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STATEMENT AS OF MARCH 31, 2023 OF THE PACIFIC 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 [reneenna 75,926,890,254 |......oooveviriiieieinin [ 75,926,890,254 |........... 73,844,757,720
2. Stocks:
2.1 Preferred STOCKS .......covovveiiicieececeieeeeeeeeietetetee et [eeesee s 1,342,190 | [ 1,342,190 |oeiree 3,833,150
2.2 COMMON SLOCKS ...ttt ees [eneneenenns 1,073,159,255 |............... 403,032,414 |................ 670,126,841 |......ccocvnv 669,132,333
3. Mortgage loans on real estate:
B FIISEHENS 1.ttt s 18,855,539,683 [......oovrieeiriericirienis [ 18,855,539,683 |.......... 19,028,347,421
3.2 Other than first HENS.........oiiiiee s [ [ [oerses s [reere e
4. Real estate:
4.1 Properties occupied by the company (less $  ..coocoevveencciccinicee
ENCUMDBIANCES) ...veivveveiieeeeieteie ettt snannes [eereeesceenenns 137,291,062 ..o v 137,291,062 |............... 139,748,373
4.2 Properties held for the production of income (less
$ s ENCUMDIANCES) ..evvvieeinieiseieieeeicienees [ooreieinieeinieas 12,791,523 | e, 12,791,523 |, 12,914,698
4.3 Properties held for sale (less $ ..o,
LT g oW ol o] = o et =1) O A AP KOO PR RPN
5. Cash ($ (88,404,466) ), cash equivalents
T J—— 612,180,806 ) and short-term
investments (§  ............... 128,944,006 ) .....ovoees e 652,720,406 |......coovveieiereririiecins o 652,720,406 |................ 887,898,766
6. Contract loans (including $  .ooooveiecunineccce premium notes) ...... |-cccoeene 7,703,079,610 |....cccvevnnee 1,251,901 |........... 7,701,827,709 |........... 7,597,061,529
7. Derivatives ............... . 1,840,221,924 | . ..1,840,221,924 |. ..1,434,066,939
8. Other iNVESLEd @SSELS ....c.ovvueueeeeeieiieieeei ettt s e [roseeeasees 9,508,129,880 |.....cccvenve 100,180,877 |............ 9,407,949,008 |............ 9,270,428,556
9. Receivables fOr SECUMLIES ..........cviiiiuiieirieiiccieeei e eeeieeees [rose s 120,086,546 |....cvvvvieeeeeerirriiceine [ 120,086,546 |.........cec.... 74,103,140
10. Securities lending reinvested collateral assets . ..3,790,189,005 |.. ..3,790,189,005 |.. .. 2,827,823,433
11.  Aggregate write-ins for iNVESted @SSELS .........ccccevviveveveiiiiiieeiee e [orereeerienenns 308,985,664 |.....cooveieieierierienee [ 308,985,664 |................ 682,317,988
12. Subtotals, cash and invested assets (LiNeS 110 11) ...c.ccveveveveeeeeeveieieicieces v 119,930,427,002 |............... 504,465,192 |......... 119,425,961,810 |........ 116,472,434 ,044
13. Title plantsless § ....ccoovviiiiiiiiiiics charged off (for Title insurers
{12117 O O R RO ST POP NPT P TP
14, Investment income due and 8CCTUET ...........cueuururimiirimieniceeieieieeeieeeeeeeiees [ 920,695,800 |...v.evceeeieeiriieiriieiries oo 920,695,800 |............ 1,390,431,717
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection |................. 97,839,909 |.......ocvvvirrinene 58,558 |..oviierne 97,781,352 |...oevrnnn 107,361,502
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ .........cccoccovviiiiiinne,
earned but unbilled Premiums) ..........ccccvevoviiiicreieiieeceeeeeieeceeee s [eeeeeeenenenees 89,247,621 |.oeeeeeeeeeeeeeeeeeees e 89,247,621 |.oovee. 85,530,055
15.3 Accrued retrospective premiums ($ ..o )and
contracts subject to redetermination ($ ........cccoeeirririinnnene, ) ceeeee freee i e e
16. Reinsurance:
16.1 Amounts recoverable from FEINSUIETS ..........c.coeeieeeeeeeeeeeeeeeeeeeee oo 323,864,117 |..cocevee 43,258,832 |............... 280,605,284 |................ 193,740,750
16.2 Funds held by or deposited with reinsured companies ............c.cccceeevees |oerrveenenns 169,030,810 [....oeoveveveieieiecieveeeiees o 169,030,810 |................ 165,332,245
16.3 Other amounts receivable under reinsurance contracts .. 104,922,478 |.........coovr.... 140,696 |................ 104,781,781 |.cooonee 105,367,772
17.  Amounts receivable relating to uninsured plans ............ccccocoiiiiniiiiiniinicns fereiiiiiiniien [ [ [
18.1 Current federal and foreign income tax recoverable and interest thereon ... |....cccocc.c.. 540,469,199 ..o e 540,469,199 |................ 511,726,542
18.2 Net deferred tax asset ..........coocoeerueennne ..834,603,114 |.. .. ..416,366,745 |.. ..334,129,865
19.  Guaranty funds receivable or 0N dePOSit ............cccceveveveveveeeeeceieieeeeeeees |reseeeeeeeeenenens 1,528,498 | o 1,528,498 |.......ccoco.... 1,585,116
20. Electronic data processing equipment and SOftWare ............cccccvuevevevriereeenens freeeeeerienenes 104,157,294 |................. 93,777,809 |................. 10,379,485 |................. 10,978,073
21. Furniture and equipment, including health care delivery assets
(8 e IR OSSOSO U PU R PEPSPTTUPRURTRTEN NUTSTPRORPRPOO 17,090,971 | 17,090,971 oo [
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... | foriiiiiiiies o o,
23. Receivables from parent, subsidiaries and affiliates .............ccccovevrveeeeees foerererererennnns 93,638,367 [ e 93,638,367 |....c..oec..... 73,924,666
24, Health care ($ .oooeeeeerererereineens ) and other amounts receivable ...... [....cccccooenne 191,276,447 |................. 22,292,954 |..ocvne 168,983,493 |................ 181,003,550
25.  Aggregate write-ins for other than invested assets ..........cccoceeveieeeveeeeeieieens freeeeeeinens 437,691,338 |......cconnee. 18,654,109 |............... 419,037,229 |............... 527,069,464
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) .......ceueuvivieieieeriiniiieeeieieeeseesssaenas foreceeens 123,856,482,967 |............ 1,117,975,491 |......... 122,738,507,476 |......... 120,160,615, 362
27. From Separate Accounts, Segregated Accounts and Protected Cell
AACCOUNLS ...eeeeeeeeeueeeeeecseseseeeeeeessseseeesee e s seaeseees s nssseses et ssnsesesesesasansnsnsnnanns [eenienanns 60,540,928,659 |.......ocvvviiriiricireis [ 60,540,928,659 |.......... 58,635,685,717
28. Total (Lines 26 and 27) 184,397,411,626 1,117,975,491 183,279,436,135 178,796,301,079
DETAILS OF WRITE-INS
1101. Derivatives collateral receivable ... [ 308,985,664 |.....covverieierierienes [ 308,985,664 |................ 682,317,988
1102.
1103.
1198. Summary of remaining write-ins for Line 11 from overflow page .........ccccvee oo s i [
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11 above) 308,985,664 308,985,664 682,317,988
2501. Cash value of life insurance policies ... i, 183,648,450 |....coovocrvveeerrccniiiiiens e 183,648,450 |................ 171,990,920
2502. Net deferred losses from variable annuity hedge ......coovivieecieieeess forriiii 208,338,856 |.....cocveeeeriieieieicieiies [ 208,338,856 |................ 328,474,965
2503. Prepaid EXPENSES ...oiceciiiiiiirieeie ettt [ereree e 15,568,790 |....covveenee 15,568,790 [...vovovieieeeeeeeeeecceees e
2598. Summary of remaining write-ins for Line 25 from overflow page ... 30,135,242 |... ..3,085,319 |... 27,049,923 |... 26,603,579
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 437,691,338 18,654, 109 419,037,229 527,069,464




STATEMENT AS OF MARCH 31, 2023 OF THE PACIFIC LIFE INSURANCE COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS

2

Current December 31
Statement Date Prior Year
1. Aggregate reserve for life contracts $ .......... 80,859,564,855 1esS$ .ooooeereieieeii included in Line 6.3
(including $ ...cevnv. 6,112,205,499  MOACO RESEIVE) ......ouveveieieceiceeieeee et en e s sens e |oesesaeen 80,859,564,855 |.......... 79,444 461,180
2. Aggregate reserve for accident and health contracts (including $  .............cccccccceeiviveeee. Modco RESEIVE) .. forcc 15,219,144 | 14,671,227
3. Liability for deposit-type contracts (including $  ..cvoveveeeereeerinicicirinne 19,701,287,935 |.......... 18,585,122,635
4. Contract claims:
L RSSO
4.2 Accident and health
5. Policyholders’ dividends/refunds to members $ ........ccccccceueeee. 56,294 and coupons $ .....ccoceueieiriiiniieiniens due
EETaTe IV T Y= T1c OO NORSERERURROURTRNt 56,294 |..ocoveiererne 56,294
6. Provision for policyholders’ dividends, refunds to members and coupons payable in following calendar year - estimated
amounts:
6.1 Policyholders’ dividends and refunds to members apportioned for payment (including $ ..o
LY Lo [eTc) OO OT TP TEROTOTTUPTION NOURRRTRRON 7,775,186 |.c.cvvernee 7,755,973
6.2 Policyholders’ dividends and refunds to members not yet apportioned (including Modco) ... [ 446,661 |......cocvvvene 446,661
6.3 Coupons and similar benefits (including $  ..oooveveieiiicicee. Modco) ......
7. Amount provisionally held for deferred dividend policies not included in LiN€ 6 .........ccccooouiiiiiieniiiieieecee e
8. Premiums and annuity considerations for life and accident and health contracts received in advance less
[ discount; including $  ...coovovieeeee accident and health premiums ...............ccccoeeu. |oerereeeenceens 4,180,490 |...cccoveet 3,214,646
9. Contract liabilities not included elsewhere:
9.1 Surrender values 0N CANCEIEA CONMFACES ..........ouiiiiiiiiiee ettt et ee et e s aeesaeesaeeseesseesseeneeeneeeneesneennes [oreesaeeiassiae s e s e e s aesaesins [oaesisesseesssesaee s e saeseaeens
9.2 Provision for experience rating refunds, including the liability of $ ... accident and health
experience rating refunds of which $
SEIVICE ACE ...
9.3 Other amounts payable on reinsurance, including $ .................
[eT=T LT TSSOSO 273,928,755 |..coovenvnne 276,171,944
9.4 Interest MaiNtENANCE RESEIVE .............c.cucviuieieieeicieieteteteeee s ettt ettt e et st et e et e st sssss et e s st et esesesesessesasesssesesesessasasssssssesesesennas [erenesannnanneas 19,743,362 |.coovceenne 55,608,643
10. Commissions to agents due or accrued-life and annuity contracts $
U and deposit-type contract funds $  ..ooeoeieieiennne 2,907,408 ..o s 18,925,128 |..cooeeee 33,340,509
11.  Commissions and expense allowances payable on reinSUranCce @SSUME ..............c.ceeeeeeviuevereseseesesesesesesesesesssesssssssesesesens [eeeesesesenenenees 9,621,825 | 9,305,509
12, General EXPENSES AUE OF ACCIUEH ...........cceiveuevereietieeseeeeteeetesestesestesessesesseseesesesatessssessasess st esessesessesessesessasensssessssensssessssesesaans [reneesensesenean 235,864,441 |................ 366,383,756
13. Transfers to Separate Accounts due or accrued (net) (including $ — ............ (892,401,713) accrued for expense
allowances recognized in reserves, net of reinSUred allOWANCES) ............c.oveueueuruiiiiirieieeeieeeeeeses e s seseeeees [rereeeeeieiene (686,157,136)|......covnv. (684,705,012)
14. Taxes, licenses and fees due or accrued, excluding federal income taxes )|
15.1 Current federal and foreign income taxes, including $ ........ccccocoveirnnne
15.2 Net deferred tax ADIlity ..ottt ettt ettt et
16.  Unearned iNVEeSIMENT INCOME ............oiiii s
17.  Amounts withheld or retained by reporting entity as agent or trustee .
18.  Amounts held for agents' account, including $
19.  Remittances and items not allocated ..o
20. Net adjustment in assets and liabilities due to foreign exchange rates ..
21. Liability for benefits for employees and agents if not included above ... ..235,158,604
22. Borrowed money $ .......cooiiiiiiiiiiiiinns and interest thereon $ ..o 935,802 L .. 930,802 [ 134,519
23. Dividends to stockholders declared and UNPAIA ...........cc.ioiiiiiiiiiieie ettt ettt ebesseesaeesaeesbeesbeesbeens [eeeessesiesseessnesaeesaesiaees [oeseeiaeeiae s e e
24. Miscellaneous liabilities:
24,01 ASSEE VAIUALION FESEIVE .........ovieieieieiieeeeeeee ettt ettt s s st e s et e s e s s s s s s s et et esessasasassesesesesessssasasssasesesessans|erenenenenen 1,193,576,556 |............ 1,171,012,095
24.02 Reinsurance in unauthorized and certified ($ .......cooeevevrvrnrrscennnns ) COMPANIES ... teteseee s e 1,466,702 |.cooveeerceenne 1,407,805
24.03 Funds held under reinsurance treaties with unauthorized and certified ($ .......cccccceueee 2,999,999 ) reinsurers ......... |evervcinenne 2,999,999 | 2,999,999
24.04 Payable to parent, subsidiaries and affiliates ................cceeevieeecueueieeeeeeceete e eeeeee e eee et enesaeaeaa 19,113,272 |.. . 812,559
2405 Drafts OULSTANMING ... .eoeeiieeii ittt ettt a e e e st e e st e es e e eae e st e s e eas e easeeaeeensees e e eseeemeesee s e enseenseanseenseenseans [oreeinneiaesiae e e e s e e s aesaesns [oaeeeeesee st e s
24.06 Liability for amounts held under UNINSUIEd PIANS .........oouiiiiiiiiiiiie ettt be et be e be e s smnesneesnees [ereesae e e s e s snesies oaesiseeeesiee s s e sae e
24.07 FUNAS held UNAET COINSUTANGE ..........cueveveveeeeceeeeieeeeeeeceetetesesesssaesesesesessssesesesesessssssesesasessssssesssasassssssesasassnsssssesesssassssesssans eessssssssesanns 240,366,030 233,919,695
24.08 Derivatives ..........cccceeeenne 940,371,076 1,219,231,726
24.09 Payable for securities ........... 1,807,765,397 1,233,950,448
24.10 Payable for securities 1eNdiNgG .........ccccoeriririeeeeceeenreeeeene 4,190, 189,005 3,827,823,433
24.11 Capital notes $ .....cceceveveuene and iNtErest tNErEON $ ...o.ocviiiiciciciiiiies et sere s eeeeee et saeeerees |eeeeee et
25. Aggregate write-ins for liabilities ............ccoceoeierirneeeceeee e 510,782,231 917,559,785
26. Total liabilities excluding Separate Accounts buSINESS (LINES 110 25) ........cvcveueueuieiiiiiieeieieteeeeeee et 111,019,880,024 108,458,921,249
27.  From Separate ACCOUNES SAEMENT ...........ccuiiiieiiiiiietetetieeeee ettt et e et ettt ettt sse e s s s e sesesesesess s es st esesesesesssssssssssesesesessansana eseseanas 60,540,928,659 |.......... 58,635,685,717
28. Total liabilities (Lines 26 and 27) ... 171,560,808,684 167,094,606, 965
29, COMMON CAPILAI SLOCK .......cvvivieieieiieicictetet ettt sttt ettt ettt et se e esss ettt esesese s s es et e s et et esessasssss st esesesesesnssssssasesesesesnsnssesssssas|oeseseanssnnas 30,000,000 |...ccoceveeene 30,000,000
30.  Preferred Capital STOCK ..........oo ittt h bt bbbt bt e b e Rt e R et eRe e she e ehe e be e be e beenneenneene [saeeae e e e e
31. Aggregate write-ins for other than special surplus funds . ...88,961,834 |.. ...90,956,609
32, SUIPIUS NOES ...c.ouviiieeieiriec et ..1,588,503,887 |.. ..1,588,465,073
33.  Gross paid in and CONHDUIEA SUIPIUS ............c.cueueuiuieiiieiietetetetceeeeee ettt ettt esese e et eaesesesess s esssesesesesesess s esssesesesesessnssesssasasesesa|esesenennnes 2,535,788,610 |........... 2,535,788,610
34. Aggregate write-ins for SPeCial SUMPIUS UNDS ............ccooviiieieeeececececc ettt s e s s s sasesens |eeesenenenennes 208,338,856 |....ccceueencne 328,474,965
35, UNASSIGNEA fUNAS (SUIPIUS) .......ouvvveeceeeeeieiieeeteteteecae ettt ea st e s s e e s s s s s et et esesessssss st sesesesessssssassesesesesesnasasanssesesesens [erenensenes 7,267,034,265 |........... 7,128,008,857
36. Less treasury stock, at cost:
36.1 shares common (value included iN LINE 29 $  ......ciiiiiiiiiiiiiiiies ) e eeiees [t oot
36.2 shares preferred (value included in LiN€ 30 $  ...oco i ) e seeees [t oo
37.  Surplus (Total Lines 31+32+33+34+35-36) (including $ .......ccccvevrrrrrerccicnncne 11,688,627,451 11,671,694,114
38, Totals Of LINES 29, 30 @NG 37 ....oiuiuiiieiieieietee ettt ettt b bbbttt b ettt ettt es 11,718,627,451 11,701,694,114
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 183,279,436,135 178,796,301,079
DETAILS OF WRITE-INS
2501. Derivatives collateral payable and iNCOME ACCIUAIS ....coiiiiiiiieieieiciecee et feeseeseeeenenas 360,033,290 738,888,040
2502. Disbursements payable .......ccccooveeennes ...63,211,852 |. ...88,324,589
2503. Unclaimed accounts and uncashed checks ...........ccoueeeriinenee ... 28,138,051 |.. ... 25,723,841
2598.  Summary of remaining write-ins for Line 25 from OVErfOW PAGE ..........veueveuiiiieiieteieiieeeseiete et se s enssse s snsns [eesesesesenenens 59,399,039 |......ccoee. 64,623,316
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 510,782,231 917,559,785
3101.  Other surplus adjustments = deriValiVeS ...ttt oeeeneecaeaeeees 88,961,834 |............... 90,956,609
2007 RO RURRT RO
3103.
3198. Summary of remaining write-ins for Line 31 from OVerflow PAge ...........ccuuiiiiiiiiiii i
3199. Totals (Lines 3101 through 3103 plus 3198)(Line 31 above) 88,961,834 90,956,609
3401, Variable @nNUITY NBAGE ...o.oiiiiiiiccee ettt ettt bbbttt bbbttt bt s et s s e s nene [oeneneneneaenenn 208,338,856 |................ 328,474,965
1C OO TTTTSETN) KT OPT TR PR RS ROTRPS PR TOPPRRPRTRORRN
101 T TSP KR O PR TR PR RSOOSR RTOPPRUPRTRRORRN
3498. Summary of remaining write-ins for Line 34 from OVErfOW PAGE .........oiiiiiiiiiiiiei ettt s sbe e [eree s eae e
3499. Totals (Lines 3401 through 3403 plus 3498)(Line 34 above) 208,338,856 328,474,965




STATEMENT AS OF MARCH 31, 2023 OF THE PACIFIC 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 ..............cccoeeeeenc oo 3,809,874,594 |............ 2,677,909,651 |.......... 14,298,477,014
2. Considerations for supplementary contracts with life contingencies............coooirieiiiiiiiinicieeee e [ [
3. Netinvestment INCOME ..o ..907,318,301 ..885,538,405 |.. .. 3,386,303,776
4. Amortization of Interest Maintenance RESErve (IMR) ............c.cccieieieievereeeeeeeeeeee ettt oo 856,711 [ 4,442,809 |...cooeeene 14,588,575
5. Separate Accounts net gain from operations excluding unrealized gains or I0SS€S .................ccoeevenfrecccicnnne 5,227,963 |.....cccoenvee. (9,562,904)f.............. (194,323,763)
6. Commissions and expense allowances on reiNSUrance CeAed ............oovovrvevrviveuereueeeeeeeeeieereseseeesens e 37,474,193 |.....coone 40,555,540 |................ 165,212,932
7. Reserve adjustments on reiNSUrance CEAEA .............cocvoveviviveveuieieeeeeeieieeieseseees st e (152,453,162)|.............. (121,886,702)|.............. (449,584,688)
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract
guarantees from Separate ACCOUNES............c.viueueueiiieeeieeeiieesesese s s sssssssesesessssssese s sans [eesciceeeseenas 328,627,050 |..ccveenenene 340,990,242 |............ 1,323,752,568
8.2 Charges and fees for deposit-type CONTACES .............ceeiiieeereieececciceie et e 15,672,739 | 7,598,915 | 44,562,494
8.3 Aggregate write-ins for miscellaneous income .. 44,017,270 31,496,536 141,478,024
9. Totals (Lines 110 8.3) ...ucurueurereeeireeeeeeereeeeeeeenens 4,996,615,660 3,857,082,491 18,730,466,931
10, DEAIN DENETIS .....euiurereieiicececeeeei ettt a et s s es e e e e s es e s e s s e e s esee e s s snsnsesesessnnsesesesesnfensesesenananaas 497,125,977 |coveeeene 515,788,990 |............ 1,750,454 ,525
11.  Matured endowments (excluding guaranteed annual pure endowments) . , s 2,677 |..
12, ANNUILY DENETILS ©..veiiececeetieee ittt s st e e e s e e s eees et s s es e ns et e s s s eensee e e 377,319,043 ... 333,188,287 |............ 1,385,739,284
13. Disability benefits and benefits under accident and health CONracts ...............ccceueueveeieiiveieveierevceeens oo 3,534,625 |....coooinnee 2,344,524 |................... 5,530,946
14. Coupons, guaranteed annual pure endowments and similar benefits
15.  Surrender benefits and withdrawals for life contracts ....................
16.  GrOUD CONVEISIONS ....eeiuiieuiieieeaiteauteeuteeteesteeaaeeseesseeseaseeaaeeaseease e s e e s e easeesseanseeneeeaeenseeseenseenneenneeneeaneannd
17. Interest and adjustments on contract or deposit-type contract funds ...........cccceeviiiiiiiiiiiinicienes
18. Payments on supplementary contracts with life contingencies ..............
19. Increase in aggregate reserves for life and accident and health contracts ) 1,366,500,870 187,199,479 3,606,278,525
20.  TOtals (LINES 10 10 1) wuuruieiiucueieeeeeiei et eeeee et e s eee e ess e s s s e e e sseseeeees s nsesesesesesnsesesesesesnsnsesesesesnns fensesannnans 5,117,320,310 |............ 3,039,479,501 |.......... 15,112,486,730
21. Commissions on premiums, annuity considerations, and deposit-type contract funds (direct
DUSINESS ONIY) w..vvveiiiecte ettt ettt bbb bbb es s sttt ns bt as s [ecseeeeenniceas 264,572,686 |............... 256,205,564 |............ 1,043,748,215
22. Commissions and expense allowances on reiNSUrance aSSUME ..............c.ceueueereeeeveveueresesessssessssnas [oeeeeeeenenenenenes 3,764,713 [ 3,625,929 |.. 13,718,244
23. General insurance expenses and fraternal expenses ................. | S 274,490,134 |..ocveeee 236,111,037 |............ 1,025,360, 195
24. Insurance taxes, licenses and fees, excluding federal iINCOME taXes .............ccocveveveveueeceieiereeeeeees e 33,271,703 |................. 36,949,593 |............ 128,331,329
25. Increase in loading on deferred and uncollected Premiums ............cccvcveveveueuciieieeeieieeeeeeese e oo 1,846,831 | (175,331 [ 2,997,737
26. Net transfers to or (from) Separate Accounts net of FEINSUFANCE ...........c.cceeeeevievevereeeeeeeeeee e o (420,697,484)|................(97,705,982) |................ 198,467,326
27. Aggregate write-ins for deductions .... (6,636,443) 13,566,071 56,019,307
28, TOtAlS (LINES 20 10 27) wuuueeiueucueeeeeeeeeseseeeeseseessssseeseseesesesesesasesssesesssessssssesesesassassesesesasssssssesasnns 5,267,932,450 3,488,056,381 17,581,129,083
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus
LIINE 28B) .ottt bbbttt (271,316,790) [...eceenene 369,026,110 |............ 1,149,337,849
30. Dividends to policyholders and refunds to members 2,177,855 2,117,255 7,752,865
31. Net gain from operations after dividends to policyholders, refunds to members and before federal
income taxes (Line 29 MiINUS LiNE 30) .........ccceuiiriieiuereriiiiieieeie e sesesese st se s snssese s sssssssssse s |eoessceceeees (273,494,645)................ 366,908,855 |............ 1,141,584,984
32. Federal and foreign income taxes incurred (excluding tax on capital gains) ..........ccccccoeveveueverevennnnee. 16,205,730 27,761,143 9,001,274
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) .........cccceevevvieeueuereiens frocccne (289,700,376)|......cocvenvne 339,147,711 |............ 1,132,583,710
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital
gainstaxof § ..o (8,915,399) (excluding taxes of $  ...eeveeeerencunne (734,484)
tranSTErred 10 the IMR) .........coovieceeee ettt ee et e ettt s e ssa st s s e ses et s et esensssetesesenenssaesesesennanen 323,077,388 259,373,657 (981,283,463)
35.  Netincome (LiNe 33 PIUS LINE 34) .....c.cucuiuiieiieieeietceeee ettt et 33,377,012 598,521,369 151,300,246
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DeCember 31, PriOT YT ...........cocccurueueeeeeeceeeeeeeeeeeceeeeeeeseeeeeaeseeeseeessassesesenenas 11,701,694, 114 11,353,204,013 11,353,204,013
37, NEtINCOME (LINE 35) ..uueiiiiiueicieeeeeieseieeeesesecseseeeeeesessssssseeesassssesesesessssesssesessnssssesesesasnssnsesesesassse fonssnnnsnsesasnnns 33,377,012 [ 598,521,369 |....ccceeenne 151,300,246
38. Change in net unrealized capital gains (losses) less capital gains tax of $ .. 155,809 ..(60,294,541)|.. (527,391,437)).. (146,188,402)
39. Change in net unrealized foreign exchange capital gain (I0SS) ..........cccceoeeevevevererereeeeeeeee e e ..(11,709,000)|.. ..(15,860,623)]|.. ..(26,626,321)
40. Change in net deferred iNCOME tAX .......cccoovoveveveveececieecie ettt senenas ... 38,687,112 |.. ...29,108,947 |.. ..203,788,699
41.  Change in nonadmitted @SSEtS ..........ccceeueiriririeieieieeeee e ... 17,586,209 |.. (159,016,406)|.. (445,045,900)
42. Change in liability for reinsurance in unauthorized and certified COMPANIES ...........c.eueveeeevevererereeeeea oo (58,897) .. 60,330 | 747,030
43. Change in reserve on account of change in valuation basis, (increase) or decrease ..........ccoceveeeeeeferviiiiiiiiiii i [
44, Change in asset Valuation FESEIVE .............cccecueeeeeevereeeeeeeeeeeiesesesesessesesssenesesesesssnssssssesesesssssnsnsndoenesessenennnes (22, 004 461 [oovnenennen . 124,974,981 | 29,877,716
L T O] =Ty T TR I (=T ET U V) (o o1 QT AU AP RO
46. Surplus (contributed to) withdrawn from Separate Accounts during period .. (194,323,763)
47. Other changes in surplus in Separate Accounts Statement .............cccceccvevevevereveeeceeeeeeeeeeeeeeeeeees |reseeeeeeeeee (9,227,963) ... 9,562,904 [ 194,323,763
48.  Change iN SUMPIUS NOLES ..........c.cueueuiuiiiieieteeeeeeceeeie et s s seseseasssssesssesesesessssnsnnas|ressenesenenenenennnenes 98,818 ooveueirinennnee 47,119 [l (86,055,858)
49. Cumulative effect of changes in accounting PrinCIPIES ..........ccooiiiiiiiiieiiereeeee e foe e [ [
50. Capital changes:
50.1 Paid iN ..o
50.2 Transferred from surplus (Stock Dividend) ..
50.3 Transferred t0 SUMPIUS ..........oiiiiiiiiie ettt e b e et e e s e e eneesaeesaeenneeneennens
51.  Surplus adjustment:
L2 I T == o I USRS TRUUROPRORRPPTN N
51.2 Transferred to capital (Stock Dividend)
51.3 Transferred from capital ...........cccccoveeereenene
51.4 Change in surplus as a result of reinsurance
LS D11V To (=T o o (o3 oo g o] Lo [=T £ TR KPP RO OPPROURP RPN
53. Aggregate write-ins for gains and losses in surplus 21,871,091 (3,616,372) (33,307,111)
54. Net change in capital and surplus for the year (Lines 37 through 53) ..........ccccceeeeeveiiiivciererieeeeeeeee 16,933,337 46,827,908 348,490,100
55. Capital and surplus, as of statement date (Lines 36 + 54) 11,718,627,451 11,400,031,921 11,701,694, 114
DETAILS OF WRITE-INS
08.3071. FEE INCOME ~....eieieceeteeeee ettt ettt es et et ese e e e s ese e e s ee e e e s e e et s esse e s et et e s es e ns et et esss s snsesesassses [ensennnnnnnaneen 34,802,864 |......cccoenve 24,221,079 | 115,787,502
08.302. MiSCEITANBOUS INCOME .......eeveveveeiececece ettt ettt s s s s esesesssnsnnas |oreneseseseseanaeas 9,214,406 |................... 7,275,458 |.....oe....... 25,690,521
08,3003, ittt e et e e e et e e et e e aa et e e e e e e et e e eaa et e e et e e te e e e et e e eaneeenneeenneeeanneeenneeenneeenaneeennneens[eeenuneeennneaeneeenaneeesnneennne [seenreeeneeeanneeeneeenneeennnes [ernneeenn e e s e e et e e e e e naneen
08.398. Summary of remaining write-ins for Line 8.3 from overflow page ..........cccceiveiiiiiiiniieiieneeseeseesee e [ [
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above) 44,017,270 31,496,536 141,478,024
2701. Net periodic benefit COST ..o e 2,466,653 |......cocone.... 2,195,273 | 8,634,831
2702. Miscellaneous disbursements . (9,113,264)|.. 11,364,817 |.. 47,096,400
2703, CONTINGENCY BXPENSE ..uveeiiuiucieeeeeiieseaeeeeeeeeseseeseeeseesesesesesessssesesesassssesesesesasnsesesesesasnssssnsesesasnssssns|osssasnssssssssssanannns 10,168 oo 5,982 [ 288,076
2798. Summary of remaining write-ins for Line 27 from overflow Page ..........coceiieiiiiiiiiiinieeseesieeseeseesde e [ e s
2799. Totals (Lines 2701 through 2703 plus 2798)(Line 27 above) (6,636,443) 13,566,071 56,019,307
5301. Adjustment to retirement plans ...t 5,036,402 |....ccoveee. (1,528,844)]......c.......... (1,489,344)
5302. Other surplus adjustments - derivatives ... (1,994,775)|.. ... (2,087,528)|.. ..(31,817,767)
5303. Prior period adjustment to surplus .... 18,829,464 | e
5398. Summary of remaining write-ins for Line 53 from overflow page ..........ccoceiiriiiiiiiiiiniieseereeseeseesdceeeiiniinis [ e
5399. Totals (Lines 5301 through 5303 plus 5398)(Line 53 above) 21,871,091 (3,616,372) (33,307,111)




STATEMENT AS OF MARCH 31, 2023 OF THE PACIFIC LIFE INSURANCE COMPANY

CASH FLOW

Curre;t Year PriorzYear Prior Ye::lr Ended
To Date To Date December 31
Cash from Operations
1. Premiums collected net Of FEINSUMANGCE ..........ccuiueuiiciiiciiicieceee ettt [oreinenanes 3,814,797,634 |............ 2,585,923,743 |.......... 14,258,273,208
2. NetiNVESIMENT INCOME .......vuiieiieiiiei ettt [ers s 818,368,610 |............... 758,746,185 |............ 3,295,713,557
3. MISCEIIANEOUS INCOME ......vvrerereerceeeeeeeceeeseeseeseeees e se e eee e se s ss ettt 263,857,360 333,082,929 1,320,787,984
4. TOtal (LINES 110 3) oottt 4,897,023,605 3,677,752,856 18,874,774,750
5. Benefit and [0SS related PAYMENLS ............cccueviiiiiiiieieteeeeee ettt sesess s s [oesessenanas 3,767,962,787 |............ 2,969,665,868 |.......... 11,340,298,214
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNtS ................. [oeeeevecncne (424,473,323 ... (111,714,564)............... 285,249,542
7. Commissions, expenses paid and aggregate write-ins for deductions ...............cccccveveveveveecceeeeeienens [oeeeeeeieieens 721,402,076 |............... 698,036,500 |............ 2,189,695,800
8. Dividends paid t0 POIICYNOIAETS ..........c.cooviviveviieeiiieceeee ettt ettt sesesnn s [eeereneeneneneen 2,158,643 |..ccciriene 2,085,428 |....ccovienee 8,289,140
9. Federal and foreign income taxes paid (recovered) netof $ ............... (2,400,685) tax on capital
GAINS (IOSSES) w.vvveveeeeececteteeeeeeeectetetesesesscaete s et esesssaetesesesenssaetesesesensssetetesesenssessetesesensssetesasesansnsnsesasannn 4,862,896 3,024,442 (357,860,660)
10.  Total (LINES 5 throUGh 9) .....c.viuieiiieiieiieie ittt bbb 4,071,913,079 3,561,097,673 13,465,672,037
11.  Net cash from operations (Line 4 Minus LiN€ 10) .........cccocvoviviuirereriiieieeeieeteteeceee e 825,110,525 116,655, 182 5,409,102,712
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
12,1 BONGS .ottt bbb bbb 1,479,890,993 3,206,354,980
12.2 Stocks .............. ... 19,503,611 |.. .. 11,113,509 |..
12.3 Mortgage loans ... . 284,525,048 |.. ..327,297,936 |..
124 REAI ©STALE ... [ ere e [
12.5 Other iNVESIEA @SSELS ......vvuiuieiieciiieiieie ettt ensies |oesininines 1,109,821,644 |................ 688,758,515 |............ 2,997,575,487
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNnvestments ..............ccccccceeeee |oevrereeeienencns (400,544)|......oveeeerrecene 59 [ (329,752)
12.7 MiSCEIIANEOUS PrOCEEAS ..........cecvvvieeececte e eeeeaete e eeeeesae et esesenssae s sesensnssae st esensnsesesesesenaseesenas 1,020,255,768 860,511,544 2,182,718,631
12.8 Total investment proceeds (LINES 12.1 10 12.7) .....ccovoveveveverieiieeeeceeeieteieeees et [oesesinnas 3,913,596,519 |.......... 5,094,036,543 |.......... 14,745,508 ,245
13. Cost of investments acquired (long-term only):
T = T T OO RSO 3,531,624,874 |............ 5,024,953,668 |.......... 15,341,856,423
1312 STOCKS ...ttt |eeterne s 32,390,670 |......ccovennene 42,238,272 |......occone 181,841,132
13.3 MOMGAGE [OBNS .....ueeireiieeirii ittt [oesssinensnens 153,496,077 |............ 1,413,137,094 |............ 4,182,982,889
13,4 REAI ESIALE ...ttt oot 229,243 | 6,234,807 |....ccvvnnene. 13,974,770
13.5 Other iNVESIEA @SSELS ......vvuiuieiieciieiicie ettt sennees |oesinenines 1,240,192,712 |............ 1,378,860,307 |............ 6,570,518,547
13.6 Miscellaneous @pPliCALIONS ...........c.ccuevevevceceeieieeeeceeee e ee et ee et e sen et s s enssae st s s eneees 1,277,532,054 1,840,690,561 2,413,856, 177
13.7 Total investments acquired (LINES 13.1 10 13.6) .....cocveveveueuciiieiieieieeeecce e 6,235,465,630 9,706,114,709 28,705,029,939
14. Netincrease (or decrease) in contract loans and premium NOES ..............c.cceeeveveveverereeeeeeeeiennns 104,645,574 (64,090,903) 108,111,796
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) ..........ccccoeveveeecceeeieieeeeens (2,426,514 ,685) (4,547,987,263) (14,067,633,490)
Cash from Financing and Miscellaneous Sources
16. Cash provided (applied):
16.1 SUrPIUS NOLES, CAPItAI MOES ........evvecececeeieceeeeteeeacee ettt s e s eassneneness|eeeseseseseenesesessenesesenenenes |oeresenesesueneteseenenesesnnnenes [oerereeennnnnens (84,555,000)
16.2 Capital and paid in Surplus, 1€SS tre@SUrY STOCK ...........c.ccueueveuiiiieieieieieeceeeeieieieseseessesesenens |reeeeeesesenenenesesnsneieseenenes |oeresesesesueseseseenesesessssenes [oeeereeennnnens 700,000,000
16.3 BOITOWED fUNGS ...ttt sniens | |oesinsesinesiinesinens 401,333 | 550,011,903 |..ccoovieviriieae 134,519
16.4 Net deposits on deposit-type contracts and other insurance liabilities ...............ccccoeveveveeeeereren freveeeeenn 1,018,976,406 |............ 2,822,709,566 |........... 7,180,136,344
16.5 Dividends t0 STOCKNOIAELS ... eeees[oresresressesesesesesesesees [oesiesie e s [oreere e
16.6 Other cash provided (APPHEA) ........ccueveveveeceeeeeeeeeeeceee et eeee et s s aeae e senessasaseesanas 346,848,061 643,628,612 757,852,771
17. Net cash from financing and miscellaneous sources (Line 16.1 through Line 16.4 minus Line 16.5
PIUS LINE 16.8) ...evoeveeceececese ettt s et 1,366,225,800 4,016,350,082 8,553,568 ,634
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15and 17) . |.....c.cc..... (235,178,360).............. (414,981,999)].............. (104,962, 144)
19. Cash, cash equivalents and short-term investments:
19.1 BEGINNING OF YEAI ...ttt ettt s s s s seseseseasnannns |oesesesesnenens 887,898,766 |............... 992,860,910 |............... 992,860,910
19.2 End of period (Line 18 plus Line 19.1) 652,720,406 577,878,911 887,898,766
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001. Bonds disposed and @CQUITEA ......c.coiiirieieieieieeee et [oerenee s 63,939,005 |............... 151,094,910 |.cooeeeeeee 946,908,789
20.0002. Stocks dispoSed and @CQUITEA .........ccveveueuiiiiiiiisieieieieee sttt e [erereeneseeenes 42,796,000 253,100 | 514,957,800
20.0003. Federal tax credits received ........................ 62,823,427 ..o ...239,078,348
20.0004. Bonds transferred to other invested assets ... [ s ...140,160, 744
20.0005. Mortgage loans disposed and ACOUITEA ........ccooriiiiiieieieieiecece e eseenes [ereterereesesesesesieereseennns |oesseseiereeenns 7,058,340 |................. 15,809,647
20.0006. Premium tax credits received ... [ 10,703 L, 624,999 |.......ccoeeeenee 5,924,529
20.0007. Bond interest in-kind received ......... ..1,894,363
20.0008. Interest purchased received as Premiums .........coccccccoivioiririeeeeeiererisinieeeeeeesesessseseeseseesenenenes [oerererennnnsensienes 108,287 |oiiiiiiiiiiiiiseeeiieiiees oo 446,830
20.0009. Cash equivalent disposed fOr DONA .......cccccooeiiiiiiicieieecceeeeeeeee e [oereeeeenennnnnns 220, TA8 | [




STATEMENT AS OF MARCH 31, 2023 OF THE PACIFIC LIFE INSURANCE COMPANY

EXHIBIT 1

DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

1
Current Year
To Date

2
Prior Year
To Date

3
Prior Year Ended
December 31

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)

............ 1,082,987,172

............ 2,979,527,058

............ 4,176,435,591

................ 725,386,938

4,901,822,529

............ 1,260,180,910

............ 1,614,917,906

............ 3,014,404,790

............ 1,136, 170,256

4,150,575,046

............ 4,759,598,401

............ 9,323,177,797

.......... 15,617,608, 158

............ 3,006,372,291

18,713,980,450

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)




STATEMENT AS OF MARCH 31, 2023 OF THE
PACIFIC LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

SUMMARY OF SIGNIFICANT ACCOUNTING POLICIES AND GOING CONCERN
Accounting Practices:

Pacific Life Insurance Company (the Company or Pacific Life) prepares its financial statements based on accounting practices prescribed or
permitted by the Nebraska Department of Insurance (NE DOI). The National Association of Insurance Commissioners’ (NAIC) Accounting
Practices and Procedures Manual (NAIC SAP) has been adopted as a component of prescribed or permitted practices by the NE DOI.
Prescribed statutory accounting practices include state laws and regulations. Additionally, the Director of the NE DOI has the right to
permit other specific practices, which deviate from prescribed practices.

The NE DOI has approved a permitted accounting practice, effective January 1, 2022, allowing the Company to calculate the policy
reserves for funding agreements based on a methodology that differs from the NAIC SAP. Policy reserves for funding agreements are
calculated based on Statement of Statutory Accounting Principle (SSAP) No. 52, Deposit-Type Contracts, and the reserving methodologies
in Appendices A-820 and A-822 which utilizes a reference rate in the valuation interest rate calculation based on an average of a historical
twelve-month period ending on June 30 of the calendar year of issue or purchase. In the permitted practice, the Company utilizes a
reference rate in the valuation interest rate calculation based on the day of the funding agreement issuance which results in a policy reserve
less than or equal to the NAIC SAP policy reserve.

The following table reconciles the Company’s net income for the three months ended March 31, 2023 and the year ended December 31,
2022 and statutory surplus as of March 31, 2023 and December 31, 2022, between NAIC SAP and practices prescribed and permitted by
the NE DOI:

SSAP  F/S F/S March 31, December 31,
# Page Line 2023 2022
NET INCOME
1. Net Income, Nebraska Basis (Page 4, Line 35, Columns 1 & 3) XXX XXX XXX $33,377,012 $151,300,246
2. State Prescribed Practices That Are an Increase/(Decrease) from
NAIC SAP: 0 0
3. State Permitted Practices That Are an Increase/(Decrease) from
NAIC SAP:
Change in Policy Reserves 52 4 17 (651,120) 20,154,895
4. Net Income, NAIC SAP (1-2-3=4) XXX XXX XXX $34,028,132 $131,145,351
SURPLUS

5. Statutory Surplus, Nebraska Basis (Page 3, Line 38, Columns 1 & 2) XXX XXX XXX $11,718,627,451 $11,701,694,114
6. State Prescribed Practices That Are an Increase/(Decrease) from

NAIC SAP: 0 0
7. State Permitted Practices That Are an Increase/(Decrease) from
NAIC SAP:
Change in Policy Reserves 52 3 3 15,271,247 20,154,895
8. Statutory Surplus, NAIC SAP (5-6-7=8) XXX XXX XXX $11,703,356,204 $11,681,539,219

No significant change
Accounting Policies:
1. No significant change

2. Bonds not backed by other loans are generally stated at amortized cost using the effective interest method. Bonds, including loan-
backed and structured securities (LBASS), with a NAIC designation of 6 are stated at the lower of amortized cost or fair value with
changes in fair value recorded in unassigned surplus as a change in net unrealized capital gains (losses) less tax. Perpetual bonds that
do not possess or no longer possess an effective call option shall be reported at fair value regardless of NAIC designation, otherwise
reported at amortized cost.

3-5. No significant change

6. LBASS are generally stated at amortized cost using the effective interest method. Income is determined considering anticipated cash
flows based on industry prepayment models and internal estimates. These assumptions are consistent with the current interest rate and
economic conditions at the time of valuation. For LBASS purchased with high credit quality and fixed interest rates, the effective
yield is recalculated on a retrospective basis. For all other LBASS, including those where cash flows are deemed other than
temporarily impaired, effective yield is recalculated on a prospective basis.

7-8. No significant change

9. The Company applies hedge accounting as prescribed by Statement of Statutory Accounting Principles (SSAP) No. 86, Derivatives,
by designating derivative instruments as either fair value or cash flow hedges on the inception date of the hedging relationship. At the
inception of the hedging relationship, the Company formally documents its risk management objective and strategy for undertaking
the hedging transaction. In this documentation, the Company specifically identifies the asset, liability, firm commitment, or forecasted
transaction that has been designated as the hedged item and states how the hedging instrument is expected to hedge the risks related to
the hedged item. The Company formally assesses and measures effectiveness of its hedging relationships both at the hedge inception
date and on an ongoing basis in accordance with its risk management policy.

Derivative instruments used in hedging transactions that meet the criteria of a highly effective hedge are considered effective hedges
and are reported in the financial statements in a manner consistent with the hedged asset or liability (amortized cost or fair value).
Changes in the carrying value of derivatives that qualify for hedge accounting are recorded consistently with how the changes in the
carrying value of the hedged asset or liability are recorded. For foreign currency swaps, changes in fair value attributable to changes in
foreign exchange rates are reflected as adjustments to unassigned surplus as a change in net unrealized foreign exchange capital gain
(loss) consistent with the hedged items.



STATEMENT AS OF MARCH 31, 2023 OF THE
PACIFIC LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

To the extent the Company chooses not to designate a derivative as a hedge or the designated derivative no longer meets the criteria of
an effective hedge, the derivative is accounted for at fair value with changes in fair value recorded in unassigned surplus as a change
in net unrealized capital gains (losses) less tax. When these derivative instruments are terminated, the gains and losses are reported as
net realized capital gains (losses) less tax.

Carrying value is calculated based on the gross derivative asset or liability position. If the carrying value of the derivative is positive,
the amount is recorded in assets, derivatives. If the carrying value of the derivative is negative, the amount is recorded in liabilities,
derivatives. The Company’s receivable for the return of cash collateral pledged is recorded in assets, aggregate write-ins for invested
assets. The Company’s obligation to return cash collateral received is recorded in liabilities, aggregate write-ins for liabilities.

Gains and losses on terminated derivative instruments that are hedging bonds are subject to the Interest Maintenance Reserve (IMR).
Gains and losses on terminated forward starting swap positions that are hedging anticipatory purchases of bonds are deferred to
unearned investment income if the effective date of the forward starting swap is beyond the current fiscal year. Once the effective date
is within the current fiscal year, the gains and losses are transferred from unearned investment income to the IMR. Gains and losses on
terminated derivative instruments that are hedging the surplus notes are recorded directly to surplus as a change in aggregate write-ins
for other than special surplus funds and amortized as an increase in net investment income over the life of the surplus notes utilizing
the effective interest method.

Periodic net settlements on derivatives designated as hedges are recorded on an accrual basis consistent with the hedged items and for
hedging derivatives designated under Statement of Statutory Accounting Principles (SSAP) No. 108, Derivatives Hedging Variable
Annuity Guarantees, in net investment income. Periodic net settlements on derivatives not designated as hedging are recorded on an
accrual basis in net investment income.

The Company also applies hedge accounting as prescribed by SSAP No. 108, Derivatives Hedging Variable Annuity Guarantees.
Designated derivatives are reported at fair value and fair value fluctuations attributable to the hedged risk that offsets the current
period change in the designated portion of the Valuation Manual VM-21 (VM-21) reserve liability are reported in realized capital
gains (losses) less tax. Fair value fluctuations attributable to the hedged risk that do not offset the current period change in the
designated portion of the VM-21 reserve liability are recognized as a deferred asset (admitted) reported in aggregate write-ins for other
than invested assets or a deferred liability. An amount equal to the net deferred asset or liability must be allocated from unassigned
funds (surplus) and presented separately within aggregate write-ins for special surplus funds. The deferred asset or liability is
amortized on a straight-line basis over a period not to exceed 10 years into net realized capital gains (losses) less tax with
corresponding reallocation from special surplus adjustments to unassigned funds (surplus). An amount equal to the net deferred asset
or liability must be allocated from unassigned funds (surplus). See Note 8.

10-13. No significant change

Going Concern: The Company is not aware of any current situation or event that would cause substantial doubt about its ability to continue
as a going concern.

ACCOUNTING CHANGES AND CORRECTIONS OF ERRORS

During the fourth quarter of 2022, the NAIC revised Interpretation 22-02, Third Quarter 2022 through First Quarter 2023 Reporting of the
Inflation Reduction Act — Corporate Alternative Minimum Tax (INT 22-02), that for a limited time provides a partial exception to SSAP
No. 101, Income Taxes, and SSAP No. 9, Subsequent Events. Under INT 22-02, changes in estimates related to Corporate Alternative
Minimum Tax (CAMT) that arise from the Inflation Reduction Act need not be recognized in the three months ended March 31, 2023
financial statements nor recognized as Type 1 subsequent events; rather, the Company needs to determine if it will be liable for CAMT in
2023. On December 13, 2022, NAIC extended the exceptions of INT 22-02 to apply for the December 31, 2022 and March 31, 2023
financial statements with automatic nullification on June 15, 2023. (See Note 9.F.3)

The Company determined a portion of the change in derivative fair value for derivatives hedging variable annuity guarantees that did not
offset the designated portion of the VM-21 liability was not deferred during the year ended December 31, 2022. During 2023, the
cumulative adjustment of $26 million, was recorded as an increase to the deferred asset, Net derivative losses from variable annuity hedge,
reported in Aggregate write-ins for other than invested assets and an increase of $21 million, net of tax, to unassigned surplus and
corresponding reallocation to Variable annuity hedge reported in Aggregate write-ins for special surplus funds. In Note 8.B.2.c., the
adjustment to the deferred asset was included in the current year deferred recognition.

The Company determined option costs were not accurately presented in the Balance Sheet as of December 31, 2022, which was not

restated. As a result, page 2, line 14 Investment income due and accrued and page 3, line 25 Aggregate write-ins for liabilities were
overstated by $482 million as of December 31, 2022. There was no impact to surplus or the summary of operations.
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STATEMENT AS OF MARCH 31, 2023 OF THE

PACIFIC LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

3. BUSINESS COMBINATIONS AND GOODWILL

No significant change
4. DISCONTINUED OPERATIONS
No significant change

5. INVESTMENTS

A. Mortgage Loans, Including Mezzanine Real Estate Loans

1. The maximum and minimum lending rates for new mortgage loans during 2023 were:

Maximum Minimum
a. Farm 6.65% 5.70%
b. Construction and Land Development 0.00% 0.00%
¢.  Multi-family Residential N/A N/A
d. Commercial 7.19% 6.11%

2-4. No significant change

5. Investment in Impaired Loans With or Without Allowance for Credit Losses and Impaired Loans Subject to a Participant or Co-lender
Mortgage Loan Agreement for Which the Reporting Entity is Restricted from Unilaterally Foreclosing on the Mortgage Loans:

Farm

Residential

Commercial

Insured |

All Other

Insured |

All Other

Mezzanine

Total

a. Current Year
1. With Allowance for Credit
Losses

2. No Allowance for Credit
Losses

$0

$0

$0

$0

$0

204,786,929

$0

$0

204,786,929

3. Total (1+2)

$0

$0

$0

$0

$204,786,929

$0

$204,786,929

4. Subject to a Participant or
Co-Lender Mortgage Loan
Agreement for Which the
Reporting Entity Is
Restricted from Unilaterally
Foreclosing on the
Mortgage Loan

b. Prior Year

1. With Allowance for Credit
Losses

2. No Allowance for Credit
Losses

$0

$0

$0

$0

$0

$0

$0

$0

$0

$0

72,020,650

$0

$0

$0

$0

72,020,650

3. Total (1+2)

$0

$0

$0

$72,020,650

$72,020,650

4. Subject to a Participant or
Co-Lender Mortgage Loan
Agreement for Which the
Reporting Entity Is
Restricted from Unilaterally
Foreclosing on the
Mortgage Loan

$0

$0

$0

$0

$0

$0

$0

6. Investment in Impaired Loans — Average Recorded Investment, Interest Income Recognized, Recorded Investment on Nonaccrual
Status and Amount of Interest Income Recognized Using a Cash-basis Method of Accounting:

a. Current Year
1. Average Recorded Investment
2. Interest Income Recognized

3. Recorded Investments on
Nonaccrual Status

4. Amount of Interest Income
Recognized Using a Cash-Basis
Method of Accounting

b. Prior Year
1. Average Recorded Investment
2. Interest Income Recognized

3. Recorded Investments on
Nonaccrual Status

4. Amount of Interest Income
Recognized Using a Cash-Basis
Method of Accounting

7-9. No significant change

B-C. No significant change

Residential Commercial
Farm Insured | All Other Insured | All Other Mezzanine Total
$0 $0 $0 $0  $138,403,790 $0 $138,403,790
0 0 0 0 2,586,667 0 2,586,667
0 0 0 0 133,503,915 0 133,503,915
0 0 0 0 0 0 0
$0 $0 $0 $0 $45,860,650 $0 $45,860,650
0 0 0 0 4,136,839 0 4,136,839
0 0 0 0 0 0 0
0 0 0 0 0 0 0
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STATEMENT AS OF MARCH 31, 2023 OF THE
PACIFIC LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

D. Loan-backed Securities:

Prepayment assumptions for LBASS were obtained from industry prepayment models and internal estimates. These assumptions are
consistent with the current interest rate and economic conditions at the time of valuation.

The following table presents LBASS, within the scope of SSAP No. 43R, Loan-backed and Structured Securities, with a recognized
other than temporary (OTTI), classified on the basis of either, a) intent to sell, or b) inability or lack of intent to retain investment in
the security for a period of time sufficient to recover the amortized cost basis.

1 2 3

Other-Than-Temporary
Impairment Recognized in Loss

Amortized Cost
Basis Before

Other-Than-
Temporary (2a) (2b) Fair Value
Impairment Interest Non-interest 1-(2a+2b)
OTTI recognized in 1st Quarter
a. Intent to sell $6,743,547 $2,795,573 $0 $3,947,974
Inability or lack of intent to retain
the investment in the security for a
period of time sufficient to recover
b. the amortized cost basis 0 0 0 0
c. Total 1st Quarter $6,743,547 $2,795,573 $0 $3,947,974

The following table presents all LBASS with an OTTI recognized in the current reporting period, whereby the present value of cash
flows expected to be collected is less than the amortized cost basis of the securities.

Book/Adjusted
Carrying Value Date of
Amortized Financial
Cost Before | Present Value Amortized Statement
Current Period | of Projected | Recognized | Costafter | Fair Value at When
CUSIP OTTI Cash Flows OTTI OTTI time of OTTI| Reported
23312RAGO $59,629,000| $48,891,541| $10,737,459| 48,891,541 | 48,891,541 3/31/2023
Total XXX XXX $10,737,459 XXX XXX XXX

The unrealized losses of LBASS where fair value is less than cost or amortized cost for which an OTTI has not been recognized in
earnings as of March 31, 2023 are as follows:

March 31,
2023

a. The Aggregate Amount of Unrealized Losses:
1. Less than 12 Months
2. 12 Months or Longer

$154,418,367
1,011,728,800

b. The Aggregate Related Fair Value
of Securities with Unrealized Losses: 1. Less than 12 Months
2. 12 Months or Longer

$5,124,543,840
6,782,670,491

Additional Information: OTTI evaluation is a quantitative and qualitative process subject to significant estimates and management
judgment. The Company has controls and procedures in place to monitor securities and identify those that are subject to greater
analysis for OTTI. The Company has an investment impairment committee that reviews and evaluates investments for potential OTTI
at least on a quarterly basis.

In determining whether a decline in value is other than temporary, the Company considers several factors including, but not limited to
the following: the extent and duration of the decline in value, the reasons for the decline (credit event, currency or interest rate related
including spread widening), the Company’s inability or lack of intent to retain the investment for a period of time sufficient to recover
the amortized cost basis and the performance of the security’s underlying collateral and projected future cash flows. In projecting
future cash flows, the Company incorporates inputs from third-party sources and applies reasonable judgment in developing
assumptions used to estimate the probability and timing of collecting all contractual cash flows.

E. Dollar Repurchase Agreements and/or Securities Lending Transactions

1.

The Company participates in a securities lending program administered by an authorized financial institution whereby certain
investment securities are loaned to third parties for the purpose of enhancing income on securities held through reinvestment of cash
collateral received upon lending. With respect to securities loaned, the Company requires initial cash collateral equal to a minimum of
102% of the fair value of domestic securities loaned. The Company monitors the fair value of securities loaned with additional
collateral obtained as necessary. This collateral is not restricted, and there is no collateral that extends beyond one year from
March 31, 2023. The borrower of the loaned securities is permitted to sell or repledge those securities. Upon default of the borrower,
the Company has the right to purchase replacement securities using the cash collateral held. Similarly, upon default of the Company,
the borrower has the right to sell the loaned securities and apply the proceeds from such sale to the Company’s obligation to return the
cash collateral held. As of March 31, 2023, there were no separate accounts securities lending arrangements.

For securities lending transactions, the carrying value and fair value of securities classified as bonds and on loan at March 31, 2023
was $4.5 billion and $4.1 billion, respectively. The Company recorded cash collateral received of $4.2 billion and established a
corresponding liability for the same amount, which is included in payable for securities lending on Page 3 - Liabilities, Surplus and
Other Funds. The Company may occasionally utilize amounts from the cash collateral for short-term liquidity for general corporate
purposes and, as such, does not include these amounts in Schedule DL. As of March 31, 2023, $0.4 billion was utilized for general
corporate purposes.
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STATEMENT AS OF MARCH 31, 2023 OF THE
PACIFIC LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

3. Collateral Received

a. Aggregate Amount of Collateral Received

Fair
Value
1. Securities Lending
(a) Open $4,190,189,005
(b) 30 Days or Less 0
(©) 31 to 60 Days 0
(d) 61 to 90 Days 0
(e) Greater Than 90 Days 0
@ Sub-total 4,190,189,005
(g) Securities Received 0
(h) Total Collateral Received $4,190,189,005

2. The Company did not have any cash collateral received from dollar repurchase agreements.
b.  The Company has not sold or repledged collateral received from securities lending agreements.
c.  No significant change
4. No significant change
5. Collateral Reinvestment

a. Aggregate Amount of Collateral Reinvested

Amortized Fair
Cost Value
1. Securities Lending
(a) Open $0 $0
(b) 30 Days or Less 2,090,189,005 2,090,189,005
(c) 31 to 60 Days 100,000,000 100,000,000
(d) 61 to 90 Days 1,600,000,000 1,600,000,000
(e) 91 to 120 Days 0 0
€3] 121 to 180 Days 0 0
(2) 181 to 365 Days 0 0
(h) 1 to 2 Years 0 0
(1) 2 to 3 Years 0 0
() Greater than 3 Years 0 0
(k) Sub-total 3,790,189,005 3,790,189,005
) Securities Received 0 0
(m)  Total Collateral Reinvested $3,790,189,005 $3,790,189,005

2. The Company did not have any cash collateral reinvested from dollar repurchase agreements.

b. To manage the mismatch of maturity dates between the security lending transactions and the related reinvestment of the collateral
received, the Company reinvests in assets with a maturity date of 90 days or less.

6-7. No significant change
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STATEMENT AS OF MARCH 31, 2023 OF THE
PACIFIC LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Repurchase Agreements Transactions Accounted for as Secured Borrowing:

1.

In 2022, the Company entered into repurchase agreements with unaffiliated financial institutions. Under these agreements, the
Company sells bonds and receives cash in an amount equal to at least 102% of the estimated fair value of the bonds sold at the
inception of the transaction, with a simultaneous agreement to repurchase such bonds at a future date or on demand in an amount equal
to the cash initially received plus interest. The Company monitors the ratio of the cash-held to the estimated fair value of the bonds
sold throughout the duration of the transaction and additional cash or securities are obtained as necessary. Bonds sold under such
transactions may be sold or re-pledged by the transferee. Income and expense associated with repurchase agreements are recorded in
the accompanying Statutory Summary of Operations as net investment income. There are no amounts outstanding under these
agreements as of March 31, 2023.

Type of Repo Trades Used
First
Quarter
(a) Bilateral (Yes/No) Yes
(b) Tri-party (Yes/No) No
3. Original (Flow) & Residual Maturity
First
Quarter
a. Maximum Amount
1. Open - No Maturity $0
2. Overnight 0
3. 2 Daysto 1 Week 10,000,000
4. >1 Week to 1 Month 0
5. >1 Month to 3 Months 0
6. >3 Months to 1 Year 0
7. >1Year 0
First
Quarter
b. Ending Balance
1. Open - No maturity $0

Overnight

2 Days to 1 Week

> 1 Week to 1 Month
> 1 Month to 3 Months
> 3 Months to 1 Year
> 1 Year

Nk wDbd
coococoo

4. The Company has not sold or acquired any securities that resulted in default.

5. Securities Sold Under Repo-Secured Borrowings

First
Quarter
(a) Maximum Amount
1. BACV $0
2. Nonadmitted - Subset of BACV 0
3. Fair Value 10,499,790

(b) Ending Balance
1. BACV
2. Nonadmitted - Subset of BACV
3. Fair Value
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STATEMENT AS OF MARCH 31, 2023 OF THE
PACIFIC LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

6. The Company had no repurchase agreements as of March 31, 2023.

7. Collateral Received - Secured Borrowing

First
Quarter
a. Maximum Amount
1. Cash $10,000,000
2. Securities - FV 0
First
Quarter
b. Ending Balance
1. Cash $0
2. Securities - FV 0

8-10. The Company had no repurchase agreements as of March 31, 2023.

11. Liability to Return Collateral-Secured Borrowings (Total)

First
Quarter
a. Maximum Amount
1. Cash (Collateral - All) $10,000,000
2. Securities Collateral - FV 0
First
Quarter
b. Ending Balance
1. Cash (Collateral - All) $0
2. Securities Collateral - FV 0

G. Reverse Repurchase Agreements Transactions Accounted for as a Secured Borrowing:

1.  The Company invests cash collateral received into reverse repurchase agreements as part of its securities lending program. The
Company requires that all reverse repurchase agreements must be collateralized by United States (U.S.) Treasury Securities, U.S.
Agency Securities, U.S. Corporate bonds and/or U.S. Equities with a minimum margin of 102%. For the securities lending program,
reverse repurchase agreements had a maximum maturity of 90 days and are indemnified by the Company's securities lending agent
against counterparty default. When counterparty default and price movements of the collateral received present the primary risks for
repurchase agreements, the Company mitigates such risks by mandating short maturities, applying proper haircuts and monitoring fair
values daily.

In 2022, the Company entered into a reverse repurchase transaction commitment of $250 million with an unaffiliated financial
institution. Under this agreement, the Company purchases U.S. Treasury Securities and loans cash, with a simultaneous agreement to
resell such securities at a future date or on demand in an amount equal to the cash initially loaned plus interest. There were no amounts
outstanding under this agreement as of March 31, 2023.

2. Type of Repo Trades Used

First

Quarter
(a) Bilateral (Yes/No) Yes
(b) Tri-party (Yes/No) Yes
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3.

4.

5.

6.

Original (Flow) & Residual Maturity

STATEMENT AS OF MARCH 31, 2023 OF THE

PACIFIC LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

a. Maximum Amount

(a)
(b)
()
(d)
(e)
®
(8

b. Endin
(a)
(b)
()
(d)
(e)
()
(@

Open - No Maturity
Overnight

2 Days to 1 Week

> 1 Week to 1 Month
> 1 Month to 3 Months
>3 Months to 1 Year
> 1 Year

g Balance
Open - No Maturity
Overnight
2 Days to 1 Week
>1 Week to 1 Month
> 1 Month to 3 Months
>3 Months to 1 Year
> 1 Year

First
Quarter

$0
500,000,000
1,835,000,000
1,335,000,000
2,835,000,000
0

0

First
Quarter

$0
300,000,000
200,000,000
1,335,000,000
1,700,000,000
0

0

The Company has not sold or acquired any securities that resulted in default.

Fair Value of Securities Acquired Under Repo-Secured Borrowings

(a) Maximum Amount
(b) Ending Balance

First
Quarter

$4,827,641,779
3,722,665,462

Fair Value of Securities Acquired Under Repo-Secured Borrowings by NAIC Designation

ENDING BALANCE

(a) Bonds - FV
(b) LBASS - FV

(©) Preferred Stock - FV
(d) Common Stock - FV
(e) Mortgage Loans - FV

® Real Estate - FV
(g) Derivatives - FV

(h) Other Invested Assets - FV

(1) Total Assets - FV

ENDING BALANCE

(a) Bonds - FV
(b) LBASS - FV

(©) Preferred Stock - FV
(d) Common Stock - FV
(e) Mortgage Loans - FV

€3] Real Estate - FV
(g) Derivatives - FV

(h) Other Invested Assets - FV

(1) Total Assets - FV

None NAIC 1 NAIC 2 NAIC 3

$0 $968,644,023  $1,668,131,309 $607,674,333
0 0 0 0
0 0 0 0
0 0 0 0
0 0 0 0
0 0 0 0
0 0 0 0
0 0 0 0
$0 $968,644,023  $1,668,131,309 $607,674,333

Does Not

Qualify as

NAIC 4 NAIC 5 NAIC 6 Admitted
$478,215,797 $0 $0 $0
0 0 0 0
0 0 0 0
0 0 0 0
0 0 0 0
0 0 0 0
0 0 0 0
0 0 0 0
$478,215,797 $0 $0 $0
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STATEMENT AS OF MARCH 31, 2023 OF THE
PACIFIC LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

7. Collateral Provided - Secured Borrowing

First
Quarter
a. Maximum Amount
1. Cash $3,985,000,000
2. Securities - FV 0
3. Securities - BACV 0
4. Nonadmitted Subset - BACV 0
First
Quarter
b. Ending Balance
1. Cash $3,535,000,000
2. Securities - FV 0
3. Securities - BACV 0
4. Nonadmitted Subset - BACV 0

8. Allocation of Aggregate Collateral Pledged by Remaining Contractual Maturity

Amortized Fair
Cost Value
(a) Overnight and Continuous $300,000,000 $300,000,000
(b) 30 Days or Less 1,535,000,000 1,535,000,000
(¢) 31-90 Days 1,700,000,000 1,700,000,000
(d) >90 Days 0 0

9. Recognized Receivable for Return of Collateral - Secured Borrowings

First
Quarter
a. Maximum Amount
1. Cash $3,985,000,000
2. Securities - FV 0
First
Quarter
b. Ending Balance
1. Cash $3,535,000,000
2. Securities - FV 0

10. Recognized Liability to Return Collateral-Secured Borrowings (Total)

First
Quarter

a. Maximum Amount
1. Repo Securities Sold/Acquired

with Cash Collateral $3,985,000,000
2. Repo Securities Sold/Acquired
with Cash Collateral (FV) 0
First
Quarter

b. Ending Balance
1. Repo Securities Sold/Acquired

with Cash Collateral $3,535,000,000
2. Repo Securities Sold/Acquired
with Cash Collateral (FV) 0

H. The Company did not have any repurchase agreements transactions accounted for as a sale.
I.  The Company did not have any reverse purchase agreements transactions accounted for as a sale.

J-K. No significant change
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STATEMENT AS OF MARCH 31, 2023 OF THE
PACIFIC LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

L. Restricted Assets:

1-3. No significant change

4. Collateral Received and Reflected as Assets Within the Reporting Entity’s Financial Statements:
1 2 3 4
% of BACV to
Total Assets | % of BACV to
Book/Adjusted (Admitted & | Total Admitted
Carrying Value Nonadmitted) Assets
Collateral Assets (BACV) Fair Value *) (**)
General Account:
a. Cash, Cash Equivalents and Short-Term
Investments $722,419,999 $722,419,999 0.583% 0.589%
b. Schedule D, Part 1 0 0 0.000% 0.000%
c. Schedule D, Part 2, Section 1 0 0 0.000% 0.000%
d. Schedule D, Part 2, Section 2 0 0 0.000% 0.000%
e. Schedule B 0 0 0.000% 0.000%
f.  Schedule A 0 0 0.000% 0.000%
g. Schedule BA, Part 1 0 0 0.000% 0.000%
h. Schedule DL, Part 1 $3,790,189,005| $3,790,189,005 3.060% 3.088%
i.  Other 0 0 0.000% 0.000%
j.  Total Collateral Assets (atb+ctdtet+ftgt+h+i) | $4,512,609,004] $4,512,609,004 3.643% 3.677%
Separate Account:
k. Cash, Cash Equivalents and Short-Term
Investments 0 0 0.000% 0.000%
1. Schedule D, Part 1 0 0 0.000% 0.000%
m. Schedule D, Part 2, Section 1 0 0 0.000% 0.000%
n. Schedule D, Part 2, Section 2 0 0 0.000% 0.000%
0. Schedule B 0 0 0.000% 0.000%
p. Schedule A 0 0 0.000% 0.000%
q. Schedule BA, Part 1 0 0 0.000% 0.000%
r.  Schedule DL, Part 1 0 0 0.000% 0.000%
s. Other 0 0 0.000% 0.000%
t.  Total Collateral Assets (k+l+m+n+o+p+q+r+s) $0 $0 0.000% 0.000%
(*) j=Column I divided by Asset Page, Line 26, Column 1
t=Column 1 divided by Asset Page, Line 27, Column 1
(**) j=Column I divided by Asset Page, Line 26, Column 3
t= Column 1 divided by Asset Page, Line 27, Column 3
1 2
% of Liability to
Total Liabilities
Amount (*)
u. Recognized Obligations to Return Collateral
Asset (General Account) $4,512,609,004 4.065%
v. Recognized Obligations to Return Collateral
Asset (Separate Account) $0 0.000%

()

u= Column 1 divided by Liability Page, Line 26, Column 1

v = Column I divided by Liability Page, Line 27, Column 1
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3.

STATEMENT AS OF MARCH 31, 2023 OF THE
PACIFIC LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

M. Working Capital Finance Investments (WCFI):

Aggregate WCFI Book/Adjusted Carrying Value by NAIC Designation

Gross Asset Nonadmitted Asset | Net Admitted Asset
March 31, 2023 March 31, 2023 March 31, 2023
a. WCFI Designation 1 $553,789,703 $0 $553,789,703
b. WCFI Designation 2 440,869,808 0 440,869,808
¢. WCFI Designation 3 0 0 0
d. WCFI Designation 4 0 0 0
e. WCFI Designation 5 0 0 0
f. WCFI Designation 6 0 0 0
g. Total $994,659,511 $0 $994,659,511

Aggregate Maturity Distribution on the Underlying Working Capital Finance Programs (WCFP)

Book/Adjusted
Carrying Value
a. Up to 180 Days $962,049,300
b. 181 to 365 Days 32,610,211
c. Total $994,659,511

The Company did not have any events of default on WCFI.

N. The Company does not have any offsetting and netting of assets and liabilities.

0-Q. No significant change

R.

6.

The Company did not participate in cash pooling.

JOINT VENTURES, PARTNERSHIPS AND LIMITED LIABILITY COMPANIES

No significant change

INVESTMENT INCOME

No significant change

DERIVATIVE INSTRUMENTS

Derivatives Under SSAP No. 86, Derivatives

1.

No significant change

The Company primarily utilizes derivative instruments to manage its exposure to interest rate risk, foreign currency risk and equity
risk, collectively “market risk”, and credit risk. Derivative instruments are also used to manage the duration mismatch of general
account assets and liabilities. Derivatives may be exchange-traded or contracted in the over-the-counter (OTC) market. The
Company’s OTC derivatives are primarily bilateral contracts between two counterparties. Certain of the Company’s OTC derivatives
are cleared and settled through central clearing counterparties. The Company utilizes a variety of derivative instruments including
swaps, exchange-traded futures and options. See Note 16.

Fair Value Hedges

The Company offers life insurance products with indexed account options. The interest credited on the indexed accounts is a function
of the underlying domestic and/or international equity index, subject to various caps, thresholds and participation rates.

The Company utilizes equity call options to hedge the credit paid to the policyholder on the underlying index for its life insurance
products with indexed account options. These equity call options are contracts to buy the index at a predetermined time at a
contracted price. The contracts will be net settled in cash based on differentials in the index at the time of exercise and the strike price
subject to a cap, net of option premiums. These equity call options are designated as a fair value hedge under statutory accounting
principles with changes in fair value recorded in net realized capital gains (losses).

The Company utilizes foreign currency interest rate swap agreements to convert floating foreign denominated liabilities to floating
U.S. dollar liabilities. A foreign currency interest rate swap involves the exchange of an initial principal amount in two currencies, and
the agreement to re-exchange the currencies at a future date, at an agreed-upon exchange rate. There are also periodic exchanges of
interest payments in the two currencies at specified intervals, calculated using agreed-upon interest rates, exchange rates and the
exchanged principal amounts. The Company enters into these agreements primarily to manage the currency risk associated with
investments and liabilities that are denominated in foreign currencies.
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PACIFIC LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Cash Flow Hedges

The Company utilizes foreign currency interest rate swap agreements to convert fixed or floating foreign denominated liabilities to
U.S. dollar fixed liabilities.

The Company also utilizes interest rate swaps to hedge against reinvestment risk embedded in products with long durations. An
interest rate swap agreement involves the exchange, at specified intervals, of interest payments resulting from the difference between
fixed rate and floating rate interest amounts calculated by reference to an underlying notional amount. Generally, no cash is exchanged
at the outset of the contract and no principal payments are made by either party.

Derivatives Not Designated as Hedging Instruments

The Company offers a rider on certain variable annuity contracts that guarantees net principal over specified periods, as well as riders
on certain variable annuity contracts that guarantee a minimum withdrawal benefit over specified periods, subject to certain
restrictions.

The Company utilizes total return swaps, exchange-traded futures and equity put options based upon domestic and international equity
market indices to economically hedge the equity risk of the guarantees in its variable annuity products. Total return swaps are swaps
whereby the Company agrees to exchange the difference between the economic risk and reward of an equity index and a floating rate
of interest, calculated by reference to an agreed upon notional amount. Cash is paid and received over the life of the contract based on
the terms of the swap. In exchange-traded futures transactions, the Company agrees to purchase or sell a specified number of
contracts, the values of which are determined by the underlying equity indices, and to post variation margin on a daily basis in an
amount equal to the change in the daily fair value of those contracts. The equity put options involve the exchange of an upfront
payment for the return, at the end of the option agreement, of the equity index below a specified strike price. The Company also
utilizes interest rate swaps to manage interest rate risk in the variable annuity products.

The Company offers fixed indexed annuity products where interest is credited to the policyholder’s account balance based on
domestic and/or international equity index changes, subject to various caps or participation rates. The Company utilizes total return
swaps, exchange-traded equity futures and equity call options based upon market indices to economically hedge the interest credited to
the policyholder based upon the underlying equity index. These equity call option contracts involve the exchange of an upfront
premium payment for the return, at the end of the option agreement, of the differentials in the index at the time of exercise and the
strike price subject to a cap.

Interest rate swaps are used by the Company to reduce market risk from changes in interest rates and other interest rate exposure
arising from duration mismatches between assets and liabilities.

Foreign currency interest rate swap agreements are used to convert foreign-denominated assets or liabilities to U.S. dollar assets or
liabilities.

3-7. No significant change

8.

For equity call options with deferred financing premiums which are paid at the end of the derivative contract, summarized in the tables
below are the undiscounted future settled premium commitments, equity call option fair value and equity call option fair value
excluding impact of discounted future settled premiums:

Fiscal Year Premium Payments Due

2023 $572,486,022
2024 287,340,574
2025 45,335,889
2026 49,049,992
Thereafter 147,940,648
Total Undiscounted Future

Settled Premium Commitments $1,102,153,125

Derivative Fair Value

Undiscounted Future Premium Derivative Fair Value Excluding Impact of
Commitments (Reported on Schedule DB) Future Settled Premiums
Prior Year - 2022 $1,067,189,668 $774,428,058 $774,428,058
Current Year - 2023 $1,102,153,125 $1,159,820,865 $1,159,820,865
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B. Derivatives Under SSAP No. 108, Derivatives Hedging Variable Annuity Guarantees
1. Hedging Relationship #0001 - Clearly Defined Hedging Strategy (CDHS) - Rho Hedge

The hedged obligation consists of a portion of the Company's guaranteed benefits on variable annuity contracts, including related
minimum benefit guarantees that is sensitive to interest rate movement. Changes in interest rates impact the present value of future
product cash flows (discount rate), as well as the value of the investments comprising the account value to be assessed against the
guarantee. The hedged portion of the block is determined on a monthly basis based on the percentage of the economic liability being
hedged.

Under this Valuation Manual section VM-21 compliant CDHS, interest rate risk may be hedged by a duration matched portfolio of
interest sensitive derivatives, such as treasury futures, interest rate swaps, interest rate swaptions or treasury caps/floors. The Company
entered into this hedging relationship effective January 1, 2022 and no changes have been made to the hedging strategy since
inception. Hedge effectiveness is measured in accordance with the requirements outlined under SSAP No. 108 on a quarterly basis,
both prospectively and retrospectively, and remains highly effective as of March 31, 2023.

2. Recognition of gains/losses and deferred assets and liabilities

a. Scheduled Amortization

Amortization Year Deferred Assets Deferred Liabilities

1. 2023 $17,712,856 $0
2 2024 23,617,141 0
3 2025 23,617,141 0
4 2026 23,617,141 0
5 2027 23,617,141 0
6. 2028 23,617,141 0
7 2029 23,617,141 0
8 2030 23,617,141 0
9 2031 23,617,141 0
10. 2032 1,688,868 0

Total $208,338,856 $0

b. Total Deferred Balance * __$208,338.856

*Should agree to Column 19 of Schedule DB, Part E

c¢. Reconciliation of Amortization

1. Prior Year Total Deferred Balance $328,474,965
2. Current Year Amortization 8,690,427
3. Current Year Deferred Recognition 111,445,682
4. Ending Deferred Balance [1-(2+3)] $208,338,856

d. No significant change

e. Open Derivative Removed from SSAP No. 86 and Captured in Scope of SSAP No. 108.

1. Total Derivative Fair Value Change $5,396,667
Unrealized Gain/Loss Recognized Prior to

2. Reclassification to SSAP No. 108 330,244

3. Other Changes 0

Fair Value Changes Available for Applicants
4. Under SSAP No. 108 [1-(2+3)] $5,066,422

3. The Company did not have any hedging strategies no longer identified as highly effective previously captured within the scope of
SSAP No. 108.

4. The Company did not elect to terminate the hedging strategy and/or discontinue the special accounting provisions permitted within
SSAP No. 108.
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INCOME TAXES

A-E. No significant change

F.

Consolidation of Return with Other Entities:

1-2. No significant change

3.

The Inflation Reduction Act enacted on August 16, 2022 is effective January 1, 2023 and imposes a 15% Corporate Alternative
Minimum Tax (CAMT) on corporations with three-year average adjusted financial statement income over $1.0 billion. The CAMT is
payable to the extent the CAMT liability exceeds the regular corporate income tax liability; however, any CAMT paid would be
available as a credit with indefinite carryover that could reduce future regular tax in excess of CAMT.

Following the guidance of Statutory Accounting Principles Working Group INT 22-02 and revised interpretations, the Company has
determined that the consolidated group of corporations of which the Company is a member does not expect to be subject to the CAMT
in 2023. The Company expects to be subject to the CAMT after 2023; however, the Company has not determined if it expects to be
liable for the CAMT. Accordingly, the three months ended March 31, 2023 financial statements do not include an estimated impact of
the CAMT.

G-I. No significant change

10. INFORMATION CONCERNING PARENT, SUBSIDIARIES, AFFILIATES AND OTHER RELATED PARTIES

A-E. No significant change

F.

Guarantees: The Company entered into agreements with Pacific Life Re (Australia) Pty Limited (PLRA), RIBM and Pacific Life Re
Global Limited (RGBM), all such entities being wholly-owned indirect subsidiaries of Pacific LifeCorp, to guarantee the performance of
reinsurance obligations of PLRA, RIBM and RGBM, respectively. The guarantees for PLRA and RIBM are secondary to the guarantees
provided by Pacific LifeCorp and would only be triggered in the event of nonperformance by PLRA or RIBM and Pacific LifeCorp. PLRA,
RIBM and RGBM each pay the Company a fee for their respective guarantees.

The Company's guarantee agreement with PLRL was terminated effective January 1, 2023.

G-0. No significant change

11.

A.

DEBT

No significant change

FHLB (Federal Home Loan Bank) Agreements

The Company is a member of the FHLB of Topeka. The Company is eligible to receive advances from the FHLB based on a percentage
of the Company’s statutory general account assets provided it has sufficient available eligible collateral and is in compliance with the
FHLB requirements, debt covenant restrictions and insurance laws and regulations. The Company's estimated maximum borrowing
capacity (after taking into account required collateralization levels) was $4.1 billion and $3.5 billion as of March 31, 2023 and
December 31, 2022, respectively. However, asset eligibility determination is subject to the FHLB's discretion and to the availability of
qualifying assets at the Company. The Company received advances under short-term debt arrangements to provide for additional
liquidity which were accounted for as borrowed money under SSAP No. 15, Debt and Holding Company Obligations. There was no
debt outstanding with the FHLB as of March 31, 2023.

Through its membership, the Company has issued funding agreements to the FHLB in exchange for cash advances. The Company uses

these funds in an investment spread strategy, consistent with its other investment spread business. As such, the Company applies SSAP
No. 52, Deposit-Type Contracts, accounting treatment to these funds, consistent with its other deposit-type contracts.
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2. FHLB Capital Stock

a. Aggregate Totals

1.

2.

Current Year

(a)
(b)
(©)
(d)
(e)
®

Membership Stock - Class A *
Membership Stock - Class B *
Activity Stock

Excess Stock

Aggregate Total (at+b+c+d)

Actual or Estimated Borrowing
Capacity as Determined by the
Insurer

Prior Year

(a)
(b)
(©)
(d)
(e)
®

Membership Stock - Class A *
Membership Stock - Class B *
Activity Stock

Excess Stock

Aggregate Total (atb+c+d)

Actual or Estimated Borrowing
Capacity as Determined by the
Insurer

* Required stock

1 2
Total General Separate
2+3 Account Account
$500,000 $500,000 $0
65,068,500 65,068,500 0
0 0 0
25,768,200 25,768,200 0
$91,336,700 $91,336,700 $0
$4,086,000,000 XXX XXX
1 2
Total General Separate
2+3 Account Account
$500,000 $500,000 $0
59,889,000 59,889,000 0
0 0 0
1,908,000 1,908,000 0
$62,297,000 $62,297,000 $0
$3,493,000,000 XXX XXX

b. Membership Stock (Class A and B) Eligible and Not Eligible for Redemption

1 2 Eligible for Redemption
3 4 5 6
Current Year | Not Eligible 6 Months to
Total for Less Than 6 Less Than 1 |1 to Less Than
Membership Stock (2+3+4+5+6) | Redemption Months Year 3 Years 3 to 5 Years
1. Class A $500,000 $500,000 $0 $0 $0 $0
2. Class B 65,068,500 65,068,500 0 0 0 0
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3. Collateral Pledged to FHLB

Amount Pledged as of Reporting Date

1
Fair Value

2
Carrying Value

3

Aggregate Total

Borrowing

. Current Year Total General and Separate

Accounts Total Collateral Pledged
(Lines 2 +3)

. Current Year General Account Total

Collateral Pledged

Current Year Separate Account Total
Collateral Pledged

Prior Year-End Total General and
Separate Accounts Total Collateral
Pledged

$5,371,925,863
5,371,925,863

0

4,746,664,253

. Maximum Amount Pledged During Reporting Period

$6,085,514,997

6,085,514,997

5,288,807,259

$1,457,076,000

1,457,076,000

1,341,976,000

1
Fair Value

2
Carrying Value

3

Amount Borrowed at

Time of Maximum

Collateral

Current Year Total General and Separate
Accounts Maximum Collateral Pledged
(Lines 2 +3)

Current Year General Account
Maximum Collateral Pledged

Current Year Separate Account
Maximum Collateral Pledged
Prior Year-End Total General and

Separate Accounts Maximum Collateral
Pledged

Borrowing from FHLB

a.

b.

Amount as of Reporting Date

$5,392,428,339
5,392,428,339

0

4,757,746,339.59

$6,101,927,618
6,101,927,618

0

5,299,485,870.66

$1,556,976,000

1,556,976,000

0

1,555,976,000

1 2 3 4
Total General Separate Funding
2+3 Account Account Agreements
Reserves
Established
1. Current Year

(a) Debt $0 $0 $0 XXX

(b) Funding Agreements 1,457,076,000 1,457,076,000 0 $1,462,213,324
(c) Other 0 0 0 XXX

(d) Aggregate Total (at+b+c) $1,457,076,000  $1,457,076,000 $0 $1,462,213,324

2. Prior Year-end

(a) Debt $0 $0 $0 XXX

(b) Funding Agreements 1,341,976,000 1,341,976,000 0 $1,346,522,701
(c) Other 0 0 0 XXX

(d) Aggregate Total (at+b+c) $1,341,976,000  $1,341,976,000 $0 $1,346,522,701

Maximum Amount During Reporting Period
1 2 3
Total General Separate
2+3 Account Account

1. Debt $540,000,000  $540,000,000 $0

2. Funding Agreements 1,457,076,000 1,457,076,000 0

3. Other 0 0 0

4. Aggregate Total (Lines 1+2+3) $1,997,076,000 $1,997,076,000 $0

C.

FHLB - Prepayment Obligations

1.
2.
3.

Does the Company have
prepayment obligations under the
following arrangements

(Yes / No)?
Debt No
Funding Agreements Yes
Other No
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12. RETIREMENT PLANS, DEFERRED COMPENSATION, POSTEMPLOYMENT BENEFITS AND COMPENSATED
ABSENCES AND OTHER POSTRETIREMENT BENEFIT PLANS

A. Defined Benefit Plan:

1-3. No significant change

Special or Contractual

4. Components of Net Periodic Benefits Pension Benefits Postretirement Benefits Benefits Per SSAP No. 11
March 31, December March 31, December March 31, December
2023 31,2022 2023 31,2022 2023 31,2022
a. Service Cost $1,238,896  $4,955,585 $0 $0 $0 $0
b. Interest Cost 490,652 1,962,606 120,000 120,000 0 0
c. Expected Return on Plan Assets 0 0 0 0 0 0
d. Transition Asset or Obligation 0 0 0 0 0 0
e. Gains and Losses 329,076 1,316,302 (47,000) (47,000) 0 0
f. Prior Service Cost or Credit 28,136 112,546 0 0 0 0
g. Gain or Loss Recognized Due to a
Settlement or Curtailment 0 0 0 0 0 0
h. Total Net Periodic Benefit Cost $2,086,760  $8,347,039 $73,000 $73,000 $0 $0
5-18. No significant change
B-1. No significant change
13. CAPITAL AND SURPLUS, DIVIDEND RESTRICTIONS AND QUASI-REORGANIZATIONS
A-J. No significant change
K. The Company Issued the Following Surplus Debentures or Similar Obligations:
1 2 3 4 5 6 7 8
Is Surplus Note
Original Issue Holder a Carrying Value | Carrying Value | Unapproved
Item Amount of Related Party of Note Prior | of Note Current | Interest And/
Number Date Issued | Interest Rate Note (Y/N) Year Year* Or Principal
00001 12/30/1993 7.900%| $150,000,000 N $133,549,000 | $133,549,000 $0
00002 06/15/2009 9.250% | 1,000,000,000 N 300,000,000 300,000,000
00003 01/22/2013 5.125% 500,000,000 Y 405,485,498 405,521,091 0
00004 10/24/2017 4.300% 750,000,000 N 749,430,575 749,433,795 0
Total XXX XXX $2,400,000,000 XXX $1,588,465,073 | $1,588,503,886 $0
*Total should agree with Page 3, Line 32
1 9 10 11 12 13 14
Current Year Interest
Offset Percentages
Current Year Life-To-Date (Not Including Amounts
Item Interest Expense | Interest Expense Paid To a 3rd Party Current Year Life-To-Date Date of
Number Recognized Recognized Liquidity Provider) Principal Paid | Principal Paid Maturity
00001 $0 $340,999,032 0 $0 $16,451,000 [ 12/30/2023
00002 0 1,022,373,688 0 0 700,000,000 [ 06/15/2039
00003 1,438,101 221,800,042 0 0 89,510,000 | 01/25/2043
00004 14,067,804 175,290,470 0 0 0| 10/24/2067
Total $15,505,905 | $1,760,463,232 XXX $0| $805,961,000 XXX
1 15 16 17 18 19
Type of
Are Surplus Note Are Surplus Note Were Surplus Note Proceeds Assets
Payments Payments Subject To Used To Purchase an Asset | Is Asset Issuera| Received
Item Contractually Administrative Offsetting | Directly From the Holder of the | Related Party Upon
Number Linked? (Y/N) Provisions? (Y/N) Surplus Note? (Y/N) (Y/N) Issuance
00001 N N N N/A N/A
00002 N N N N/A N/A
00003 N N N N/A N/A
00004 N N N N/A N/A
Total XXX XXX XXX XXX XXX
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1 20 21 22
Principal Amount of Is Liquidity Source a Related
Item Assets Received Book/Adjusted Carry Party To the Surplus Note
Number Upon Issuance Value of Assets Issuer? (Y/N)

00001 N/A N/A N
00002 N/A N/A N
00003 N/A N/A N
00004 N/A N/A N
Total N/A N/A XXX

There are no other significant changes to this disclosure.

L-M. No significant change

14.

15.

16.

17.

18.

19.

20.

LIABILITIES, CONTINGENCIES AND ASSESSMENTS
No significant change

LEASES

No significant change

INFORMATION ABOUT FINANCIAL INSTRUMENTS WITH OFF-BALANCE-SHEET RISK AND FINANCIAL
INSTRUMENTS WITH CONCENTRATIONS OF CREDIT RISK

No significant change

SALE, TRANSFER AND SERVICING OF FINANCIAL ASSETS AND EXTINGUISHMENTS OF LIABILITIES

No significant change

Transfer and Servicing of Financial Assets

1. No significant change

2. The Company did not enter into agreements to service assets or liabilities.

3. No significant change

4. The Company did not have securitizations, asset-backed financing arrangements or similar transfers accounted for as sales.
5-7. No significant change

Wash Sales:

1. In the course of the Company’s asset management activities, securities are sold and reacquired within 30 days of the sale date to
enhance the Company’s yield on its investment portfolio.

2. There were no securities with NAIC designation of 3 or below or unrated sold and reacquired within 30 days of the sale date.

GAIN OR LOSS TO THE REPORTING ENTITY FROM UNINSURED PLANS AND THE UNINSURED PORTION OF
PARTIALLY INSURED PLANS

No significant change

DIRECT PREMIUM WRITTEN/PRODUCED BY MANAGING GENERAL AGENTS/THIRD PARTY ADMINISTRATORS

No significant change

FAIR VALUE MEASUREMENTS

The Company's financial assets and liabilities that are carried at fair value have been classified, for disclosure purposes, based on a
hierarchy defined by SSAP No. 100R, Fair Value. The determination of fair value requires the use of observable market data when

available. The hierarchy consists of the following three levels that are prioritized based on observable and unobservable inputs.

Level 1: Unadjusted quoted prices for identical instruments in active markets. Level 1 financial instruments include securities that are
traded in an active exchange market.

Level 2: Observable inputs other than Level 1 prices, such as quoted prices for similar instruments in active markets, quoted prices for
identical or similar instruments in inactive markets, and model-derived valuations for which all significant inputs are observable market

data.

Level 3: Valuations derived from valuation techniques in which one or more significant inputs are not market observable.
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Investments reported at Net Asset Value (NAV) are not captured within the fair value hierarchy, but are separately identified in the table below.

1. Fair Value Measurements of Financial Assets and Liabilities Carried at Fair Value or NAV as of March 31, 2023:

Description for Each Class of Asset or Liability Level 1 Level 2 Level 3 Vﬁﬁz ?Iflslgt\/) Total
a. Assets at Fair Value
Bonds
Issuer Obligations $0 $10,000 $9,096,119 $0 $9,106,119
LBASS 0 0 0 0 0
Total Bonds 0 10,000 9,096,119 0 9,106,119
Preferred Stocks
Industrial and Miscellaneous 0 342,190 1,000,000 0 1,342,190
Total Preferred Stock 0 342,190 1,000,000 0 1,342,190
Common Stocks
Industrial and Miscellaneous 142,645 0 92,864,333 0 93,006,978
Affiliates 118,621,122 (a) 0 0 0 118,621,122
Total Common Stocks 118,763,767 0 92,864,333 0 211,628,100
Derivatives
Foreign Currency and Interest Rate Swaps 0 426,588,323 0 0 426,588,323
Equity Derivatives 46,551,451 0 1,367,082,149 0 1,413,633,600
Total Derivatives 46,551,451 426,588,323  1,367,082,149 0 1,840,221,923
Other Invested Assets 0 0 126,166,321 0 126,166,321
Separate Account Assets (b) 55,610,900,460 0 0 916,933,777 56,527,834,237
Total Assets at Fair Value/NAV  $55,776,215,678 $426,940,513  $1,596,208,922  $916,933,777  $58,716,298,890
b. Liabilities at Fair Value
Derivatives
Foreign Currency and Interest Rate Swaps $0 $1,337,596,537 $0 $0 $1,337,596,537
Equity Derivatives 0 0 16,291,282 0 16,291,282
Total Derivatives 0 1,337,596,537 16,291,282 0 1,353,887,819
Total Liabilities at Fair Value $0 $1,337,596,537 $16,291,282 $0 $1,353,887,819
(a)  Consists of mutual funds managed by affiliated entities.
(b)  Consists of separate account assets that are primarily invested in mutual funds and hedge funds. Investment performance related to separate account assets is offset by

corresponding amounts credited to contract holders whose liability is recorded in the separate account liabilities. Separate account liabilities are measured to equal the fair
value of separate account assets.

2. Fair Value Measurements in Level 3 of the Fair Value Hierarchy:

Beginning Total Gains and Total Gains and Ending

Balance at Transfers Into Transfers Out of (Losses) Included  (Losses) Included Balance at

Description January 1, 2023 Level 3 Level 3 in Net Income in Surplus Purchases Sales Settlements March 31, 2023
Bonds

Issuer Obligation $14,670,795 $3,725,195 (a) (86,968,056)  (b) $699,637 ($378,522) $0 $0 ($2,652.930) $9,096,119

LBASS 3,725,195 0 (3,725,195)  (a) 0 0 0 0 0 0
Preferred Stock

Industrial and

Miscellaneous 3,500,000 0 0 0 (2,500,000) 0 0 0 1,000,000
Common Stocks

Industrial and

Miscellaneous 64,630,441 0 0 1,468,092 (805,700) 30,481,500 (2,910,000) 0 92,864,333
Derivatives, net 877,740,126 0 0 110,734,668 81,565,081 302,785,489 0 (22,034,497) 1,350,790,867
Other Invested Assets 115,784,402 0 0 (2,284,237) 4,059,989 8,606,167 0 0 126,166,321
Total $1,080,050,959 $3,725,195 ($10,693.251) $110,618,160 $81,940,848 $341.873,156 ($2,910,000)  ($24,687.427) _ $1.579.917,640

(a) Transferred into/out of Level 3 due to reclassifications to Issuer Obligations.
(b) Transferred out of Level 3 due to changes in fair value.

3. Transfers in and/or out are recognized at the end of each quarter.

4.  The fair values of bonds, residual tranches (reported in Other Invested Assets), preferred stocks and common stocks are determined by
management after considering external pricing sources and internal valuation techniques. For securities with sufficient trading volume,
prices are obtained from third-party pricing services. For securities that are traded infrequently, fair values are determined after
evaluating prices obtained from third-party pricing services and independent brokers or are valued internally using various valuation
techniques.

The Company's management analyzes and evaluates prices received from independent third parties and determines whether they are
reasonable estimates of fair value. Management's analysis may include, but is not limited to, review of third-party pricing
methodologies and inputs, analysis of recent trades, comparison to prices received from other third parties and development of internal
models utilizing observable market data of comparable securities. The Company assesses the reasonableness of valuations received
from independent brokers by considering current market dynamics and current pricing for similar securities.
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For prices received from independent pricing services, the Company applies a formal process to challenge any prices received that are
not considered representative of fair value. If prices received from independent pricing services are not considered reflective of market
activity or representative of fair value, independent non-binding broker quotations are obtained or an internally developed valuation is
prepared. Upon evaluation, the Company determines which source represents the best estimate of fair value. Overrides of third-party
prices to internally developed valuations of fair value did not produce material differences in the fair values for the majority of the
portfolio; accordingly, overrides were not material. In the absence of such market observable activity, management’s best estimate is
used.

Fair values determined by internally derived valuation tools use market-observable data if available. Generally, this includes using an
actively traded comparable security as a benchmark for pricing. These internal valuation methods primarily represent discounted cash
flow models that incorporate significant assumptive inputs such as spreads, discount rates, default rates, severity and prepayment
speeds. These inputs are analyzed by the Company’s portfolio managers and analysts, investment accountants and risk managers.
Internally developed estimates may also use unobservable data, which reflect the Company’s own assumptions about the inputs
market participants would use.

Most securities priced by a major independent third-party service have been classified as Level 2, as management has verified that the
significant inputs used in determining their fair values are market observable and appropriate. Externally priced securities for which
fair value measurement inputs are not sufficiently transparent, such as securities valued based on broker quotations, have been
classified as Level 3. Internally valued securities, including adjusted prices received from independent third parties, where significant
management assumptions have been utilized in determining fair value, have been classified as Level 3. Securities categorized as Level
1 consist primarily of investments in mutual funds.

The Company applies controls over the valuation process. Prices are reviewed and approved by the Company’s professional credit
analysts that have industry expertise and considerable knowledge of the issuers. Management performs validation checks to determine
the completeness and reasonableness of the pricing information, which include, but are not limited to, changes from identified pricing
sources, significant or unusual price fluctuations above predetermined tolerance levels from the prior period, and back-testing of fair
values against prices of actual trades. A group comprised of the Company’s investment accountants, portfolio managers and analysts
and risk managers meet to discuss any unusual items above the tolerance levels that may have been identified in the pricing review
process. These items are investigated, further analysis is performed and resolutions are appropriately documented.

Derivative instruments are reported at fair value using pricing valuation models which utilize market data inputs or independent broker
quotations or exchange prices for exchange-traded futures. The Company calculates the fair value of derivatives using market standard
valuation methodologies for foreign currency and interest rate swaps and equity options. Internal models are used to value equity total
return swaps. The derivatives are valued using mid-market inputs that are predominantly observable in the market. Inputs include, but
are not limited to, interest swap rates, foreign currency forward and spot rates, credit spreads and correlations, interest volatility,
equity volatility and equity index levels. The Company accounts for certain derivatives that are designated as cash flow hedges in the
same manner as the hedged liability, which are determined using pricing models with inputs that are observable in the market or can
be derived principally from or corroborated by observable market data. On a monthly basis, the Company performs an analysis of
derivative valuations, which includes both quantitative and qualitative analyses. Examples of procedures performed include, but are
not limited to, review of pricing statistics and trends, analysis of the impacts of changes in the market environment and review of
changes in the market value for each derivative by both risk managers and investment accountants. Internally calculated fair values are
reviewed and compared to external broker fair values for reasonableness.

Derivative instruments classified as Level 1 are exchange-traded. Derivative instruments classified as Level 2 primarily include
foreign currency and interest rate swaps. The derivative valuations are determined using pricing models with inputs that are observable
in the market or can be derived principally from or corroborated by observable market data, primarily interest swap rates, interest rate
volatility and foreign currency forward and spot rates.

Derivative instruments classified as Level 3 include complex derivatives, such as equity options and total return swaps. These
derivatives are valued using pricing models which utilize both observable and unobservable inputs, primarily interest rate volatility,
equity volatility, equity index levels and, to a lesser extent, broker quotations. A derivative instrument containing Level 2 inputs would
be classified as a Level 3 financial instrument in its entirety if it has at least one significant Level 3 input.

The fair value of separate account assets is based on the fair value or NAV of the underlying assets. Separate account assets held at
fair value primarily consist of investments in mutual funds and hedge funds.

Level 1 separate account assets include mutual funds that are valued based on reported net asset values provided by fund managers
daily and can be redeemed without restriction. Management performs validation checks to determine the reasonableness of the pricing
information, which include, but are not limited to, price fluctuations above predetermined thresholds from the prior day and validation
against similar funds or indices. Variances are investigated, further analysis is performed and resolutions are appropriately
documented.

Disclosure of Fair Value of Financial Instruments:
The following methods and assumptions were used to estimate the fair value of these financial instruments as of March 31, 2023:

Mortgage Loans: The fair value of the mortgage loan portfolio is determined by discounting the estimated future cash flows, using current
rates that are applicable to similar credit quality, property type and average maturity of the composite portfolio.

Cash, Cash Equivalents and Short-Term Investments (including Securities Lending Reinvested Collateral Assets): For cash and cash
equivalents with maturities of three months or less from date of purchase, their fair values approximate their book/adjusted carrying values
due to their short maturities. For short-term investments with maturities of one year or less from date of purchase, excluding cash
equivalents and money market mutual funds, their fair values are determined using similar valuation techniques as described above for
bonds. Cash equivalents that are money market mutual funds have fair values that approximate their book/adjusted carrying values due to
the short maturities of the underlying investments of the funds. Securities lending reinvested collateral assets that are primarily reverse
purchase agreements have fair values that approximate their book/adjusted carrying values due to their short maturities.

Contract Loans: Contract loans are not separable from their associated insurance contract and bear no credit risk since they do not exceed

the contract's cash surrender value, making these assets fully secured by the cash surrender value of the contracts. Therefore, the carrying
amount of the contract loans is a reasonable approximation of fair value.
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Other Invested Assets: Other invested assets consist primarily of surplus note investments held from other insurance providers and WCFIs
that are NAIC rated 1 or 2. The fair values of the surplus note investments are priced by an independent pricing service as described for
bonds above. The WCFIs are held at accreted book value which approximates fair value due to the short-term nature of the investment.

Separate Account Assets: The fair value of assets in the Separate Accounts in Level 2 consist of bonds based on the valuation methods
described in Note 20 A.4. above. The fair value of assets in the Separate Accounts in Level 3 consist of bonds based on valuation methods
described in Note 20 A.4. above and mortgage loans based on the valuation method described above.

Liability for Deposit-Type Contracts: The primary methods used to determine the fair value of liability for deposit-type contracts are:
discounted cash flow methodologies using significant unobservable inputs, discounted cash flow methodologies using current market risk-
free interest rates and adding a spread to reflect nonperformance risk and the use of observable inputs, such as quoted prices for identical or
similar instruments from third party pricing services. The fair value of deposit-type contracts issued at floating rates or that are short-term
in nature approximate their carrying value.

Separate Account Liability for Deposit-Type Contracts: The statement value of separate account liability for deposit-type contracts is
reported under separate account liabilities and is a reasonable estimate of their fair value because the contractual interest rates are variable
and based on current market rates.

Borrowed Money: The fair value of debt issued at floating rates or that is short-term in nature approximates its carrying value.

Fair Value by Financial Instrument Type:

March 31, 2023

Not
Net Asset  Practicable
Aggregate Fair Admitted Assets/ Value (Carrying
Type of Financial Instrument (1) Value Liabilities Level 1 Level 2 Level 3 (NAV) Value)
Assets:
Bonds $69,422,199,789  $75,926,890,254 $0 $64,172,957,138 $5,249,242,651 $0 $0
Preferred Stocks 1,342,190 1,342,190 0 342,190 1,000,000
Common Stocks (2) 211,628,100 211,628,100 118,763,767 0 92,864,333
Mortgage Loans 16,539,895,994  18,855,539,683 0 0 16,539,895,994 0 0
Cash, Cash Equivalents and Short-Term
Investments 652,456,874 652,720,406 523,527,263 118,565,800 10,363,811
Contract Loans 7,701,827,709 7,701,827,709 0 0 7,701,827,709
Derivatives, net 486,334,105 899,850,848 46,551,451 (911,008,213)  1,350,790,867 0 0
Securities Lending Reinvested Collateral
Assets 3,790,189,005 3,790,189,005 0 3,790,189,005 0 0
Other Invested Assets (2) 1,347,608,268 1,389,541,815 0 1,188,633,973 158,974,295 0
Separate Account Assets 60,000,798,691  60,540,928,659 55,610,900,460 2,900,829,780 572,134,674 916,933,777 0
Liabilities:
Liability for Deposit-Type Contracts (3) 19,174,521,234  19,615,911,869 0 14,028,148,181 5,146,373,053 0 0
Separate Account Liability for Deposit-
Type Contracts 4,874,551 4,874,551 0 0 4,874,551 0 0
December 31, 2022
Not
Net Asset  Practicable
Aggregate Fair ~ Admitted Assets/ Value (Carrying

Type of Financial Instrument (1) Value Liabilities Level 1 Level 2 Level 3 (NAV) Value)
Assets:
Bonds $65,964,575,748 $73,844,757,720 $0 $61,161,993,441 $4,802,582,307 $0 $0
Preferred Stocks 3,833,150 3,833,150 0 333,150 3,500,000 0 0
Common Stocks (2) 195,186,008 195,186,008 130,555,567 0 64,630,441
Mortgage Loans 16,704,767,684  19,028,347,421 0 0 16,704,767,684
Cash, Cash Equivalents and Short-Term
Investments 887,613,628 887,898,766 855,210,117 18,892,392 13,511,119 0 0
Contract Loans 7,597,061,529 7,597,061,529 0 0 7,597,061,529
Derivatives, net (166,213,522) 214,835,213 51,758,996  (1,095,712,644) 877,740,126
Securities Lending Reinvested Collateral
Assets 2,827,823,433 2,827,823,433 0 2,827,823,433 0 0 0
Other Invested Assets (2) 1,644,210,980 1,692,322,906 0 1,496,722,103 147,488,877 0
Separate Account Assets 58,011,696,000  58,635,685,717 53,895,001,101 2,755,551,812 512,325,813 848,817,274
Liabilities:
Liability for Deposit-Type Contracts (3) 17,856,032,743  18,502,874,165 0 13,138,288,216  4,717,744,527 0 0
Separate Account Liability for Deposit-
Type Contracts 4,681,871 4,681,871 0 0 4,681,871 0 0

(1) The tables above exclude the following financial instruments: investment income due and accrued, derivatives collateral receivable and payable and payable
for securities lending. The fair value of these financial instruments, which are primarily classified as Level 2, approximates carrying value as they are short—term
in nature such that there is minimal risk of material changes in fair value due to changes in interest rates or counterparty credit

(2) Excludes investments accounted for under the equity method

(3) Excludes deposit liabilities with no defined or contractual maturities

7.19



STATEMENT AS OF MARCH 31, 2023 OF THE
PACIFIC LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

D. The Company had no investments where it was not practicable to estimate fair value.
E. Investments Measured Using the NAV Practical Expedient:
Separate account assets include hedge funds where the fair value is based on the net asset value obtained from the fund managers.
Investment strategies related to separate account hedge funds include multi-strategy primarily invested in U.S. and international equity,
fixed income, long/short equity, loans, precious metals, real estate, derivatives, privately held companies and private partnerships. The
redemption frequency can be daily, monthly, quarterly, semi-annually and annually. The remaining lockup period ranges from zero to 48
months as of March 31, 2023. There are no unfunded commitments of investments measured using the NAV practical expedient as of
March 31, 2023.
21. OTHER ITEMS
A-B. No significant change
C. Other Disclosures
1-2. No significant change
3. Other Disclosures
As of March 31, 2023, the Company had $1.2 billion and $0.1 billion of outstanding contractual obligations to acquire private
placement securities for the General Account and Separate Account, respectively. As of March 31, 2023, the Company had $0.2
billion of outstanding mortgage loan commitments in the General Account which were primarily advances available for construction
loans.
There are no other significant changes to this disclosure.
D-I. No significant change
22. EVENTS SUBSEQUENT
The Company has evaluated events subsequent to March 31, 2023 and through May 15, 2023, the date this Quarterly Statement was filed
and has concluded that no events have occurred that required adjustment to this Quarterly Statement. The Company has not evaluated
subsequent events after the filing date.
In October 2022, Pacific Life announced its agreement to sell its third-party credit asset management firm, Pacific Asset Management,

LLC, (PAM), whose clients include Pacific Funds, to Aristotle Capital Management, LLC and on April 17, 2023 Pacific Life completed the
sale.
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REINSURANCE

The Company entered into a Yearly Renewable Term (YRT) reinsurance agreement with Swiss Re effective January 1, 2023, through
which the Company cedes mortality risk on a certain block of Perm business.

There are no other significant changes to this disclosure.

RETROSPECTIVELY RATED CONTRACTS & CONTRACTS SUBJECT TO REDETERMINATION

A-D. No significant change

E.

25.

A.

B.

26.

27.

28.

29.

30.

31.

The Company did not write any accident and health insurance premiums that is subject to the Affordable Care Act risk-sharing provisions.
CHANGE IN INCURRED LOSSES AND LOSS ADJUSTMENT EXPENSES

As of March 31, 2023 and December 31, 2022, there were $15 million, in aggregate reserves for accident and health contracts.
There were no significant changes in methodology or assumptions of the reserves.

INTERCOMPANY POOLING ARRANGEMENTS

No significant change

STRUCTURED SETTLEMENTS

No significant change

HEALTH CARE RECEIVABLES

No significant change

PARTICIPATING POLICIES

No significant change

PREMIUM DEFICIENCY RESERVES

No significant change

RESERVES FOR LIFE CONTRACTS AND ANNUITY CONTRACTS

No significant change
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32. ANALYSIS OF ANNUITY ACTUARIAL RESERVES AND DEPOSIT TYPE CONTRACT LIABILITIES BY WITHDRAWAL

CHARACTERISTICS

INDIVIDUAL ANNUITIES

Subject to Discretionary Withdrawal:

a. With Market Value Adjustment

At Book Value Less Current Surrender Charge of
5% or More *

c. At Fair Value

Total with Market Value Adjustment or at Fair Value
(Total of a Through c¢)

e. At Book Value without Adjustment (Minimal or No
Charge or Adjustment)

Not Subject to Discretionary Withdrawal
Total (Gross: Direct + Assumed)

Reinsurance Ceded

Total (Net) (3) - (4)

Amount Included in A(1)b Above that will Move to A(1)e
for the First Time Within the Year After the Statement
Date:

GROUP ANNUITIES

Subject to Discretionary Withdrawal:

a. With Market Value Adjustment

At Book Value Less Current Surrender Charge of
5% or More *

c. At Fair Value

Total with Market Value Adjustment or at Fair Value
(Total of a Through c)

e. At Book Value without Adjustment (Minimal or No
Charge or Adjustment)

Not Subject to Discretionary Withdrawal
Total (Gross: Direct + Assumed)
Reinsurance Ceded

Total (Net) (3) - (4)

Amount Included in B(1)b Above that will Move to B(1)e
for the First Time Within the Year After the Statement
Date:

DEPOSIT-TYPE CONTRACTS

Subject to Discretionary Withdrawal:

a. With Market Value Adjustment

At Book Value Less Current Surrender Charge of
5% or More *

[ At Fair Value

Total with Market Value Adjustment or at Fair Value
(Total of a Through c)

e. At Book Value without Adjustment (Minimal or No
Charge or Adjustment)

Not Subject to Discretionary Withdrawal
Total (Gross: Direct + Assumed)
Reinsurance Ceded

Total (Net) (3) - (4)

Amount Included in C(1)b Above that will Move to C(1)e
for the First Time Within the Year After the Statement
Date:

* Withdrawal characteristic categories were evaluated using effective surrender charge rates, where applicable.
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Separate
Account
General with Separate Account % of
Account Guarantees Nonguaranteed Total Total
$16,361,903,961 $0 $0 $16,361,903,961 20%
962,779,452 0 0 962,779,452 1%
0 0 45,127,608,512 45,127,608,512 56%
17,324,683,413 0 45,127,608,512 62,452,291,925 77%
11,709,793,886 0 0 11,709,793,886 14%
7,022,552,959 0 2,160,744 7,024,713,703 9%
36,057,030,258 0 45,129,769,256 81,186,799,514  100%
1,772,448,851 0 0 1,772,448,851
$34,284,581,407 $0 $45,129,769,256 $79,414,350,663
$277,803,478 $0 $0 $277,803,478
Separate
Account
General with Separate Account % of
Account Guarantees Nonguaranteed Total Total
$515,864 $0 $0 $515,864 0%
0 0 0 0%
0 0 0 0%
515,864 0 0 515,864 0%
0 0 0 0 0%
7,428,419,652  4,417,026,529 0 11,845,446,181 100%
7,428,935,516  4,417,026,529 0 11,845,962,045  100%
0 0 0 0
$7,428,935,516  $4,417,026,529 $0 $11,845,962,045
$0 $0 $0 $0
Separate
Account
General with Separate Account % of
Account Guarantees Nonguaranteed Total Total
$130,833,311 $0 $0 $130,833,311 0%
0 0 0 0 0%
0 0 4,874,551 4,874,551 0%
130,833,311 0 4,874,551 135,707,862 0%
3,895,901,241 0 0 3,895,901,241 20%
15,674,553,383 0 0 15,674,553,383 80%
19,701,287,935 0 4,874,551 19,706,162,486  100%
0 0 0 0
$19,701,287,935 $0 $4,874,551 $19,706,162,486
$0 $0 $0 $0
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Life & Accident & Health Annual Statement:

(1.
).
A3).
).

Exhibit 5, Annuities Section, Total (net)

Exhibit 5, Supplementary Contracts with Life Contingencies Section, Total (net)

Exhibit 7, Deposit-Type Contracts, Line 14, Column 1

Subtotal

Separate Accounts Annual Statement:

).
(©).
(7)
®).
©).
(10).
(1n.
(12).

Exhibit 3, Line 0299999, Column 2
Exhibit 3, Line 0399999, Column 2

Policyholder Dividend and Coupon Accumulations

Policyholder Premiums
Guaranteed Interest Contracts
Other Contract Deposit Funds
Subtotal

Combined Total

ANALYSIS OF LIFE ACTUARIAL RESERVES BY WITHDRAWAL CHARACTERISTICS

No significant change

PREMIUM AND ANNUITY CONSIDERATIONS DEFERRED AND UNCOLLECTED

No significant change

SEPARATE ACCOUNTS

No significant change

General Nature and Characteristics of Separate Accounts Business:

$41,710,909,258
2,607,665
19,701,287,935
61,414,804,858

49,546,795,785

0
0
0
0

4,874,551
49,551,670,336
$110,966,475,194

The Company has Separate Accounts with guarantees comprised of the group annuities business where the General Account guarantees
annuity payments if the Separate Accounts is unable to do so. Assets of the group annuities business are carried at amortized cost and the
Company establishes an AVR as required. The Company's Separate Accounts without guarantees consist of the variable annuities and
variable universal life businesses where the assets of these accounts are carried at fair value.

Information regarding the Separate Accounts of the Company is as follows:

(1.

).

3).

4.

Premiums, Considerations or Deposits for

the Period Ended March 31, 2023

Reserves at March 31, 2023
For Accounts With Assets At:
a. Fair Value

b. Amortized Cost

c. Total Reserves *

By Withdrawal Characteristics:
a.  Subject to Discretionary
Withdrawal
1. With Market Value Adjustment
2. At Book Value Without
Market Value Adjustment and
With Current Surrender Charge
of 5% or More
3. At Fair Value
4. At Book Value Without Market
Value Adjustment and With
Current Surrender Charge
Less Than 5%
5. Subtotal
b. Not Subject to Discretionary
Withdrawal
c. Total

* Line 2(c) Should Equal Line 3(c).

Reserves For Asset Default Risk in Lieu

of AVR

Separate Accounts with Guarantees

Without Guarantees

Q)] 2 3) (C)) (5)
Nonindexed Nonindexed Nonguaranteed
Guarantee Guarantee Separate
Indexed 4% or Less More than 4% Accounts Total
$0 ($977,210)  $104,820,814 $883,337,137 $987,180,741
$0 $0 $0 $55,361,730,172  $55,361,730,172
0 3,347,453,753  1,069,572,776 0 4,417,026,529
$0  $3,347,453,753  $1,069,572,776 $55,361,730,172  $59,778,756,701
$0 $0 $0 $0 $0
0 0 0 0 0
0 0 0 55,359,569.,428 55,359,569,428
0 0 0 0 0
0 0 0 55,359,569.,428 55,359,569,428
0 3,347,453,753  1,069,572,776 2,160,744 4,419,187,273
SO0 $3,347,453,753  $1,069,572,776 $55,361,730,172  $59,778,756,701
$0 $0 $0 $0 $0
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C. Reconciliation of Net Transfers To (or From) Separate Accounts:

(1). Transfers as Reported in the Summary of Operations of the Separate Accounts Statement:

a. Transfers to Separate Accounts (Page 4, Line 1.4) $986,924,185
b. Transfers from Separate Accounts (Page 4, Line 10) 1,407,684,196
c. Net Transfers to (from) Separate Accounts (a) - (b) (420,760,011)

(2). Reconciling Adjustments:
a. Net Lag Gain/Loss for Annuities in General Account Only 62,527

(3). Transfers as Reported in the Summary of Operations of the Life, Accident & Health
Annual Statement (1c) + (2) = (Page 4, Line 26) ($420,697.,484)

36. LOSS/CLAIM ADJUSTMENT EXPENSES

No significant change
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STATEMENT AS OF MARCH 31, 2023 OF THE PACIFIC 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 IMOGEI ACE? ..ottt ettt ettt e e et eae e e h e e e h e e eh e e bt e bt e bt e a bt ea bt eabeeaeesheeeheeabeenbeebeenbeenneannennne

If yes, has the report been filed with the dOMICIIANY STAIE? ..........oiiii ettt

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

reporting entity? .....

LT F= (=N o] i =g Lo L RSPV RRR

Yes[ ] No[X]

Yes [ ] No[ ]

Yes[ ] No[X]

Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which
[ e I T 4= o PRSI

If yes, complete Schedule Y, Parts 1 and 1A.

Have there been any substantial changes in the organizational chart since the prior quarter end? ............ccocoiiiii e

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? ..........ccoiiiiiiiiii e

If the response to 3.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group. ..........cccceoeviiiiiiiiiiiiccee

Yes [ X] No[ ]

Yes[ 1 No[X]

Yes[ 1 No[X]

Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? .............cccccooiiiiiiiiiiiiciis

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 [

If yes, attach an explanation.

State as of what date the latest financial examination of the reporting entity was made or is being made. ...........cccooeiiiiiiiiiicceccees

Yes[ 1 No[X]

I No [ X1 NAT

12/31/2020

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. ...........cccooceiiiiiiiiiniinieiciines

12/31/2020

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

61 SO S S TSRS PPN

By what department or departments?

05/03/2022

NEBRASKA DEPARTMENT OF INSURANGCGE  .......cooiiiiiiiccc et ees

Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial
statement filed with Departments? .....

Have all of the recommendations within the latest financial examination report been complied With? ..o, Yes [

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 PEHOA? ..ottt

If yes, give full information:

Is the company a subsidiary of a bank holding company regulated by the Federal Reserve Board? .....

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 SECUNtIES fITMS? ........oiiiiiiii e

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.

I No[ 1 NALX]

I No[ ] NALX]

Yes[ ] No[X]

Yes[ ] No[X]

Yes[ ] No[X]

1 2 3
Affiliate Name Location (City, State) FRB

occ

FDIC

SEC
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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? .............ccccooiiiiiiiiiie,

(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 @MENAEA? ..........c..oiiiiii ittt e e e e b e e e e et e eseeeseeeseesaeebeeseeneenneas
If the response to 9.2 is Yes, provide information related to amendment(s).

Have any provisions of the code of ethics been waived for any of the specified OffiCEIrS? ..........ooiiiiiii s
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? ..............ccooiiiiiiiins
If yes, indicate any amounts receivable from parent included in the Page 2 amount: ...........cooiiiiiiiiie e $

INVESTMENT

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

Subject to repurchase agreements - 250,000,000

Letter Stock or Securities Restricted as to Sale excluding FHLB Capital Stock - 17,167,440

FHLB Capital Stock - 91,336,700

On Deposit with States - 6,019,487

Pledged Collateral to FHLB - 6,085,514,997

Pledged as Collateral not captured in other categories - 1,422,089,951 ........cccciiiiiiiiiiii bbb bbb bbb ne
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: ......................

Yes [ X] No[ ]

Yes[ ] No[X]

Yes[ ] No[ X]

Yes [ X] No[ ]

....................... 1,960,441

Yes [ X ]

No [ ]

Does the reporting entity have any investments in parent, subsidiaries and affillates? ............cccoiiiiiiiiii e Yes [ X] No[ ]
If yes, please complete the following:
1 2
Prior Year-End Current Quarter
Book/Adjusted Book/Adjusted
Carrying Value Carrying Value
....3,500,000 3. 3,500,000
Preferred Stock .... $..
Common Stock $..
Short-Term Investments ...... $..
Mortgage Loans on Real Estate . 621,868,130 5. 647,380,323
14.26 Al Other ...cooveeeeeeeiiieeene ....5,703,972,628 3. ...5,836,826, 180
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) ... 1,347,529, 122 5. ...7,467,858,780
14.28 Total Investment in Parent included in Lines 14.21 to 14.26 above $..
Has the reporting entity entered into any hedging transactions reported on Schedule DB? ............ccocoeeiiniirieieieeens Yes [ X] No [ ]
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? ............ Yes [ X] No[ 1 NAT[ ]
If no, attach a description with this statement.
For the reporting entity’s security lending program, state the amount of the following as of the current statement date:
16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2. .........ccccccevevevevececueuenann. ..3,790, 189,005
16.2 Total book/adjusted carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2 ..3,790, 189,005
16.3 Total payable for securities lending reported on the liability PAgGE. .........cceeveveeecueueeeeeeeeceeeeeeeeeeeecee ettt $ 4,190, 189,005

8.1



17.3
17.4

STATEMENT AS OF MARCH 31, 2023 OF THE PACIFIC 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
THE BANK OF NEW YORK MELLON TRUST COMPANY, N.A. oo PITTSBURGH, PA ..ottt
FHLB TOPEKA ..ottt TOPEKA, KS e
THE NORTHERN TRUST COMPANY ..ot CHICAGD, T et
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)
NZA ettt | oot rienes | eeeetee et ettt a e a et a ettt s et ns et n et ens et enea
Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? .............ccccceeeenee. Yes[ 1 No[ X]
If yes, give full information relating thereto:
1 2 3 4
Old Custodian New Custodian Date of Change Reason
NZA et | ettt s inets ereseserenen | eeeueseu e et ettt
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
ABERDEEN ASSET MANAGERS LIMITED .....ocouiueerisieeceeeeiseseseseeeeise e (VR
APOLLO CAPITAL MANAGEMENT L.P. .eoiciiiiiiiciciric et [V
AXA EQUITABLE AGRIFINANCE, LLC - AUTHORIZED TO MAKE INVESTMENT DECISIONS
FOR REAL ESTATE SECURED LOANS, WHICH ARE NOT CONSIDERED SECURITIES PER
THE U.S. SECURITIES & EXCHANGE COMMISSION ......cooviviiiiiieieiniccieieecee [V
BLACKROCK FINANCIAL MANAGEMENT INC. ..eoiiiieceeeeieieeceeeseeee e (VR
BROOKFIELD ASSET MANAGEMENT PRIVATE INSTITUTIONAL CAPITAL ADVISORS
(CANADA) , LR ettt
INVESTMENT PROFESSIONALS EMPLOYED BY PACIFIC LIFE INSURANCE COMPANY
NUVEEN ALTERNATIVES ADVISORS LLC ....cooieiecieieeeieccieieeeee e
PACIFIC ASSET MANAGEMENT LLC ..ot
PACIFIC LIFE FUND ADVISORS LLC ...oeeieeiececeeeeesireseseeses s
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?...........ccceirieriieriieesiee 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?...........cccecevvreerieerieenieerieenns 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
U.S. SECURITIES & EXCHANGE
CRD# 162309 ........... ABERDEEN ASSET MANAGERS LIMITED .....ooviveereicecicieieireeeeecinisinens 549300E120ZDOKFOURSS ........ COMMISSION ... NO.ooie
U.S. SECURITIES & EXCHANGE
CRD# 143161 ........... APOLLO CAPITAL MANAGEMENT L.P. .o 5493007BCXEDR170KB54 ........ COMMISSION ..o NO.ooie
U.S. SECURITIES & EXCHANGE
N/A e AXA EQUITABLE AGRIFINANCE, LLC ..o 5493003SYWQCNEBVIWGIS ........ COMMISSION ..o NO.ooie
CRD# 107105 ........... BLACKROCK FINANCIAL MANAGEMENT, INC. ...cooioieeerirviicicicinirercenes 549300LVXY [VJKE13M84 ....... NZA e NO.ooie
BROOKFIELD ASSET MANAGEMENT PRIVATE INSTITUTIONAL CAPITAL U.S. SECURITIES & EXCHANGE
CRD# 151605 ........... ADVISORS (CANADA), L.P. s NONE .o COMMISSION ... NO.ooie
U.S. SECURITIES & EXCHANGE
CRD# 160255 ........... NUVEEN ALTERNATIVES ADVISORS LLC ..o 549300MFBTJNNQKKJX98 ........ COMMISSION ..o NO.ooe
U.S. SECURITIES & EXCHANGE
CRD# 298050 ........... PACIFIC ASSET MANAGEMENT LLC ....oovieeeeeeeieciceeeees e 54900UCSPN8 ID30FU28 .......... COMMISSION ..o DS
U.S. SECURITIES & EXCHANGE
CRD# 105169 ........... PACIFIC LIFE FUND ADVISORS LLC ...ceovivreiceceeirisereeeceeisi s 07U30JMOOWOY IMFFC542 ........ COMMISSION ..o DS
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18.1
18.2

20.

21.

STATEMENT AS OF MARCH 31, 2023 OF THE PACIFIC LIFE INSURANCE COMPANY

Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? ..................... Yes [ X] No[ ]
If no, list exceptions:

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. e Yes [ X] No[ ]

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

Has the reporting entity self-designated PLGI SECUIIES? ...........ci i 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? .............cccccoieiii. Yes[ ] No[X]
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STATEMENT AS OF MARCH 31, 2023 OF THE PACIFIC 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.

1.5

1.6

3.1

3.2

3.3

34

4.

4.1

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

111 FAIMN MOTGAGES ...vvveeieeieeieeeeceeeee ettt s s s s s s s s e s et e s e s e s s e s s s s et e s e s e s s ae s s s st es et e s e s e s s s s st es et eseseasssas s s esesesessansnanaes B 999,911,185
1.12 RESIAENEIAI MOTLGAGES .....vvvivieieeiiieteteteeeee ettt ettt e ettt et et aese s et st et et e b e s e s e se st eses et e s e b et esessas et ssasesesebesesnss et ssasesesesesesnsnanas B 234,476,245
1.13 COMMEICIAI MOTGAGES ...........vvvvieieieeeee ettt ettt et s st et e s et e s et e s e s e ae s es s st e s e b e s et ese s et et et et et esesessss s st e ses et et esesn s asasesasesesesn B 17,416,365,325
1.14 Total Mortgages iN GOOA STANAING ..........covevevereeeeeieeecieieeetete ettt a ettt et e s e s e s s st ses et esessan s s s sesesesessssasssesesenas $ 18,650,752,755

1.2 Long-Term Mortgages In Good Standing with Restructured Terms

1.21 Total Mortgages in Good Standing With RESIUCIUrEd TEIMS...........crueveveeeececeeeeeeeeeceete e eeesscaeae e esenssaese s esenssaesesesesensnaesenas $ 71,283,014

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

1.371 FAIM IMOIMGAGES ... eeueiueeneeuieieeet et et et et e et e e et e e e e e e e e e s e e s e eaeeaeemeeaeem e e e e meemeemeemeem s e e emeemeemeemsemsemsensensensemsensensansensenseneensensennennn B

1.32 Residential Mortgages

1.33 Commercial Mortgages ...

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

1.4 Long-Term Mortgage Loans in Process of Foreclosure

147 FAM MOIMGAGES ... eeueeueeneeuieeeietetee et et et et e e e e e e e e e e e e eaeeaeeaeeaeemsemeemeeaeemeemeemeemeemsemeemeemeemeemsemeemsensenseneensensensensensenseneensensennennn B
I Tty o LY g L= T 1Y foT (o= o 1= B
1.43 COMMEICIAI MOTGAGES ...........vvvevieieieieee ettt ettt ettt a e et e s et et et et eseae s s e s et et e b e b e s ess s es e s et et et et esesess s ss et esesesesesssnasasesasesesesn B 133,503,915
1.44 Total Mortgages in ProCeSS Of FOTECIOSUIE ...........cccovveveveveieeeeceeeietete et e et sas s sttt es s e e s s s s sesesesessasnesesesenas B 133,503,915
Total Mortgage Loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LiNes 3.1 + 3.2) ....cceovoeicuerieeeeececee e eeececae e $ 18,855,539,683

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

1.8 FAM IMOIGAGES ... -eeueiueeneeuieieiet et et et et e e e e e e et e e e e e e e s e eaeeme e e eneeneem e e e e aeemeemeemeemsemeemeemsemeemsemeensenseneensensensensansensenseneensensennenen B
Y7 Tty o LT g b= T 1Y foT (o= o 1= B
1.63 COMMEICIAl IMOTIGAGES ... e iutiiiti ittt ettt ettt ettt h e b e sb e s bt e bt e a bt e a et ea et ea et eRe e eh e e eb £ e bt e a bt eabeem bt eab e eaeesaeesbeenbeenbeenbeenbeennennne B
1.64 Total Mortgages Foreclosed and Transferred to Real EState ..o $

Operating Percentages:

2.1 AGH IOSS PEICENT ......eceieieteteeceeeee ettt ettt ettt ee et et et et et e se et e s se e s et e s esesess s eses e s et et eseseas s eses s e ses et esese s et es s e b e s et esees s es s s et esesesess s eses et et et eseseas SAeAeattetesetesenenett et et et enenene 52.808 %
A N oo oo =1L aaT=T gL a0 T=Tot=T o PO %
2.3 A&H expense percent excluding COSt CONtAINMENT EXPENSES ........c.c.euiiiiiiiiiietetitieeeee et e te e teteseseses st et e tetesesesss et s s et esesesesessss s et asesesesesens 25eseaessaseseseeeseneneeaeaseseseeeaenens 0.174 %
Do you act as a custodian for health SAVINGS BCCOUNES? .............ccueueiiieececee e ieeeeeceete et ee ettt ee s e e et esenssaete st esenssseaesssesensssesesesesensnansanas Yes[ ] No[X]

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

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

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

Fraternal Benefit Societies Only:

5.1

5.2

6.1

6.2

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

If no, explain:

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

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

[ Date [ Outstanding Lien Amount |




ol

STATEMENT AS OF MARCH 31, 2023 OF THE PACIFIC 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
............. Yearly
renewable term
..... 82627 .....[..06-0839705 ......[...01/01/2023 .. [SWISS RE LIFE & HEALTH AVERICA, INC. ....ceioiiiririniiiinininieniesesesiesiesesiesiessesiesnessesnesnessessessessessessesessessensene|ooenvennes MOuvvonee | INAIVIAURT Lo e AXKX s JAURROTIZEA ettt [eeneeseeneeneseenees [erreieis ereieeas




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

Current Year To Date - Allocated by States and Territories

Life Contracts

Direct Business Only
4 5

Accident and
Health Insurance

6 7
Total
Columns Deposit-Type
2 Through 5 Contracts
.......... 30,393,457 |...............573,761
.......... 13,220,272

.......... 41,984,097
.......... 72,919,360

.......... 58,420,737
........ 158,571,993

222,071,842
........... 4,555 868

........... 9,281,065
........ 146,395,576

.......... 66,174,829
.......... 73,636,910

........... 5,345,895

........ 546,647,808
3,814,797,665

.. 133,786,824 |..
....21,263,380 |..
.. 755,655,018 |..
.74,188,383 |..
.54,628,547 |..
.26,086,985 |..
..... 7,557,661 |..
.. 342,470,944 |..
....54,853,421 |..
.33,002,078 |..
...12,520,857 |..

..23.777.650 |
27,969,850 |

..6,977,110 |..
.38,228,586 |..

....92,380,534 |..
... 16,298,822 |..

. 19,951,501 |..
.53,991,528 |..

....13,190,335 |..

.33,671,416 |..
.61,431,986 |..
....15,022,766 |..
.. 129,930,269 |..
.... 14,059,589 |..
....39,846,481 |..
.. 109,621,890 |..
..... 8,761,976 |..
.30,881,782 |..
47,941,118 |.
.59,130,208 |..
.. 404,994,978 |..
....31,158,092 |..

..5,854,865 |..

....15,853,022 |..
.. 137,290,015 |..

..... 4,171,931,906 |
........ 189,513,567 |
..... 4,361 445,473 |

3,189,000

725,386,938

..4,370,784 |..

94 above)

Premiums,
Including Policy,
Life Insurance Annuity Membership
States, Etc. Premiums Considerations | and Other Fees
1. Alabama .....coooiiiiii e AL e b e 6,811,821 |......... 23,581,636 |-...ocveveeeeienee
2. AIASKA .. AK e b s 10,778,707 |........... 2,441,565
3. Arizona ..... ... AZ ...27,525,256 |. 106,261,568 |.
4. Arkansas .. .. AR ...10,040,558 |.......... 11,222,822 |.
5. California .. ... CA . 173,683,716 |. 581,971,302 |.
6. Colorado ...... ... CO ...22,238,310 |. ..51,950,072 |.
7. Connecticut .. . CT ...11,686,751 |. 42,941,796 |.
8. Delaware ............. ... DE ...14,877,864 |. 11,209,120
9. District of Columbia . . DC .... 3,983,313 |. .. 3,574,348 |.
10.  Florida .. .. FL ...88,343,521 |........ 254 127,423 |.
11.  Georgia .. GA ...22,382,185 |. ..32,471,236 |.
12.  Hawaii .. .. HI ....6,538,400 |. 27,453,673
13. Idaho .... . ID .... 4,363,103 |. .. 8,157,754 |.
14.  lllinois ... AL ...28,912,960 |. 161 458,355 |.
15.  Indiana . . IN ...15,231,911|........ 101,739,389 |.
16. lowa ..... LA .... 5,334,046 |. ..18,443,605 |.
17. Kansas . ... KS ...12,861,258 |. ..15,108,592 |.
18, Kentucky ......coooveiiiiiiiiiiiieecceeeen KY Jo b e 7,807,178 |.......... 34,176,919
19, LOUISIANA ...eveiiiiiiiic e LA b fs 12,845,851 |.......... 60,073,508 |.....coevereiierinne
20. Maine ..ccceevveeriiieiieeeniee e enneesneeeneee. ME e Lo e 1,956,485 |. ... 5,020,626 |.
21. Maryland ... 15,560,459 |. ..22,668,127 |.
22, Massachusetts ........ccccoovererieeniencieeceenea MA o b fs 13,765,768 |.......... 44,654,969 |......ocooeieiinne
23, Michigan ......ccccceieiiiiiiiiieiieeeece s Ml e b s 29,792,869 |........ 128,779,124 |
24. Minnesota . .. MN ...43,658,727 |. ..48,721,807 |.
25.  Mississippi . MS ... 4,512,252 |. ..11,786,570 |.
26.  MiSSOUN ...coouveeeereeeiiceieeereeeieeesieesseeeeeee. MO e L 17,600,263 |........ 204,471,579
27. Montana .......ccceeveeeeeveenieeniieeseesseeeeeeee. MT e Lo s 2,288,693 |.......... 2,267,175 |ooeeeeeeeee
28. Nebraska .. ...10,208,400 |. ....9,743,191 |.
29. Nevada ........ . ...18,674,612 |. ..35,316,910 |.
30.  New Hampshire ........cccocoveieieneieieeenes NH [ L fe 1,396,571 | 7,884,493 |
31, NEW JErSeY ...cooviuiiiiiricieieieie e NI e b e 26,511,973
32.  New Mexico . .. NM .... 3,488,470 |.
33. New York ..... ...29,932,131 |.
34. North Carolina .. ...22,959,114 |.
35.  North Dakota ... 3,846,952 |.
36. Ohio ...cceeuee ...28,782,989 |.
37. Oklahoma . .... 4,266,465 |.
38, Oregon ....ccooevereevereereesieresiessnsseeserenenes. OR e Lot oo 7,045,136 |.
39. Pennsylvania ... ...35,635,705 |.
40. Rhode Island .... .... 2,363,964 |.
41.  South Carolina . .... 6,806,946 |.
42.  South Dakota ... ...45,340,673 |.
43. Tennessee ... ...13,292,603 |.
44, Texas ....... . 127,849,479 |.
45.  Utah ..... ...11,067,381 |.
46. Vermont .
A7, Virginia ....ooocoeeeiiiiicece e
48.  Washington ...
49.  West Virginia .. 14,573,935 |.
50. Wisconsin .... . . 124,311,29% |.
51, WYOMING .oeeovenieeenieieeeieeseeesieesieeseeesneeees. WY o Lo e 2,074,741 | 3,271,154 |
52.  American Samoa .........cccceceeeiiieeiineenneeans AS
53. Guam .............. .. GU
54. Puerto Rico ...... ... PR
55. U.S.Virginlslands ..........ccccociiiiiiniininnnen, \
56. Northern Mariana Islands ....................ccc... MP
57. Canada .......ccccoeeevuveennnns .. CAN
58. Aggregate Other Aliens .. OT
59.  Subtotal ......ccccciiiiiiii
90. Reporting entity contributions for employee benefits
Plans. ... XXX e e
91.  Dividends or refunds applied to purchase paid-up
additions and annUIties.............ccoeeereeereeereeeneens fornees XX oo oo 1,701,424 | 50 [
92. Dividends or refunds applied to shorten endowment|
or premium paying period............coocceveerreriiinenees feees XXX e i e
93.  Premium or annuity considerations waived under
disability or other contract provisions....................
94.  Aggregate or other amounts not allocable by State. |. .
95.  Totals (Direct BUSINESS)..........cervrverereeerieerierenas .1,078,331,604 |..... 3,093,600,302 [...c.eoveneeriieies
96. Plus Reinsurance Assumed. ... 168,764,173 |.......... 14,596,541 |.
97  Totals (All Business).... .1,247,095,777 |..... 3,108, 196,843 |.
98. Less Reinsurance Ceded..........c.ccoevrveveneeereeenenensfereees XXX oo oo 301,113,623 |........ 245,534,185 |..coooeeicieee
99. Totals (All Business) less Reinsurance Ceded 945,982, 154 2,862,662,658 6,152,853
DETAILS OF WRITE-INS
58001. Other Aliens ...
1100 )2
58003.
58998. Summary of remaining write-ins for Line 58 from
overflow page .......cccocevviiiviiiniienciieneeeseee s XXX o e
58999. Totals (Lines 58001 through 58003 plus
58998)(Line 58 above) 3,863,234 507,550
9401.
9402.
9403.
9498. Summary of remaining write-ins for Line 94 from
overflow page ........cccocevvviieiiiiniiincieeneeeneee e XXX forieei e
9499. Totals (Lines 9401 through 9403 plus 9498)(Line

(a) Active Status Counts:

1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG
2. R - Registered - Non-domiciled RRGs
3. E - Eligible - Reporting entities eligible or approved to write surplus lines in the state
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STATEMENT AS OF MARCH 31, 2023 OF THE PACIFIC LIFE INSURANCE COMPANY

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

NAIC
Federal ID Company Domiciliary
Number Code Location Company
33-0769202 NE Pacific Mutual Holding Company
33-0769203 DE Pacific LifeCorp
91-2025652 MO Pacific Life & Annuity Services, Inc.
95-1079000 67466 NE Pacific Life Insurance Company
58-1516006 GA Confederation Life Insurance and Annuity Company
26-1220784 13069 VT Pacific Alliance Reinsurance Company of Vermont
95-1079000 DE Pacific Asset Holding LLC
95-1079000 DE 700 Main Street LLC
86-0966932 DE Grayhawk Golf Holdings, LLC
95-1079000 AZ | Grayhawk Golf Club L.L.C.
95-1079000 DE GW Member LLC
46-3942695 DE |GW Apartments LLC
33-0738940 DE Las Vegas Golf I, LLC
33-0738940 NV |Angel Park Golf, LLC
95-1079000 DE Pacific TriGuard Partners LLC
95-1079000 DE PL 315 Elden Member, LLC
88-2268475 DE 315 Elden Multifamily JV Investors LLC
88-2391808 DE 315 Elden Street Multifamily Partners LLC
88-2220236 DE |315 Elden Street Owner LLC
95-1079000 DE PL 400k Member, LLC
32-0479229 DE |400 K Street, LLC
95-1079000 DE PL 440k Member, LLC
45-3122382 DE |44O K Street, LLC
95-1079000 DE PL 803 Division Street Member, LLC
84-3891231 DE Nashville Gulch Venture LLC
84-4242104 DE |Nashville Gulch Owner LLC
95-1079000 DE PL 922 Washington Owner, LLC
95-1079000 DE PL Adley Member, LLC
86-3380647 DE Redwood PL Adley LLC
81-0891843 GA |DD 6075 Roswell LLC
95-1079000 DE PL Alara Member, LLC
82-2456999 DE Greenwood Village Apartment Investors, LLC
82-2442057 DE | Greenwood Village Owner, LLC
95-1079000 DE PL Allston Yard Member, LLC
87-2245095 DE |Allston Yards Apartments, LLC
95-1079000 DE PL Alta Vista Newcastle MF Member, LLC
92-0583810 DE Alta Vista Newcastle Multifamily JV Investor LLC
88-3228031 DE Alta Vista Newcastle Multifamily Partners LLC
88-3153970 DE Lost Spurs Owner LLC
88-3178533 DE Village at Bellaire Owner LLC
95-1079000 DE PL Andante Member, LLC
82-1256174 DE Andante Venture LLC
82-1235929 DE | Andante Owner LLC
95-1079000 DE PL Anthology Member, LLC
84-3246397 DE Anthology Venture LLC
84-3298163 DE Anthology Owner LLC
84-3246397 DE Anthology CEA Owner LLC
95-1079000 DE PL Arkins Member, LLC
87-1535356 DE 2950 Arkins Owner, LLC
87-3824344 DE 2950 Arkins Commercial, LLC
87-3757470 DE 2950 Arkins Residential, LLC
95-1079000 DE PL Aster Member, LLC
84-1985886 DE | Alston Manor Investors JV LLC
95-1079000 DE PL Beardslee Member, LLC
82-1550435 DE Village at Beardslee Investor, LLC
82-1550515 DE Village at Beardslee Phase I, LLC
82-1558241 DE Village at Beardslee Phase II, LLC
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95-1079000 DE PL Brightleaf Member, LLC
88-4392028 DE Brightleaf Venture LLC
92-1360678 DE |Brightleaf Owner LLC
95-1079000 DE PL Bromwell Member, LLC
87-3781513 DE Bromwell Investors LLC
87-4017034 DE |Bromwell Owner LLC
95-1079000 DE PL Canyon Park Member, LLC
88-3397042 DE |Canyon Park JV LLC
95-1079000 DE PL Cedarwest Member, LLC
84-1816250 DE Cedarwest JV LLC
84-1780378 DE |Cedarwest Bend LLC
95-1079000 DE PL Dairies Owner, LLC
95-1079000 DE PL Deer Run Member, LLC
83-1232815 DE Deer Run JV LLC
83-0768213 WA |Deer Run Spokane LLC
95-1079000 DE PL Del Sol Member, LLC
92-0432605 DE |Bradbury/FeIix Investors, LLC
95-1079000 DE PL Denver Member, LLC
47-5579220 DE |1776 Curtis, LLC
95-1079000 DE PL DTC Member, LLC
88-1164622 DE Legacy/PL DTC JV LLC
88-1192551 DE |Legacy DTC Owner LLC
95-1079000 DE PL Elk Meadows Member, LLC
82-5266812 DE Elk Meadows JV LLC
45-2101622 uTt |Elk Meadows Park City, LLC
95-1079000 DE PL Evo Union Member, LLC
88-4043620 DE Evo Union Park Venture, LLC
88-3999235 DE |Evo Union Park Property Owner, LLC
95-1079000 DE PL Fairfax Gateway Member, LLC
83-2205761 DE |Fairfield Fairfax Gateway LLC
95-1079000 DE PL Fountain Springs Member, LLC
86-3682155 DE Fountain Springs JV LLC
86-3652580 CO |Fountain Springs LLC
95-1079000 DE PL Fusion Member, LLC
88-3630811 DE |Fusion MF Venture LLC
95-1079000 DE PL GAAV Member, LLC
84-4784190 DE Greystar Active Adult Venture I, LP
88-3236761 DE GS AA Avenu Natick HoldCo, LLC
88-3236904 DE GS AA Avenu Natick Owner, LLC
88-3219075 DE GS AA Draper HoldCo, LLC
88-3222470 DE GS AA Draper Owner, LLC
87-3753100 DE GS AA Kierland HoldCo LLC
87-3753334 DE GS AA Kierland Owner LLC
92-1659428 DE GS AA Naperville HoldCo, LLC
92-1659428 DE GS AA Naperville Owner, LLC
84-4833452 DE GS AA Riverwalk HoldCo, LLC
84-4812035 DE GS AA Riverwalk Owner, LLC
84-5012344 DE GS AA Stapleton HoldCo, LLC
84-5002983 DE GS AA Stapleton Owner, LLC
84-4865459 DE GS AA San Marcos HoldCo, LLC
84-4923357 DE GS AA San Marcos Owner, LLC
88-3176143 DE GS AA Village5 HoldCo, LLC
88-3211782 DE GS AA Village5 Owner, LLC
84-4963817 DE GS AA Vistas HoldCo LLC
84-4944902 DE GS AA Vistas Owner LLC
95-1079000 DE PL Gramax Member, LLC
85-0814463 DE |ASI Gramax LLC
95-1079000 DE PL Hana Place Member, LLC
83-2845622 DE |Hana Place JV LLC
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83-2862606 DE | |Hana Place Seattle LLC
95-1079000 DE PL Hawkins Press Member, LLC
87-2075960 DE |Hawkins Press Investors JV, LLC
95-1079000 DE PL Heather Estates Member, LLC
88-3415673 DE |Heather Estates JV LLC
95-1079000 DE PL Highgate Member, LLC
92-1962907 DE Ambherst Investors JV LLC
92-2014477 DE |KPL Amherst Owner LLC
95-1079000 DE PL/KBS Fund Member, LLC
20-8908816 DE | |Offices at University, LLC
95-1079000 DE PL Kierland Member, LLC
82-2835217 DE T&L Apartment Investor, LLC
82-2851607 DE LAK Apartments, LLC
82-2854486 DE TAK Apartments, LLC
95-1079000 DE PL Lakemont Member, LLC
81-2465746 DE |Overlook at Lakemont Venture LLC
95-1079000 DE PL LasCo Owner, LLC
95-1079000 DE PL Little Italy Member, LLC
84-2725289 DE |Little Italy Apartments LLC
95-1079000 DE PL Loso Member, LLC
87-3318882 DE South & Hollis Investors JV LLC
86-2243446 DE KA Loso Investors LLC
86-2243446 DE KA LOSO Holdings LLC
95-1079000 DE PL Milieu Guarantor, LLC
95-1079000 DE PL Monterone Member, LLC
82-1850100 DE |Monterone Apartment Investor, LLC
95-1079000 DE PL Monte Vista Member, LLC
88-1939284 DE Monte Vista JV LLC
88-1966680 CA |Monte Vista Preservation LP
95-1079000 DE PL Mortgage Fund, LLC
95-1079000 DE PL One Jefferson Member, LLC
81-3664344 DE |One Jefferson Venture LLC
95-1079000 DE PL Park Row Member, LLC
87-3671804 DE Park Row Apartment Partners, LLC
87-3601538 DE |Park Row Apartments, LLC
95-1079000 DE PL Peoria Member, LLC
95-1079000 DE |205 Peoria Street Owner, LLC
95-1079000 DE PL Radian Member, LLC
88-3459110 DE Radian Partners Group LLC
88-3448107 DE |Radian Partners Property Owner LLC
95-1079000 DE PL Redland Member, LLC
81-4254723 DE |Redland Road Apartment Investor LLC
95-1079000 DE PL Reno Member, LLC
82-1578285 DE NPLC BV Manager LLC
82-1595140 DE |NPLC BV Investment Company LLC
95-1079000 DE PL SFR HD Member, LLC
86-3271879 DE SFR JV-HD LP
86-3318561 DE SFR JV-HD Equity LLC
86-3292344 DE SFR JV-HD Property LLC
95-1079000 DE PL SFR MLS Member, LLC
87-1130774 DE SFR JV-2 LP
87-1318011 DE SFR JV-2 Equity LLC
87-1106735 DE SFR JV-2 Property LLC
95-1079000 DE PL Spectrum Member, LLC
81-4621690 DE |9242 West Russell Road Apartment Investors, LLC
95-1079000 DE PL Stonebriar Member, LLC
83-1386887 DE | Stonebriar Apartment Investor, LLC
95-1079000 DE PL Tessera Member, LLC
83-1584526 DE | Tessera Venture LLC
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83-1613080 DE | |Tessera Owner LLC
95-1079000 DE PL Timberlake Member, LLC
47-5512147 DE |80 South Gibson Road Apartment Investors, LLC
95-1079000 DE PL TOR Member LLC
47-4506277 DE |2803 Riverside Apartment Investors, LLC
95-1079000 DE PL Towerview Member, LLC
87-3832863 DE |Preston Ridge Holdings JV LLC
95-1079000 DE PL Town Center Member, LLC
92-2439030 DE Town Center MF Venture LLC
81-4517667 DE |WW 1300 Keller Parkway LLC
95-1079000 DE PL Tranquility Lake Member, LLC
87-3715279 DE Tranquility Lake Apartment Partners, LLC
87-3630624 DE |Tranqui|ity Lake Apartments, LLC
95-1079000 DE PL Trelago Member, LLC
84-3836278 DE |Trelago Way Investors JV LLC
95-1079000 DE PL Tupelo Member, LLC
84-2252135 DE Tupelo Alley Apartment Investors, LLC
84-2492971 DE | Tupelo Alley Owner, LLC
95-1079000 DE PL Van Buren Member, LLC
81-1841112 DE 1035 Van Buren Holdings, L.L.C.
61-1788296 DE |1035 Van Buren, L.L.C.
95-1079000 DE PL Vantage Member, LLC
38-4098145 DE |Vantage Post Oak Apartments, LLC
95-1079000 DE PL Wabash Member, LLC
82-2382409 DE |THC 1333 S. Wabash LLC
95-1079000 DE PL Walnut Creek Member, LLC
85-3269025 DE |Del Hombre Walnut Creek Holdings LLC
95-1079000 DE PL Wardman Member, LLC
95-1079000 DE |Wardman Hotel Owner, L.L.C.
95-1079000 DE PL Wilder Member, LLC
87-2067254 DE Redwood PL Wilder, LLC
87-2067063 DE |RPL Wilder, LLC
95-1079000 DE PL Wilshire Member, LLC
84-1953073 DE Wilshire Apartment Investors, LLC
84-1953073 DE |1111 Wilshire Owner, LLC
95-1079000 DE Wildflower Member, LLC
26-2387139 FL |Epoch-Wildflower, LLC
46-3586207 15368 VT Pacific Baleine Reinsurance Company
83-3584534 DE Pacific Co-Invest Credit Fund I L.P.
83-1901561 DE Pacific Co-Invest Opportunities Fund | L.P.
86-1780626 DE Pacific Co-Invest Opportunities Fund 1l L.P.
85-1023345 DE PPFA Credit Opportunities Fund | L.P.
46-0831471 DE Pacific Global Asset Management LLC
04-3244012 DE Cadence Capital Management LLC
95-1079000 DE Cadence Global Equity GP LLC
81-4946475 DE |Cadence Global Equity Fund L.P.
32-0710746 DE Pacific Asset Management LLC
46-5070548 DE PAM Bank Loan GP LLC
46-5076716 DE |Pacific Asset Management Bank Loan Fund L.P.
82-5064321 DE PAM CLO Opportunities GP LLC
82-5046546 DE |Pacific Asset Management CLO Opportunities Fund L.P.
95-1079000 DE Pacific Global Advisors LLC
36-4770311 DE Pacific Private Fund Advisors LLC
95-1079000 DE CAA-PPFA Equity Opportunities | GP LLC
86-3846394 DE |CAA-PPFA Equity Opportunities Fund L.P.
95-1079000 DE CAA-PPFA Opportunities Il GP LLC
92-0846003 DE |CAA-PPFA Opportunities Fund Il L.P.
83-3631022 DE Pacific Co-Invest Credit | GP LLC
83-3584534 DE |Pacific Co-Invest Credit Fund | L.P.
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86-1729494 DE Pacific Co-Invest Credit Il GP LLC
86-1701945 DE |Pacific Co-Invest Credit Fund Il L.P.
83-1910016 DE Pacific Co-Invest Opportunities | GP LLC
83-1901561 DE |Pacific Co-Invest Opportunities Fund I L.P.
86-1814349 DE Pacific Co-Invest Opportunities Il GP LLC
86-1780626 DE |Pacific Co-Invest Opportunities Fund Il L.P.
81-2502241 DE Pacific Private Credit Il GP LLC
81-2527906 DE |Pacific Private Credit Fund Il L.P.
82-3306657 DE Pacific Private Credit Ill GP LLC
82-3274195 DE |Pacific Private Credit Fund 11l L.P.
83-1866611 DE Pacific Private Credit IV GP LLC
83-1842548 DE |Pacific Private Credit Fund IV L.P.
86-1871009 DE Pacific Private Credit V GP LLC
86-1843877 DE |Pacific Private Credit Fund V L.P.
95-1079000 DE Pacific Private Equity | GP LLC
46-4081630 DE |Pacific Private Equity Fund | L.P.
81-2508604 DE Pacific Private Equity Opportunities Il GP LLC
81-2546748 DE Pacific Private Equity Opportunities Fund Il L.P.
82-4117401 DE Pacific Private Feeder Fund Il LP
82-3293185 DE Pacific Private Equity Opportunities Il GP LLC
82-3258645 DE |Pacific Private Equity Opportunities Fund Il L.P.
83-1886805 DE Pacific Private Equity Opportunities IV GP LLC
83-1828750 DE |Pacific Private Equity Opportunities Fund IV L.P.
86-1953348 DE Pacific Private Equity Opportunities V GP LLC
86-1896517 DE |Pacific Private Equity Opportunities Fund V L.P.
92-0559885 DE Pacific Private Equity Opportunities Fund II-B LLC
95-1079000 DE Pacific Private Feeder Ill GP, LLC
83-3991753 DE |Pacific Private Feeder Fund Il L.P.
95-1079000 DE Pacific Private Feeder IV GP LLC
85-3467221 DE Pacific Private Feeder Fund IV L.P.
83-1842548 DE Pacific Private Credit Fund IV L.P.
83-1828750 DE Pacific Private Equity Opportunities Fund IV L.P.
85-1055644 DE PPFA Credit Opportunities | GP LLC
85-1004202 DE CAA — PPFA Credit Opportunities Fund | L.P.
85-1023345 DE PPFA Credit Opportunities Fund | L.P.
95-3769814 97268 AZ Pacific Life & Annuity Company
61-1521500 DE |Pacific Life Fund Advisors LLC
61-1521500 DE Pacific Life Fund Advisors LLC
61-1521500 DE Pacific Life Trade Receivable GP LLC
83-0796120 DE |Pacific Life Investment Grade Trade Receivable Fund L.P.
95-1079000 DE Pacific Life Purchasing LLC
81-2527906 DE Pacific Private Credit Fund Il L.P.
82-3274195 DE Pacific Private Credit Fund Il L.P.
83-1842548 DE Pacific Private Credit Fund IV L.P.
46-4076972 DE Pacific Private Equity Incentive Allocation LLC
46-4081630 DE Pacific Private Equity Fund | L.P.
81-2546748 DE Pacific Private Equity Opportunities Fund Il L.P.
92-0559885 DE |Pacific Private Equity Opportunities Fund II-B LLC
82-3258645 DE Pacific Private Equity Opportunities Fund Il L.P.
83-1828750 DE Pacific Private Equity Opportunities Fund IV L.P.
82-4117401 DE Pacific Private Feeder Fund Il LP
83-3991753 DE Pacific Private Feeder Fund Il L.P.
85-3467221 DE Pacific Private Feeder Fund IV L.P.
95-2594489 DE Pacific Select Distributors, LLC
33-0769203 DE Pacific Life Re Holdings LLC

BMU Pacific Life Holdings Bermuda Limited

GBR Pacific Life Re Services Limited

SGP Pacific Life Re Services Singapore Pte. Limited

CHN Pacific Life Re (Shanghai) Information Consulting Services Co., Ltd
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BMU Pacific Life Services Bermuda Limited

GBR UnderwriteMe Limited

GBR UnderwriteMe Technology Solutions Limited
87-4269708 DE |UnderwriteMe North America Corp.

AUS UnderwriteMe Australia Pty Limited
98-1012719 BMU Pacific Life Re Global Limited

BMU Pacific Life Re International Limited

AUS Pacific Life Re (Australia) Pty Limited
46-0520835 GBR Pacific Life Re Holdings Limited
98-0391994 GBR |Pacific Life Re Limited
98-1018533 CAN Paicific Slervices Canada Limited
Pacific Life Insurance Company - entities under significant influence or beneficial interest

DE IF 2010-355 N Rock Island LLC

Various DE Pacific Funds Series Trust
95-3433806 CA Pacific Life Foundation

CYM Pacific Life Funding, LLC

CYM Pacific Life Global Funding

DE Pacific Life Global Funding Il

95-1079000 Pacific Life Insurance Company Retirement Incentive Savings Plan
95-1079000 DE Pacific Life Short Term Funding, LLC

CYM Pacific Pilot Funding

CYM Pacific Pilot Funding Il
Various MA Pacific Select Fund

CYM Trestles CLO 2017-1, Ltd.

CYM Trestles CLO I, Ltd.

CYM Trestles CLO I, Ltd.

CYM Trestles CLO IV, Ltd.

CYM Trestles CLO V, Ltd.

CYM Trestles CLO VI, Ltd.
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...| 33-0769202 .. | .. .. |Pacific Mutual Holding Company .................. . . . v [ N0
..| 33-0769203 .. Pacific LifeCorp .....euuummmmmmmmenieniiiiniiiinnnas Pacific Mutual Holding Company .. . [Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ......... |....NO.....|.cees weeee
91-2025652 .. Pacific Life & Annuity Services, Inc. ... Pacific LifeCorp ... Ownership.. .100.000 ...|Pacific Mutual Holding Company ......... vl N0 e
. [95-1079000 .. Pacific Life Insurance Company Pacific LifeCorp ... Ownership.. .100.000 ...|Pacific Mutual Holding Company ......... e N0 e
Confederation Life Insurance and Annuity
58-1516006 .. COMPANY e e e e e e Pacific Life Insurance Company ............... Ownership .100.000 ...|Pacific Mutual Holding Company ......... e N0 e
Pacific Alliance Reinsurance Company of
. [26-1220784 .. Vermont ... . Pacific Life Insurance Company ............... Ownership .100.000 ... |Pacific Mutual Holding Company .........
..| 95-1079000 .. Pacific Asset Holding LLC ........cccvvevnnnnnne . .|Pacific Life Insurance Company . . | Ownership.. .100.000 ... |Pacific Mutual Holding Company
95-1079000 .. 700 Main Street LLC ......... Pacific Asset Holding LLC .. . | Ownership.. 100.000 ...|Pacific Mutual Holding Company ..
86-0966932 .. Grayhawk Golf Holdings, LLC . Pacific Asset Holding LLC .. . | Ownership.. .95.000 ....|Pacific Mutual Holding Company ..
95-1079000 .. Grayhawk Golf Club L.L.C Grayhawk Golf Holdings, LLC Ownership.. 100.000 ...|Pacific Mutual Holding Company ..
...| 951079000 .. Gl Member LLC ..|Pacific Asset Holding LLC . | Ownership.. .100.000 ...|Pacific Mutual Holding Company
..| 46-3942695 .. Gl Apartments LLC .| Gl Member LLC . | Ownership.. ..90.000 ....|Pacific Mutual Holding Company
33-0738940 .. Las Vegas Golf I, LLC . Pacific Asset Holding LLC . | Ownership.. 100.000 ...|Pacific Mutual Holding Company ..
33-0738940 .. Angel Park Golf, LLC .. Las Vegas Golf I, LLC .. . | Ownership.. .100.000 ...|Pacific Mutual Holding Company ..
95-1079000 .. Pacific TriGuard Partners LLC . Pacific Asset Holding LLC . | Ownership.. .100.000 ...|Pacific Mutual Holding Company ..
...| 95-1079000 .. PL 315 Elden Member, LLC | ..|Pacific Asset Holding LLC .. .. | Ownership.. .100.000 ...|Pacific Mutual Holding Company
..| 88-2268475 .. 315 Elden Multifamily JV Investors LLC ....... . .|PL 315 Elden Member, LLC .....cceeeeeeeeeeennns Ownership.. ..90.000 ....|Pacific Mutual Holding Company
88-2391808 .. 315 Elden Street Multifamily Partners LLC 315 Elden Multifamily JV Investors LLC .... |Ownership.. .80.000 ....|Pacific Mutual Holding Company ..
88-2220236 .. 315 Elden Street Owner LLC ... 315 Elden Street Multifamily Partners LLC |Ownership.. 100.000 ...|Pacific Mutual Holding Company ..
95-1079000 .. PL 803 Division Street Member, LLC . Pacific Asset Holding LLC Ownership.. 100.000 ...|Pacific Mutual Holding Company ..
...|84-3891231 .. Nashville Gulch Venture LLC .......ccccunnnnnnen ..|PL 803 Division Street Member, LLC .. Ownership.. ..90.000 ....|Pacific Mutual Holding Company
..| 84-4242104 .. Nashville Gulch Owner LLC .........eeevevennnnnee .|Nashville Gulch Venture LLC ... . [Ownership.. .100.000 ...|Pacific Mutual Holding Company .........
95-1079000 .. PL 400k Member, LLC ... Pacific Asset Holding LLC . | Ownership.. 100.000 ...|Pacific Mutual Holding Company ..

400 K Street, LLC .oovveeeieieciiecieceieees . weeee.DS....... | PL 400k Member, LLC ..49.900 ....|Pacific Mutual Holding Company .........

.| 32-0479229 .. . [Ownership..
...| 951079000 .. PL 440k Member, LLC ....cooeeeeeeeeeiieeeeeeeeees . .......DS........|Pacific Asset Holding LLC . | Ownership.. .100.000 ...|Pacific Mutual Holding Company .........
..[45-3122382 .. 440 K Street, LLC vooveveereeiieceeceesieeiene . veeeneDS.eie.. [PL 440k Member, LLC . [Ownership.. ..49.900 ....[Pacific Mutual Holding Company .........

..[95-1079000 ..

PL 922 Washington Owner, LLC ........cceeeennnns ..DE..... . .|Pacific Asset Holding LLC .. . | Ownership.. .100.000 ... |Pacific Mutual Holding Company .........

95-1079000 .. PL Adley Member, LLC Pacific Asset Holding LLC . | Ownership.. 100.000 ...|Pacific Mutual Holding Company .. .

...| 86-3380647 .. Redwood PL Adley LLC ..|PL Adley Member, LLC Ownership.. ..90.000 ....|Pacific Mutual Holding Company .........

...|81-0891843 .. DD 6075 Roswel | LLC ..|Redwood PL Adley LLC . | Ownership.. .100.000 ...|Pacific Mutual Holding Company .........

...| 951079000 .. PL Alara Member, LLC . ..|Pacific Asset Holding LLC .. | Ownership.. .100.000 ...|Pacific Mutual Holding Company .........

..| 82-2456999 .. Greenwood Village Apartment Investors, LLC . |..DE..... . .|PL Alara Member, LLC ..ccoeeeeeeeeeeeieeeeeens Ownership.. ..90.000 ....|Pacific Mutual Holding Company .........
82-2442057 .. Greenwood Village Owner, LLC Greenwood Village Apartment Investors LLC |Ownership.. 100.000 ...|Pacific Mutual Holding Company ..

...[95-1079000 ..
.. 87-2245095 ..

PL Allston Yard Member, LLC .100.000 ...|Pacific Mutual Holding Company .........

. .|Pacific Asset Holding LLC ......cceeeeeeeeennns Ownership..
Allston Yards Apartments, LLC .........cevvveenns ..DE..... .

.|PL Allston Yard Member, LLC ...

. . . [Ownership.. ..80.000 ....|Pacific Mutual Holding Company .........
..| 951079000 .. PL Alta Vista Newcastle MF Member, LLC ....... .. DE..... . .|Pacific Asset Holding LLC . | Ownership.. .100.000 ...|Pacific Mutual Holding Company .........
Alta Vista Newcastle Multifamily JV Investor
92-0583810 .. LLC ettt LDE] s DS........ PL Alta Vista Newcastle MF Member, LLC .... | OWNership.........uueeeueeummeeenennnnnnnnns ..90.000 ....|Pacific Mutual Holding Company ......... e N0 e
Alta Vista Newcastle Multifamily Partners Alta Vista Newcastle Multifamily JV
88-3228031 .. LLC ettt LDE] s DS........ INVeStOr LLC ..eveeeeiiieiiiiiiiie OWNErship..cooeeeeeeeeeeeeeeee e ..90.000 ....|Pacific Mutual Holding Company ......... e N0 e
Alta Vista Newcastle Multifamily Partners
88-3153970 .. Lost Spurs Owner LLC ........eevveeemeeeneiiiiinnnes LDE] s DS........ LLC it OWNErship..cooeeeeeeeeeeeeeeee e .100.000 ...|Pacific Mutual Holding Company ......... e N0 e
Alta Vista Newcastle Multifamily Partners
88-3178533 .. Village at Bellaire Owner LLC ....ccceeeeennnnns LLC ettt Ownership .100.000 ...|Pacific Mutual Holding Company .........
..| 951079000 .. PL Andante Member, LLC ..........ccoeeeerennnnnnins . .|Pacific Asset Holding LLC . | Ownership.. .100.000 ...|Pacific Mutual Holding Company .........
82-1256174 .. Andante Venture LLC ... PL Andante Member, LLC . | Ownership.. .90.000 ....|Pacific Mutual Holding Company ..
82-1235929 .. Andante Owner LLC ... Andante Venture LLC .. . [Ownership.. .100.000 ...|Pacific Mutual Holding Company .. .
..| 95-1079000 .. PL Anthology Member, LLC .. .|Pacific Asset Holding LLC . | Ownership.. .100.000 ...|[Pacific Mutual Holding Company .........
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84-3246397 .. Anthology Venture LLC .... .|PL Anthology Member, LLC .. Ownership ..90.000 ....|Pacific Mutual Holding Company ..No
84-3298163 Anthology Owner LLC .... Anthology Venture LLC ... Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ... ....N0..
84-3246397 Anthology CEA Ouwner LLC .. Anthology Venture LLC ... . | Ownership.. .100.000 ...|Pacific Mutual Holding Company ... ....No..
95-1079000 PL Arkins Member, LLC . Pacific Asset Holding LLC . .. | Ownership.. ..|Pacific Mutual Holding Company ... ....N0..
87-1535356 2950 Arkins Owner, LLC ... PL Arkins Member, LLC ... . | Ownership.. ..|Pacific Mutual Holding Company ... ....No..
87-3824344 2950 Arkins Commercial, LLC .. 2950 Arkins Owner, LLC .. . | Ownership.. .|Pacific Mutual Holding Company ... ....N0..
87-3757470 2950 Arkins Residential, LLC . 2950 Arkins Owner, LLC .. Ownership.. .|Pacific Mutual Holding Company ... ....No..
95-1079000 PL Aster Member, LLC .. Pacific Asset Holding LLC . . | Ownership.. ..|Pacific Mutual Holding Company ... ....N0..
84-1985886 Alston Manor Investors JV LLC PL Aster Member, LLC ........ .. | Ownership.. ..|Pacific Mutual Holding Company ... ....No..
95-1079000 PL Beardslee Member, LLC ....... Pacific Asset Holding LLC . . | Ownership.. ..|Pacific Mutual Holding Company ... ....N0..
82-1550435 Village at Beardslee Investor, LLC PL Beardslee Member, LLC .. Ownership.. ..|Pacific Mutual Holding Company ... ....No..
82-1550515 Village at Beardslee Phase |, LLC Village at Beardslee Investor, LLC . . | Ownership.. .|Pacific Mutual Holding Company ... ....N0..
82-1558241 Village at Beardslee Phase |I, LLC Village at Beardslee Investor, LLC . Ownership.. .|Pacific Mutual Holding Company ... ....No..
95-1079000 PL Brightleaf Member, LLC .. Pacific Asset Holding LLC . . | Ownership.. ..|Pacific Mutual Holding Company ... ....N0..

..| 88-4392028 .. Brightleaf Venture LLC PL Brightleaf Member, LLC . . | Ownership.. ..|Pacific Mutual Holding Company ... ....No..
92-1360678 .. Brightleaf Owner LLC ..|Brightleaf Venture LLC Ownership .|Pacific Mutual Holding Company ..No
95-1079000 .. PL Bromwel | Member, LLC .|Pacific Asset Holding LLC .... Ownership ..|Pacific Mutual Holding Company ....No

..| 87-3781513 .. Bromwel | Investors LLC PL Bromwel | Member, LLC . Ownership.. ..|Pacific Mutual Holding Company ... ... No..
87-4017034 .. Bromwel | Owner LLC ..|Bromwel |l Investors LLC Ownership .|Pacific Mutual Holding Company ... N0
95-1079000 .. PL Canyon Park Member, LLC .|Pacific Asset Holding LLC .... Ownership ..|Pacific Mutual Holding Company ..No

..| 88-3397042 .. Canyon Park JV LLC PL Canyon Park Member, LLC Ownership.. ..|Pacific Mutual Holding Company ... .. No..
95-1079000 .. PL Cedarwest Member, LLC ... ..|Pacific Asset Holding LLC .... Ownership ..|Pacific Mutual Holding Company ..No
84-1816250 .. Cedarwest JV LLC .|PL Cedarwest Member LLC .... Ownership ..|Pacific Mutual Holding Company ......... ..No

..| 84-1780378 .. Cedarwest Bend LLC .. Cedarwest JV LLC . | Ownership.. .|Pacific Mutual Holding Company ... .. No..
95-1079000 .. PL Deer Run Member, LLC .. ..|Pacific Asset Holding LLC .... Ownership ..|Pacific Mutual Holding Company ......... ... N0
83-1232815 .. Deer Run JV LLC .|PL Deer Run Member, LLC . . | Ownership ..|Pacific Mutual Holding Company ......... ..No

..| 83-0768213 .. Deer Run Spokane LLC Deer Run JV LLC Ownership.. ..|Pacific Mutual Holding Company ... .. No..
95-1079000 .. PL Del Sol Member, LLC ... ..|Pacific Asset Holding LLC .... Ownership ..|Pacific Mutual Holding Company ......... ..No
92-0432605 .. Bradbury/Felix Investors, LLC ... .|PL Del Sol Member, LLC Ownership ..|Pacific Mutual Holding Company ......... ..No
..| 951079000 .. PL Denver Member, LLC .... Pacific Asset Holding LLC . . | Ownership.. .|Pacific Mutual Holding Company ... .. No..
47-5579220 .. 1776 Curtis, LLC ..|PL Denver Member, LLC Ownership ..|Pacific Mutual Holding Company ......... ... N0
95-1079000 .. PL Dairies Owner, LLC .... .|Pacific Asset Holding LLC .... . | Ownership .|Pacific Mutual Holding Company ......... ..No

..| 951079000 .. PL DTC Member, LLC Pacific Asset Holding LLC . . | Ownership.. ..|Pacific Mutual Holding Company ... .. No..
88-1164622 .. Legacy/PL DTC JV LLC .. ..|PL DTC Member, LLC Ownership ..|Pacific Mutual Holding Company ......... ..No
88-1192551 .. Legacy DTC Owner LLC .| Legacy/PL DTC JV LLC . | Ownership .|Pacific Mutual Holding Company ..No

..| 951079000 .. PL Elk Meadows Member, LLC . Pacific Asset Holding LLC . . | Ownership.. .|Pacific Mutual Holding Company ... .. No..
95-1079000 .. PL Evo Union Member, LLC ... ..|Pacific Asset Holding LLC .... . | Ownership ..|Pacific Mutual Holding Company ......... ... N0
88-4043620 .. Evo Union Park Venture, LLC .|PL Evo Union Member, LLC Ownership ..|Pacific Mutual Holding Company ......... ..No

..| 88-3999235 .. Evo Union Park Property Owner, LLC . Evo Union Park Venture, LLC . . | Ownership.. ..|Pacific Mutual Holding Company ... .. No..
82-5266812 .. Elk Meadows JV LLC ..oooeeeeeeeeeieeeeeeeeeeeeeees ..|PL Elk Meadows Member, LLC Ownership ..|Pacific Mutual Holding Company ......... ..No
45-2101622 .. Elk Meadows Park City, LLC .|Elk Meadows JV LLC Ownership ..|Pacific Mutual Holding Company ..No

..| 951079000 .. PL Fairfax Gateway Member, LLC . Pacific Asset Holding LLC . . | Ownership.. .|Pacific Mutual Holding Company ... .. No..
83-2205761 .. Fairfield Fairfax Gateway LLC ..|PL Fairfax Gateway Member, LLC ... . | Ownership ..|Pacific Mutual Holding Company ......... ... N0
95-1079000 .. PL Fountain Springs Member, LLC ................ .|Pacific Asset Holding LLC Ownership ..|Pacific Mutual Holding Company ......... ..No

..| 86-3682155 .. Fountain Springs JV LLC . PL Fountain Springs Member, LLC .. | Ownership.. ..|Pacific Mutual Holding Company ... .. No..
86-3652580 .. Fountain Springs LLC ..|Fountain Springs JV LLC ......covvvirririiennns Ownership .|Pacific Mutual Holding Company ......... .. No
95-1079000 .. PL Fusion Member, LLC .... .|Pacific Asset Holding LLC .... Ownership ..|Pacific Mutual Holding Company ... N0

..| 88-3630811 .. Fusion MF Venture LLC . PL Fusion Member, LLC ...... Ownership.. ..|Pacific Mutual Holding Company ... ... No..
..] 95-1079000 .. PL GAAV Member, LLC . Pacific Asset Holding LLC . . | Ownership.. .|Pacific Mutual Holding Company ... ... NO..
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84-4784190 .. Greystar Active Adult Venture I, LP .... .| PL GAAV Member, LLC oooveeeeeeeeeeeeeeeeeeeeeens Ownership ..45.000 ....|Pacific Mutual Holding Company ..No
88-3236761 GS AA Avenu Natick HoldCo, LLC . Greystar Active Adult Venture I, LP . | Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ... ....N0..
88-3236904 GS AA Avenu Natick Owner, LLC GS AA Avenu Natick HoldCo, LLC .... .. [Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ... ....No..
88-3219075 GS AA Draper HoldCo, LLC ... Greystar Active Adult Venture I, . | Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ... ....N0..
88-3222470 GS AA Draper Owner, LLC . GS AA Draper HoldCo, LLC .. Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ... ....No..
87-3753100 GS AA Kierland HoldCo LLC Greystar Active Adult Venture I, . | Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ... ....N0..
87-3753334 GS AA Kierland Owner LLC ... GS AA Kierland HoldCo LLC .......... .. | Ownership.. ..}.100.000 ... |Pacific Mutual Holding Company ... ....No..
92-1659428 GS AA Naperville HoldCo, LLC . Greystar Active Adult Venture I, . | Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ... ....N0..
92-1659428 GS AA Naperville Owner, LLC .. GS AA Naperville HoldCo, LLC ......... .. | Ounership.. ..}.100.000 ... |Pacific Mutual Holding Company ... ....No..
84-4833452 GS AA Riverwalk HoldCo, LLC Greystar Active Adult Venture . | Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ... ....N0..
84-4812035 GS AA Riverwalk Owner, LLC GS AA Riverwalk HoldCo, LLC . . | Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ... ....No..
84-4865459 GS AA San Marcos HoldCo, LLC . Greystar Active Adult Venture I, . | Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ... ....N0..
84-4923357 GS AA San Marcos Owner, LLC .. GS AA San Marcos HoldCo, LLC ......... .. | Qunership.. ..}.100.000 ...|Pacific Mutual Holding Company ... ....No..
84-5012344 GS AA Stapleton HoldCo, LLC Greystar Active Adult Venture I, LP . | Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ... ....N0..

..| 84-5002983 .. GS AA Stapleton Owner, LLC GS AA Stapleton HoldCo, LLC ........... .. | Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ... ....No..
88-3176143 .. GS AA Villageb HoldCo, LLC .... ..|Greystar Active Adult Venture I, LP ........ Ownership .100.000 ...|Pacific Mutual Holding Company ..No
88-3211782 .. GS AA Village5 Owner, LLC .|GS AA Villageb Holdco, LLC ..ocoeeeeeeeeennnns Ownership .100.000 ... |Pacific Mutual Holding Company ....No

..| 84-4963817 .. GS AA Vistas HoldCo LLC .. Greystar Active Adult Venture I, .. | Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ... ... No..
84-4944902 .. GS AA Vistas Owner LLC ... ..|GS AA Vistas HoldCo LLC ....coeeeveeeeeeeeennnn Ownership .100.000 ... |Pacific Mutual Holding Company ...No
95-1079000 .. PL Gramax Member, LLC .... .|Pacific Asset Holding LLC .... Ownership .100.000 ...|Pacific Mutual Holding Company ..No

..| 85-0814463 .. ASI Gramax LLC PL Gramax Member, LLC . | Ownership.. ..}..90.000 ....|Pacific Mutual Holding Company ... .. No..
95-1079000 .. PL Hana Place Member, LLC ..|Pacific Asset Holding LLC .... Ownership .100.000 ...|Pacific Mutual Holding Company ..No
83-2845622 .. Hana Place JV LLC .|PL Hana Place Member, LLC . | Qunership ..60.000 ....|Pacific Mutual Holding Company ......... ..No

..| 83-2862606 .. Hana Place Seattle LLC ... Hana Place JV LLC Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ... .. No..
95-1079000 .. PL Hawkins Press Member, LLC .... ..|Pacific Asset Holding LLC . | Ownership .100.000 ...|Pacific Mutual Holding Company ......... ... N0
87-2075960 .. Hawkins Press Investors JV, LLC ... .|PL Hawkins Press Member, LLC ... .. [ Ownership ..85.000 ....|Pacific Mutual Holding Company ......... ..No

..| 951079000 .. PL Heather Estates Member, LLC . Pacific Asset Holding LLC .... . | Ownership.. .100.000 ...|Pacific Mutual Holding Company ... .. No..
88-3415673 .. Heather Estates JV LLC ..|PL Heather Estates Member, LLC Ownership ..80.000 ....|Pacific Mutual Holding Company ......... ..No
95-1079000 .. PL Highgate Member, LLC .|Pacific Asset Holding LLC . | Ownership .100.000 ...|Pacific Mutual Holding Company ......... ..No

.| 92-1962907 .. Amherst Investors JV LLC PL Highgate Member, LLC .... . | Ownership.. .}..95.000 ....|Pacific Mutual Holding Company ... .. No..
92-2014477 .. KPL Amherst Owner LLC ..|Amherst Investors JV LLC .. Ownership .100.000 ...|Pacific Mutual Holding Company ......... ... N0
95-1079000 .. PL/KBS Fund Member, LLC .|Pacific Asset Holding LLC .... Ownership .100.000 ...|Pacific Mutual Holding Company ......... ..No

..| 20-8908816 .. Offices at University, LLC . PL/KBS Fund Member, LLC .... Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ... .. No..
95-1079000 .. PL Kierland Member, LLC ..|Pacific Asset Holding LLC .... Ownership .100.000 ...|Pacific Mutual Holding Company ......... ..No
82-2835217 .. T&L Apartment Investor, LLC .|PL Kierland Member, LLC Ownership ..90.000 ....|Pacific Mutual Holding Company ..No

..| 82-2851607 .. LAK Apartments, LLC .... T8L Apartment Investor, LLC . . | Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ... .. No..
82-2854486 .. TAK Apartments, LLC .... ..| T8L Apartment Investor, LLC .... . | Ownership .100.000 ...|Pacific Mutual Holding Company ......... ... N0
95-1079000 .. PL Lakemont Member, LLC .|Pacific Asset Holding LLC .... Ownership .100.000 ...|Pacific Mutual Holding Company ......... ..No

..| 81-2465746 .. Overlook at Lakemont Venture LLC PL Lakemont Member, LLC .... Ownership.. ..}..88.000 ....|Pacific Mutual Holding Company ... .. No..
95-1079000 .. PL LasCo Owner, LLC ..|Pacific Asset Holding LLC .... Ownership .100.000 ...|Pacific Mutual Holding Company ......... ..No
95-1079000 .. PL Little Italy Member, LLC .|Pacific Asset Holding LLC Ownership .100.000 ...|Pacific Mutual Holding Company ..No

..| 84-2725289 .. Little Italy Apartments LLC PL Little Italy Member, LLC . . [Ownership.. ..}..69.185 ....|Pacific Mutual Holding Company ... .. No..
95-1079000 .. PL Loso Member, LLC ..|Pacific Asset Holding LLC Ownership .100.000 ...|Pacific Mutual Holding Company ......... ... N0
87-3318882 .. South & Hollis Investors JV LLC .|PL Loso Member, LLC . | Ownership ..|Pacific Mutual Holding Company ......... ..No

..| 86-2243446 .. KA Loso Investors LLC .... South & Hollis Investors JV LLC . | Ownership.. ..|Pacific Mutual Holding Company ... .. No..
86-2243446 .. KA LOSO Holdings LLC ..| KA Loso Investors LLC Ownership ..|Pacific Mutual Holding Company ......... .. No
95-1079000 .. PL Milieu Guarantor, LLC ... .|Pacific Asset Holding LLC .... . | Ownership ..|Pacific Mutual Holding Company ... N0

..| 951079000 .. PL Monterone Member, LLC ... Pacific Asset Holding LLC . . | Ownership.. ..|Pacific Mutual Holding Company ... ... No..
..| 82-1850100 .. Monterone Apartment Investor, LLC . PL Monterone Member, LLC .. Ownership.. ..|Pacific Mutual Holding Company ... ... NO..
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95-1079000 .. PL Monte Vista Member, LLC . .|Pacific Asset Holding LLC .... Ownership ..|Pacific Mutual Holding Company ..No
88-1939284 Monte Vista JV LLC ..... PL Monte Vista Member, LLC Ownership.. ..|Pacific Mutual Holding Company ... ....N0..
88-1966680 Monte Vista Preservation LP Monte Vista JV LLC .......... . | Ownership.. ..|Pacific Mutual Holding Company ... ....No..
95-1079000 PL Mortgage Fund, LLC ....... Pacific Asset Holding LLC . . | Ownership.. .|Pacific Mutual Holding Company ... ....N0..
95-1079000 PL One Jefferson Member, LLC . Pacific Asset Holding LLC .... . | Ownership.. ..|Pacific Mutual Holding Company ... ....No..
81-3664344 One Jefferson Venture LLC .. PL One Jefferson Member, LLC . | Ownership.. ..|Pacific Mutual Holding Company ... ....N0..
95-1079000 PL Park Row Member, LLC ..... Pacific Asset Holding LLC . . | Ownership.. ..|Pacific Mutual Holding Company ... ....No..
87-3671804 Park Row Apartment Partners, LLC .. PL Park Row Member, LLC .... . | Ownership.. ..|Pacific Mutual Holding Company ... ....N0..
87-3601538 Park Row Apartments, LLC ... Park Row Apartment Partners, LLC . . [Ownership.. .|Pacific Mutual Holding Company ... ....No..
95-1079000 PL Peoria Member, LLC ....... Pacific Asset Holding LLC . . | Ownership.. .|Pacific Mutual Holding Company ... ....N0..
95-1079000 205 Peoria Street Owner, LLC . PL Peoria Member, LLC ... Ownership.. .|Pacific Mutual Holding Company ... ....No..
95-1079000 PL Radian Member, LLC ....... Pacific Asset Holding LLC . . | Ownership.. .|Pacific Mutual Holding Company ... ....N0..
88-3459110 Radian Partners Group LLC ..... PL Radian Member, LLC ...... Ownership.. ..|Pacific Mutual Holding Company ... ....No..
88-3448107 Radian Partners Property Owner LLC Radian Partners Group LLC . Ownership.. .|Pacific Mutual Holding Company ... ....N0..
..| 951079000 .. PL Redland Member, LLC ............... Pacific Asset Holding LLC . . | Ownership.. ..|Pacific Mutual Holding Company ... ....No..
81-4254723 .. Redland Road Apartment Investor LLC .... ..|PL Redland Member, LLC Ownership ..|Pacific Mutual Holding Company ....No
95-1079000 .. PL Reno Member, LLC .|Pacific Asset Holding LLC .... Ownership ..|Pacific Mutual Holding Company ....No
..| 82-1578285 .. NPLC BV Manager LLC PL Reno Member, LLC . [Ownership.. ..|Pacific Mutual Holding Company ... ... No..
82-1595140 .. NPLC BV Investment Company LLC .... ..|NPLC BV Manager LLC Ownership ..|Pacific Mutual Holding Company ... N0
95-1079000 .. PL SFR HD Member, LLC . .|Pacific Asset Holding LLC .... Ownership ..|Pacific Mutual Holding Company ... No
..| 86-3271879 .. SFR JV-HD LP PL SFR HD Member, LLC Ownership.. ..|Pacific Mutual Holding Company ... .. No..
86-3318561 .. SFR JV-HD Equity LLC .. ..| SFR JV-HD LP Ownership .|Pacific Mutual Holding Company ..No
86-3292344 .. SFR JV-HD Property LLC .| SFR JV-HD Equity LLC Ownership .|Pacific Mutual Holding Company ......... ..No
..| 951079000 .. PL SFR MLS Member, LLC Pacific Asset Holding LLC . . | Ownership.. .|Pacific Mutual Holding Company ... .. No..
87-1130774 .. SFR JV-2 LP ..|PL SFR MLS Member, LLC . | Qunership ..|Pacific Mutual Holding Company ......... ... N0
87-1318011 .. SFR JV-2 Equity LLC .| SFR JV-2 LP . | Ownership .|Pacific Mutual Holding Company ......... ... No
..| 87-1106735 .. SFR JV-2 Property LLC . SFR JV-2 Equity LLC Ownership.. . ..|Pacific Mutual Holding Company ... .. No..
95-1079000 .. PL Spectrum Member, LLC .|Pacific Asset Holding LLC . | Ownership .100.000 ...|Pacific Mutual Holding Company ......... ..No
9242 West Russell Road Apartment Investors,
81-4621690 .. LLC .|PL Spectrum Member, LLC Ownership ..90.000 ....|Pacific Mutual Holding Company
..| 951079000 .. PL Stonebriar Member, LLC Pacific Asset Holding LLC . . | Ownership.. .100.000 ...|Pacific Mutual Holding Company ...
83-1386887 .. Stonebriar Apartment Investor, LLC .. ..|PL Stonebriar Member, LLC .. | Ownership ..90.000 ....|Pacific Mutual Holding Company
95-1079000 .. PL Tessera Member, LLC .|Pacific Asset Holding LLC .... . | Ownership .100.000 ...|Pacific Mutual Holding Company
..| 83-1584526 .. Tessera Venture LLC . PL Tessera Member, LLC .. .. | Ownership.. ..}..90.000 ....|Pacific Mutual Holding Company ...
..| 83-1613080 .. Tessera Owner LLC Tessera Venture LLC ... . [Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ...
95-1079000 .. PL Timber lake Member, U .|Pacific Asset Holding LLC .... Ownership .100.000 ...|Pacific Mutual Holding Company
80 South Gibson Road Apartment Investors, LLC|
L L A T A O O N PL Timber lake Member, LLC ......ccovvvrrrnennens Ownership ..90.000 ....|Pacific Mutual Holding Company
95-1079000 .. PL TOR Member LLC .....eeeeei .|Pacific Asset Holding LLC . | Ownership .100.000 ...|Pacific Mutual Holding Company
..| 47-4506277 .. 2803 Riverside Apartment Investors, LLC . PL TOR Member LLC .. | Ownership.. ..}..90.000 ....|Pacific Mutual Holding Company ...
95-1079000 .. PL Towerview Member, LLC .....covvvvrviriiineennnns ..|Pacific Asset Holding LLC . | Ownership .100.000 ...|Pacific Mutual Holding Company
87-3832863 .. Preston Ridge Holdings JV LLC .|PL Towerview Member, LLC Ownership ..85.000 ....|Pacific Mutual Holding Company
..| 951079000 .. PL Town Center Member, LLC . Pacific Asset Holding LLC . . | Ownership.. .100.000 ...|Pacific Mutual Holding Company ...
92-2439030 .. Town Center MF Venture LLC .... ..|PL Toun Center Member, LLC Ownership ..90.000 ....|Pacific Mutual Holding Company
81-4517667 .. YW 1300 Keller Parkway LLC .............cceeeenns .| Town Center MF Venture LLC Ownership .100.000 ...|Pacific Mutual Holding Company
..| 951079000 .. PL Tranquility Lake Member, LLC ........ccccceee | Pacific Asset Holding LLC .... . | Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ...
87-3715279 .. Tranquil ity Lake Apartment Partners, LLC .... |.. ..|PL Tranquility Lake Member, LLC .. Ownership ..90.000 ....|Pacific Mutual Holding Company
87-3630624 .. Tranquility Lake Apartments, LLC . ..|Tranquility Lake Apartment Partners, LLC . |Ownership .100.000 ...|Pacific Mutual Holding Company
95-1079000 .. PL Trelago Member, LLC .|Pacific Asset Holding LLC ......ccoveeveeennnns Ownership .100.000 ...|Pacific Mutual Holding Company
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84-3836278 .. Trelago Way Investors JV LLC .... .|PL Trelago Member, LLC Ownership ..90.000 ....|Pacific Mutual Holding Company ..No
95-1079000 PL Tupelo Member, LLC .... Pacific Asset Holding LLC . . | Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ... ....N0..
84-2252135 Tupelo Alley Apartment Investors, LLC . PL Tupelo Member, LLC .......... Ownership.. ..}..90.000 ....|Pacific Mutual Holding Company ... ....No..
84-2492971 Tupelo Alley Owner, LLC ..... Tupelo Alley Apartment Investors, LLC ..... |Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ... ....N0..
95-1079000 PL Van Buren Member, LLC ... Pacific Asset Holding LLC . . | Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ... ....No..
81-1841112 1035 Van Buren Holdings, L.L.C. PL Van Buren Member, LLC .. . | Ownership.. ..}..43.000 ....|Pacific Mutual Holding Company ... ....N0..
61-1788296 1035 Van Buren, L.L.C. ... 1035 Van Buren Holdings, L.L.C. .. | Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ... ....No..
95-1079000 PL Vantage Member, LLC ......... Pacific Asset Holding LLC . . | Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ... ....N0..
38-4098145 Vantage Post Oak Apartments, LLC .. PL Vantage Member, LLC ..... . | Ownership.. ..}..90.000 ....|Pacific Mutual Holding Company ... ....No..
95-1079000 PL Wabash Member, LLC .... Pacific Asset Holding LLC . .. | Ownership.. .100.000 ...|Pacific Mutual Holding Company ... ....N0..
82-2382409 THC 1333 S. Wabash LLC ... PL Wabash Member, LLC ... . | Ownership.. 90.000 ....|Pacific Mutual Holding Company ... ....No..
95-1079000 PL Walnut Creek Member, LLC .. Pacific Asset Holding LLC . . | Ownership.. 100.000 ...|Pacific Mutual Holding Company ... ....N0..
85-3269025 Del Hombre Walnut Creek Holdings LLC PL Walnut Creek Member, LLC . . [Ownership.. 75.000 ....|Pacific Mutual Holding Company ... ....No..
95-1079000 PL Wardman Member, LLC ... Pacific Asset Holding LLC . . | Ownership.. 100.000 ...|Pacific Mutual Holding Company ... ....N0..
..| 951079000 .. Wardman Hotel Owner, L.L.C. PL Wardman Member, LLC ..... . | Ownership.. 100.000 ...|Pacific Mutual Holding Company ... ....No..
95-1079000 .. PL Wilder Member, LLC ..|Pacific Asset Holding LLC .... . | Ownership ..|Pacific Mutual Holding Company ....No
87-2067254 .. Redwood PL Wilder, LLC ... .|PL Wilder Member, LLC ... Ownership ..|Pacific Mutual Holding Company ....No
..| 87-2067063 .. RPL Wilder, LLC Redwood PL Wilder, LLC .. . | Ownership.. .|Pacific Mutual Holding Company ... ... No..
95-1079000 .. PL Wilshire Member, LLC . ..|Pacific Asset Holding LLC .... Ownership ..|Pacific Mutual Holding Company ... N0
84-1953073 .. Wilshire Apartment Investors, LLC ... .|PL Wilshire Member, LLC . | Ownership ..|Pacific Mutual Holding Company ... No
..| 84-1953073 .. 1111 Wilshire Owner, LLC ... Wilshire Apartment Investors, LLC .. | Ounership.. .|Pacific Mutual Holding Company ... .. No..
95-1079000 .. Wildflower Member, LLC ..|Pacific Asset Holding LLC . | Ownership .|Pacific Mutual Holding Company ..No
26-2387139 .. Epoch-Wildflower, LLC ....ccoovvereiieniinnnnnens .| Wildflower Member, LLC Ownership .|Pacific Mutual Holding Company ......... ..No
. | 46-3586207 .. Pacific Baleine Reinsurance Company . Pacific Life Insurance Company . | Ownership.. .|Pacific Mutual Holding Company ... .. No..
46-0831471 .. Pacific Global Asset Management LLC ..|Pacific Life Insurance Company ... .. | Ownership .|Pacific Mutual Holding Company ......... ... N0
04-3244012 .. Cadence Capital Management LLC .... ..|Pacific Global Asset Management LLC ........ Ownership .|Pacific Mutual Holding Company ......... ... No
..| 951079000 .. Cadence Global Equity GP LLC .... .| Cadence Capital Management LLC .... . [Ownership.. .|Pacific Mutual Holding Company ... .. No..
81-4946475 .. Cadence Global Equity Fund L.P. ...... Cadence Global Equity GP LLC .. [ Ownership .|Pacific Mutual Holding Company ......... ..No
32-0710746 .. Pacific Asset Management LLC ..|Pacific Global Asset Management LLC ........ Ownership .|Pacific Mutual Holding Company ......... N0
46-5070548 .. PAM Bank Loan GP LLC . .|Pacific Asset Management LLC .............c.... Ownership .|Pacific Mutual Holding Company ......... N0 e
Pacific Asset Management Bank Loan Fund L.P.
..| 46-5076716 .. . . |PAM Bank Loan GP LLC . . |Management. ...|Pacific Mutual Holding Company ...
82-5064321 .. PAM CLO Opportunities GP LLC . veee [ DEL DS........ Pacific Asset Management LLC . | Qunership .|Pacific Mutual Holding Company
Pacific Asset Management CLO Opportunities
82-5046546 .. Fund L.P. oo DE.....[..... NIA....... PAM CLO Opportunities GP LLC ..........uueee. Management...........eevvvvveverereeeeeeeedhernins evinans Pacific Mutual Holding Company
95-1079000 .. Pacific Global Advisors LLC .|Pacific Global Asset Management LLC ........ Ownership .100.000 ...|Pacific Mutual Holding Company
..| 36-4770311 .. Pacific Private Fund Advisors LLC . Pacific Global Asset Management LLC .. | Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ...
95-1079000 .. CAA-PPFA Equity Opportunities | GP LLC ...... <eeee...|Pacific Private Fund Advisors LLC ........... Ownership .100.000 ...|Pacific Mutual Holding Company
86-3846394 .. CAA-PPFA Equity Opportunities Fund L.P. ..... |..DE.....|...... NIA....... CAA-PPFA Equity Opportunities | GP LLC .... |Ownership .100.000 ...|Pacific Mutual Holding Company
..| 951079000 .. CAA-PPFA Opportunities Il GP LLC .|Pacific Private Fund Advisors LLC ... . | Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ...
92-0846003 .. CAA-PPFA Opportunities Fund 11 L.P. CAA-PPFA Opportunities Il GP LLC .... . | Ownership .100.000 ...|Pacific Mutual Holding Company
83-3631022 .. Pacific Co-Invest Credit | GP LLC ... Pacific Private Fund Advisors LLC ... . | Ownership .100.000 ...|Pacific Mutual Holding Company
..| 83-3584534 .. Pacific Co-Invest Credit Fund | L.P. . |Pacific Co-Invest Credit | GP LLC . | Ownership.. ..0.100 .... |Pacific Mutual Holding Company ...
83-3584534 .. Pacific Co-Invest Credit Fund | L.P. ..........|.. Pacific Life Insurance Company .. | Ownership ..99.900 ....|Pacific Mutual Holding Company
86-1729494 .. Pacific Co-Invest Credit Il GP LLC ............ Pacific Private Fund Advisors LLC ........... Ownership .100.000 ...|Pacific Mutual Holding Company
..| 86-1701945 .. Pacific Co-Invest Credit Fund Il L.P. . - . |Pacific Co-Invest Credit Il GP LLC . .. | Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ...
83-1910016 .. Pacific Co-Invest Opportunities | GP LLC .... |..DE.....|....... DS........ Pacific Private Fund Advisors LLC ........... Ownership .100.000 ...|Pacific Mutual Holding Company
83-1901561 .. Pacific Co-Invest Opportunities Fund | L.P. DE.....[...... NIA....... Pacific Co-Invest Opportunities | GP LLC . |Ownership ..0.100 .... |Pacific Mutual Holding Company
83-1901561 .. Pacific Co-Invest Opportunities Fund | L.P. DE....[..... NIA....... Pacific Life Insurance Company ............... Ownership ..99.900 ....|Pacific Mutual Holding Company
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............................................................................ 86-1814349 .. | ...oovvvvevven | wevvvvvnvnennnnn | vvviiiiiiiiiisisinnnnnnnn. |Pacific Co-Invest Opportunities Il GP LLC .. |..DE.....|.......DS........[Pacific Private Fund Advisors LLC ........... |Ownership.........cccooeeurrrrrrnnnnnnnnnnnb. 100.000 ... |Pacific Mutual Holding Company ......... |....NO..oooi]veeee i
Pacific Co-Invest Opportunities Fund Il L.P.
............................................................................ 86-1780626 .. | ...evvvvvveenn | wevvvrrnnrnnnnnn | eneiiiiiiiiiiiiiiiiiiiiinn | eeeeeeeeeeseeeeseeseeeeeseseseeseeeeseseeeseseessssnesenenes | o2 DEevens] e NIALLL.... [Pacific Co-Invest Opportunities |1 GP LLC |Ownership.......cccceeeveuurennnnnnnnnnnnib.. 0.070 ... |Pacific Mutual Holding Company ......... |....NO...oo]eeeee nis
Pacific Co-Invest Opportunities Fund Il L.P.
.......... 86-1780626 .. F PP PP PP UPPPPPPPPRPPPRY Pacific Life Insurance Company ............... |Ownership.......cccccvvvvvvvvvvvvnvnnnnnnnnn ..83.790 .. [Pacific Mutual Holding Company

81-2502241 ..
..[81-2527906 ..
81-2527906 ..
82-3306657 ..
..|82-3274195 ..
82-327419%5 ..

Pacific Private Fund Advisors LLC ...
.|Pacific Private Credit 11 GP LLC .
Pacific Life Insurance Company ...
Pacific Private Fund Advisors LLC ...
. |Pacific Private Credit 111 GP LLC
Pacific Life Insurance Company

Ownership .100.000 ...|Pacific Mutual Holding Company
. | Ownership.. ..0.110 .... |Pacific Mutual Holding Company ...
Ownership ..75.790 ....|Pacific Mutual Holding Company
. | Ownership .100.000 ...|Pacific Mutual Holding Company
.. | Ownership.. .. 0.070 .... |Pacific Mutual Holding Company ...
. | Ownership ..74.370 ....|Pacific Mutual Holding Company

Pacific Private Credit Fund Il L.P
Pacific Private Credit Fund 11 L.P. ...
Pacific Private Credit 111 GP LLC ...
Pacific Private Credit Fund 111 L.P.
Pacific Private Credit Fund 111 L.P. .........
Pacific Private Credit IV GP LLC ...............

83-1866611 .. Pacific Private Fund Advisors LLC ... Ownership .100.000 ...|Pacific Mutual Holding Company
..| 83-1842548 .. Pacific Private Credit Fund IV L.P . |Pacific Private Credit IV GP LLC . . | Ownership.. ..0.080 .... |Pacific Mutual Holding Company ...
83-1842548 .. Pacific Private Credit Fund IV L.P. .... Pacific Life Insurance Company ... Ownership ..84.520 ....|Pacific Mutual Holding Company
86-1871009 .. Pacific Private Credit V GP LLC Pacific Private Fund Advisors LLC ... Ounership .100.000 ... |Pacific Mutual Holding Company
..| 86-1843877 .. Pacific Private Credit Fund V L.P. . |Pacific Private Credit V GP LLC .. Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ...
95-1079000 .. Pacific Private Equity | GP LLC e |- Pacific Private Fund Advisors LLC ... Ownership .100.000 ...|Pacific Mutual Holding Company
.......... 46-4081630 .. Pacific Private Equity Fund I L.P. ............ | .. DE.....| ......NIA....... [Pacific Private Equity | GP LLC .. Ownership ..0.100 .... |Pacific Mutual Holding Company
.......... 46-4081630 .. Pacific Private Equity Fund | L.P. ............ |..DE.....|......NIA....... |Pacific Life Insurance Company ... Ownership ..78.530 ....|Pacific Mutual Holding Company
Pacific Private Equity Opportunities 11 GP
........................... 81-2508604 .. LLC . | .. DE..... .|Pacific Private Fund Advisors LLC ... . | Ownership .100.000 ...|Pacific Mutual Holding Company ......... |....NO..coou] veeee nis
Pacific Pacific Private Equity Opportunities
............................................................................ 81-2546748 .. | .eevvveeeieinn | evreniniiininnn | e [LPL iieeieeeeeeeeeeeeeeeeeeeeeeeeeeeeens |22 DBt et T [LLC eeeeeeeeeeeeeeeeeeeeeeeeeeeeees | OWNETSAIDL b 00110 L | Pacific Mutual Holding Company ......... | N0 eeeen s
Pacific Private Equity Opportunities Fund |1
............................................................................ 81-2546748 .. | .eevvvveeeiinn | evveriiiiininnn | e [LPL iieieieeeeeeeeeeeeeeeeeeeeeeeeeeeeeens |22 DEeeiil] e NIAGLLL.. [Pacific Life Insurance Company ............... |Ownership........cccocovviivivinnnnnnnnnnnd .. 78.510 ... Pacific Mutual Holding Company ......... |....NO...oo|eeeee iis
Pacific Private Equity Opportunities Fund
............................................................................ 92-0559885 .. | .ieeevererienn | eevvrrnninininnn | i [ HIBLLC coiiiiiiieeeeeeeeeeeeeeee | L DB DS [ Paci fic Private Fund Advisors LLC ........... |Ownership.......ccccceeiiiiiiiiiinnnnnnnnnib .. 0.010 ... |Pacific Mutual Holding Company ......... |....NO..oooi]veeee nis
Pacific Private Equity Opportunities Fund Pacific Private Equity Opportunities Fund
............................................................................ 92-0559885 .. | .ieeeveriiiinn | eevvernnnnininnn | e [ B LLC oo | G DB DS [ T LR e | OWNETShDL e .. 99,900 .| Pacific Mutual Holding Company ......... |....NO....ofe ol
Pacific Private Equity Opportunities I1 GP
........................... 82-4117401 .. Pacific Private Feeder Fund Il LP .... oo | DEot] eeenn NTALLLLLL .. | Qunership .. 0.010 .... |Pacific Mutual Holding Company ......... |....NO..coou]veeee nns
........................... 82-4117401 .. Pacific Private Feeder Fund Il LP v | DE.....]......NIA....... | Pacific Life Insurance Company ... . | Ownership ..35.710 ....|Pacific Mutual Holding Company ......... |....NO.cooi] eeee i
Pacific Private Equity Opportunities I11 GP
............................................................................ 82-3293185 .. | iiiiiiiiiiinn | eeeeeeeninnninen | e [LLC e | W DB DS [Paci fic Private Fund Advisors LLC ........... | Ownership........ccccciiiiiiiiiinnnnnnnnn . 100,000 ... |Pacific Mutual Holding Company ......... |....NOoooi]ceeee oons
Pacific Private Equity Opportunities Fund Pacific Private Equity Opportunities |11
............................................................................ 82-3258645 .. | ..eeecrierin [ eeeerieiien | e [T LR e | DB NTAL [ GP LLC e [ OUNETSNTPL e 0,050 L [Pacific Mutual Holding Company ......... [....NO.....|.oo wooee
Pacific Private Equity Opportunities Fund
............................................................................ 82-3258645 .. | ..eeeiiiiiiinn | eeeeeeennennnnnn | e [ LD e | L DB NTALLL. [Pacific Life Insurance Company ............... |Ownership.......cccccooiiiiiiiiiiinnnnnd . 79,770 ... |Pacific Mutual Holding Company ......... |....NOoooi]eeee oonis
Pacific Private Equity Opportunities IV GP
............................................................................ 831886805 .. | .eeevvvvereenn | eevermmmmmnnnnnn | e [LLC e | W DB DS [Paci fic Private Fund Advisors LLC ........... | Ownership........ccccoiiiiiiiiiinnnnnnnnn . 100,000 ... |Pacific Mutual Holding Company ......... |....NOoooi]eeee oois
Pacific Private Equity Opportunities Fund IV Pacific Private Equity Opportunities IV GP
............................................................................ 831828750 .. | eevveeeeeeeenn | eeveermmnnnnnnnn | e [LPe eeeeiieeeeeeeeeeeeeeeeene [ DB NTA L [LLC eeeeeeeeeeeeeeeeeeeeeeees | OWNETSRIPL e L. 0,040 L. |Pacific Mutual Holding Company ......... | N0 ol
Pacific Private Equity Opportunities Fund IV
............................................................................ 831828750 .. | .eeveveerenenn | weveermmnennnnnn | e [LPe eeeeeeeeeeeeeeeeeeeeeeens | DB o NIALLL.... [Pacific Life Insurance Company ............... |Ownership.......cccccoooiiiiiiiinnnnnnnnnd .. 79,160 ....|Pacific Mutual Holding Company ......... |....NOoooi]eeee oons
Pacific Private Equity Opportunities V GP
............................................................................ 86-1953348 .. | ..eeeiiiiiiinn | eeeeeriniinninen | e [LLC e | W DB DS [Paci fic Private Fund Advisors LLC ........... | Ownership........cccccoiiiiiiiiiinnnnnnnnn . 100,000 ... |Pacific Mutual Holding Company ......... |....NOoooi]eeeee oons
Pacific Private Equity Opportunities Fund V Pacific Private Equity Opportunities V GP
..| 86-1896517 .. L.P. . L |LLC ... Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ...

..|Pacific Private Fund Advisors LLC
.|Pacific Private Feeder 111 GP, LLC .
Pacific Life Insurance Company ...

..[95-1079000 ..
..[83-3991753 ..
83-3991753 ..

Pacific Private Feeder IIl GP, LLC ..
Pacific Private Feeder Fund 111 L.P.
Pacific Private Feeder Fund III L.P. ...

. | Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ...
.. | Ownership.. ..0.020 .... |Pacific Mutual Holding Company .........
. | Ownership..... ..30.610 ....|Pacific Mutual Holding Company .........
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SCHEDULE Y

STATEMENT AS OF MARCH 31, 2023 OF THE PACIFIC LIFE INSURANCE COMPANY

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-
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) *
.......... ...| 951079000 .. Pacific Private Feeder IV GP LLC .... Pacific Private Fund Advisors LLC ... Ownership.. .100.000 ...|Pacific Mutual Holding Company ......... |....NO..coou]veeee nis
.......... ...| 85-3467221 .. Pacific Private Feeder Fund IV L.P. Pacific Private Feeder IV GP LLC Ownership.. .. |Pacific Mutual Holding Company ......... [...NO......[..... .....
.......... ...|85-3467221 .. Pacific Private Feeder Fund IV L.P. .. Pacific Life Insurance Company Ownership.. ..|Pacific Mutual Holding Company ......... |....NO.oooo|uun weees
.......... ..| 83-1842548 .. Pacific Private Credit Fund IV L.P. .. U Pacific Private Feeder Fund IV L.P. . Ownership.. ..|Pacific Mutual Holding Company ......... |....NO.....|.cees weeee
Pacific Private Equity Opportunities Fund IV
.......... ..| 83-1828750 .. .P. . Pacific Private Feeder Fund IV L.P. . Ownership.. . |Pacific Mutual Holding Company
.......... 85-1055644 .. PPFA Credit Opportunities | GP LLC . ..|Pacific Private Fund Advisors LLC . | Ownership.. ..|Pacific Mutual Holding Company ..
.......... 85-1023345 .. PPFA Credit Opportunities Fund | L.P. . |PPFA Credit Opportunities | GP LLC . | Ownership.. .. |Pacific Mutual Holding Company ..
.......... 85-1023345 .. PPFA Credit Opportunities Fund | L.P. .. . |Pacific Life Insurance Company .... . | Ownership.. . |Pacific Mutual Holding Company ..
.......... ...| 85-1004202 .. CAA PPFA Credit Opportunities Fund | L.P. . PPFA Credit Opportunities | GP LLC .. . | Ownership.. . |Pacific Mutual Holding Company
. 0709 ...|Pacific Life Group .... . |95-3769814 .. Pacific Life & Annuity Company .................. . .|Pacific Life Insurance Company . . | Ownership.. ..|Pacific Mutual Holding Company
.......... 61-1521500 .. Pacific Life Fund Advisors LLC ... Pacific Life & Annuity Company . . | Ownership.. . |Pacific Mutual Holding Company ..
.......... 61-1521500 .. Pacific Life Fund Advisors LLC ... Pacific Life Insurance Company . .. | Ownership.. ..|Pacific Mutual Holding Company ..
.......... ..|61-1521500 .. Pacific Life Trade Receivable GP LLC .......... [.. .|Pacific Life Fund Advisors LLC .. . [Ownership.. .|Pacific Mutual Holding Company
Pacific Life Investment Grade Trade
.......... ...|83-0796120 .. Receivable Fund L.P. ...coooiie NIA Pacific Life Trade Receivable GP LLC Management... ..|Pacific Mutual Holding Company
.......... ..| 95-1079000 .. Pacific Life Purchasing LLC .... ...DS........|Pacific Life Insurance Company . | Ownership.. .|Pacific Mutual Holding Company
Pacific Private Equity Incentive Allocation
.......... 46-4076972 .. | PP Pacific Life Insurance Company ............... |Ownership........cccccvvvvvvvvvvvevnnnnnnnnnb. 100,000 ... [Pacific Mutual Holding Company
.......... ...| 95-2594489 .. Pacific Select Distributors, LLC ... Pacific Life Insurance Company . . | Ownership.. .100.000 ...|Pacific Mutual Holding Company
.......... ..| 33-0769203 .. Pacific Life Re Holdings LLC Pacific LifeCorp . | Ownership.. .100.000 ...|Pacific Mutual Holding Company
......................... Pacific Life Re Services Limited Pacific Life Holdings Bermuda Limited ...... |Ownership.. .100.000 ...|Pacific Mutual Holding Company
......................... Pacific Life Holdings Bermuda Limited Pacific Life Re Holdings LLC .................. | Ownership.. .100.000 ...|Pacific Mutual Holding Company
Pacific Life Re Services Singapore Pte.
......................... Limited .. Pacific Life Holdings Bermuda Limited ...... |Ownership.. .100.000 ...|Pacific Mutual Holding Company
Pacific Life Re (Shanghai) Information
......................... Consulting Services Co., Ltd ...covvvvvevvvenennns [ .. Pacific Life Holdings Bermuda Limited ...... |Ownership.. .100.000 ...|Pacific Mutual Holding Company
.......... Pacific Life Services Bermuda Limited .. |Pacific Life Holdings Bermuda Limited ...... |Ownership.. .100.000 ...|Pacific Mutual Holding Company ..
.......... 98-1012719 .. Pacific Life Re Global Limited ......... .|Pacific Life Re Holdings LLC .... . | Ownership.. .100.000 ...|Pacific Mutual Holding Company ..
......................... Pacific Life Re International Limited Pacific Life Re Global Limited .. . | Ownership.. .100.000 ...|Pacific Mutual Holding Company
.......... J IR Pacific Life Re (Australia) Pty Limited ..... Pacific Life Re International Limited ..... |Ownership.. .100.000 ...|Pacific Mutual Holding Company
.......... 46-0520835 .. Pacific Life Re Holdings Limited ....... .|Pacific Life Re International Limited ..... |Ownership.. .100.000 ...|Pacific Mutual Holding Company ..
.......... 98-0391994 .. Pacific Life Re Limited .... Pacific Life Re Holdings Limited ..... . | Ownership.. .100.000 ...|Pacific Mutual Holding Company ..
.......... 98-1018533 .. Pacific Services Canada Limited . |Pacific Life Re Holdings LLC .... .. | Ownership.. .100.000 ...|Pacific Mutual Holding Company ..
......................... UnderwriteMe Limited Pacific Life Holdings Bermuda Limited ...... |Ownership.. .100.000 ...|Pacific Mutual Holding Company
.......... UnderwriteMe Technology Solutions Limited ... UnderwriteMe Limited ............................. | Ownership.. .100.000 ...|Pacific Mutual Holding Company
.......... UnderwriteMe North America Corp. .... . [UnderwriteMe Technology Solutions Limited |Ownership.. .100.000 ...|Pacific Mutual Holding Company ..
.......... UnderwriteMe Australia Pty Limited . UnderwriteMe Limited ............................. | Ownership.. .100.000 ...|Pacific Mutual Holding Company
.......... IF 2010-355 N Rock Island LLC . Pacific Life Insurance Company . Influence
.......... Pacific Funds Series Trust . Pacific Life Insurance Company . Influence
.......... Pacific Life Foundation ..........cccoeevunnnnnnn Pacific Life Insurance Company . Influence
.......... Pacific Life Funding, LLC . . |Pacific Life Insurance Company . Influence..
.......... Pacific Life Global Funding . Pacific Life Insurance Company . .. | Influence
.......... Pacific Life Global Funding Il .................. Pacific Life Insurance Company ............... | Influence
Pacific Life Insurance Company Retirement
.......... 95-1079000 .. Incentive Savings Plan ........ccooeeiiiiiiiininnns Pacific Life Insurance Company ............... | Influence
.......... ..| 951079000 .. Pacific Life Short Term Funding, LLC . .|..DE.. Pacific Life Insurance Company . Influence
.......... Pacific Pilot Funding ....... ..CYM. . |Pacific Life Insurance Company . Influence..
.......... Pacific Pilot Funding Il . ..CYM. .|Pacific Life Insurance Company . Influence..
.......... Pacific Select Fund .......ccccceeeiiiiinnnnnnn. | MALLL. Pacific Life Insurance Company . Influence.....ccoeeeeiiiiiinnnes
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SCHEDULE Y

STATEMENT AS OF MARCH 31, 2023 OF THE PACIFIC LIFE INSURANCE COMPANY

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-

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) *
Trestles CLO 2017-1, Ltd. ..... Pacific Life Insurance Company .... Influence ....N0...... . 0001
Trestles CLO |1, Ltd. ....cceeeet Pacific Life Insurance Company .... Influence .. NO...... . 0001
Trestles CLO |11, Ltd. ...... Pacific Life Insurance Company .... Influence .. NO...... . 0001
Trestles CLO IV, Ltd. . Pacific Life Insurance Company . Influence.... . NO...... . 0001
Trestles CLO V, Ltd. .. Pacific Life Insurance Company . Influence.... .. NO...... . 0001
Trestles CLO VI, Ltd. .... Pacific Life Insurance Company .... Influence . NO...... . 0001

Asterisk

Explanation

0001 ............

Entities over which Pacific Life Insurance Company has significant influence or beneficial INTErest, DU Tithle 0 MO OWNEISNID. euiiiiiiiiiiiiie ettt ettt e et e e sttt e e bt e st e e e st e e e s seeesase e e st e e e asaeeeabe e e s st e oo se e e eab e e e ass e e ease e e ea s e e oA st e e oAb e e e eab e e e an s e e oAbt e e an b e e oo s s e e eabe e e on b e e e Ast e e e as e e e enb e e oo sb e e en b e e e nnbeeensaeennbeeennbeeennaeennne




STATEMENT AS OF MARCH 31, 2023 OF THE PACIFIC 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? ..............ccccccveveenn 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

€lECtTONICAIlY With The NAIC? .........ooeieieeeeiee ettt ettt ae et s e ee s e te s et es s s saete s et ee s s saetes et esenssaesesesesensssesetasasensssetesasasensnseaetesasenssensesas 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? ..............ccoeuieioiiieeee et eeea e ee sttt es s sae et s s s ae e seneneeen 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? ..o 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? .............cccceueuiiiieeececeeeeeeeeeeceete e e et ee e st et es e eae e esen et senns YES
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

YES

AUGUST FILING

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

Explanation:

Bar Code:

6 7 4 6 6 2 0 2 3 4 9 0 0
6 7 4 6 6 2 0 2 3 3 6 5 0
Reasonableness of Assumptions Certification required by Actuarial Guideline
XXXV [Document Identifier 445]
6 7 4 6 6 2 0 2 3 4 4 5 0 0 01
Reasonableness of Assumptions Certification for Implied Guaranteed Rate
Method required by Actuarial Guideline XXXVI [Document Identifier 447]
6 7 4 6 6 2 0 2 3 4 4 7 0 0 0 0 1
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI [Document Identifier 448]
6 7 4 6 6 2 0 2 3 4 4 8 0 0 0 0 A1

o
—

0 1
0 1

o
—

o
— T E—
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STATEMENT AS OF MARCH 31, 2023 OF THE PACIFIC 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. Accounts and notes receivable ... | 13,127,886 | e, 13,127,886 13,158,377
2505. (Other assets ... 13,922,037 |... ... 13,922,037 |... ... 13,445,202
2506. Leasehold improvements ..........ccccoooiiiiiioiiieieiceccce e |oreieieieeeeeas 3,085,319 | 3,085,319 oo e
2597. Summary of remaining write-ins for Line 25 from overflow page 30,135,242 3,085,319 27,049,923 26,603,579
Additional Write-ins for Liabilities Line 25
1 2
Current December 31
Statement Date Prior Year

2504.  Other liability 59,399,039 |................. 64,623,316
2597.  Summary of remaining write-ins for Line 25 from overflow page 59,399,039 64,623,316

15




STATEMENT AS OF MARCH 31, 2023 OF THE PACIFIC 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 PriOF YEAT ..........c.c.cveueueuiiieeieieeeeeeeeee ettt ettt eseass s s s seassnnas [eeeeeeeeeeieiens 162,663,071 |...cccvvvenne 148,780,866
2. Cost of acquired:
2.1 Actual cost at time Of @CQUISITION ..ottt sttt e e b e et e et e e e e sneesaeesseenneenneenens [sesseeiseeseeteeseesenseenaeens [oeseenseenseense e e et e e ean e
2.2 Additional investment made after acquisition . 13,974,770
3. Current year Change iN ENCUMDIANCES .........ciiuiiiiiii ittt ettt sttt e bt e sb e e s bt e bt e bt ea bt saeesaeesheesbeesbeeabeenbeenbeenneannesnnes [onseensenssnnsseneensseiseeiaeees [oaeeiseeseeteeseeas e e naeeaes
4. Total gain (I0SS) ON GISPOSAIS ........eeiiiiieiieiee ettt ettt et ea e e aeeeaeeeae e s e e s e easeeaseemseeseeeseeaseenseeseenseanseenseeneeeneesnsenseanans [senseensnenseaseasnnssenensneans [eseensesiseeseeseeeeeaseeanens
5. Deduct amounts reCeived ON AISPOSAIS .......c.coiuiiiiiiieieiie ettt et e e sa e et e st e se e b e eseeenteeseeeseesseenseenseeseenseanneanneans |orteete et e et e e et ees [oreenre e e e
6. Total foreign exchange change in book/adjusted Carrying ValUE ............coeoiiiiiiiiiiiiii et
7. Deduct current year’s other than temporary impairment recognized ..
8. Deduct CUITENt YEA'S AEPIECIALION .........c.evvveeececeeeeteeeececeeteteeeecacaesese s s sasaesese s s s ssassesesessssassesesessssssssesesassassssssssesenssanassnsanns [oesesesassaeeesans 2,809,729 |.....ccooveeve. 10,092,566
9. Book/adjusted carrying value at the end of current period (LINes 142+3+4-5+6-7-8) .........cocoevevereueueieeeeierereeeeeeeseseieseseneaes |oeeeeeeeeeene 150,082,585 |......coceneee 162,663,071
10. Deduct total NONAAMItEEA @MOUNTS .........oiiiiiiee ettt et e et e e ae e e st e saeeeseesseese e seenseenseenseeneesnsesneenne [ssesnsenseeiteeisseite et e etenns [oreesteeteeseeesnesaeenaeenaeenes
11.  Statement value at end of current period (Line 9 minus Line 10) 150,082,585 152,663,071
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 ............cccveveveiririieeereresiseieeieseenns froeeeeenns 19,028,347,421 |......... 15,922,666,601
2. Cost of acquired:
2.1 Actual cost at ime Of ACQUISITION .........c.oiiieeeeeeeecececceeeee ettt s s eseseseasasesasssesesssesessanasnnannn |oeeeeseseeeannens 87,845,021 |........... 3,713,651,898
2.2 Additional investment made after acquisition . e 65,651,056 |................ 485,140,639
3. Capitalized deferred interest and other .............
4. ACCTUAI Of QISCOUNT ...t b bbb e bbb s e et e et e b et e b et esetans [Fonees et et e b e b et e et e e bens [eteseet et
5. Unrealized valuation INCrEASE (AECIEASE) .........uuiuiiuiiiiiiiitiite ittt sttt bbbttt b bbbt bbbt bt bt e bbbt s bt s bt sbenbe b [omeeeee e e et e e ees [oeiee oo
6. Total gain (I0SS) ON QISPOSAIS ......c.cueuiuiriiieieieieteieie ittt tese ettt sesese e e et et esesesese e e s e s esesesesesesssss s sesesesesesssessnesesesens [oesesesessesesaeeeaeiennaneaeas . ... (8,298,000)
7. Deduct amounts received on disposals . [ 284,525,048 |............ 1,073,853,205
8. Deduct amortization of premium and mortgage interest points and COMMIMENE FEES .........covveirueveieuiiiriieieieieeeee s [oeeeeeeeeeeens (3,649,753) ..o (11,992,885)
9. Total foreign exchange change in book value/recorded investment excluding accrued iNterest ..............coovvvveeeeeereerererinienes fooeeeeceeccceenes 565,460 |.......ccceevnvne (7,634,753)
10. Deduct current year's other than temporary impairment rECOGNIZEA ...........cccvriririririerereieriinesesisieietee e sesessens [eoeseosieeeenenas 45,993,979 |..cocooveeee. 15,318,644
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) ... 18,855,539,683 |... 19,028,347, 421
12.  Total valuation @lIOWANCE .............c.coiiiii s
13.  Subtotal (Line 11 plus Line 12
14.  Deduct total nonadmitted @MOUNLS ............c.oiiiii s ae s [reeee e e ettt [ee et
15. Statement value at end of current period (Line 13 minus Line 14) 18,855,539,683 19,028,347 ,421
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 PHOT YEA ...........c.cuoveveececueeeeeieeceeeeeeeeeeseeeeeaesesesessaeaesesesesasassesesesesssasesssnanana |oeesceesees 9,365,761,919 |............ 5,458,776,105
2. Cost of acquired:
2.1 Actual cost at ime Of ACQUISIION ..........ccueveieicccecee ettt e aeaet et ssasaese s s s s asssaesesssassssesesenssnsssssssannanans [ereeesenasienenes 42,261,863 |............ 1,219,755,009
2.2 Additional investment made after acquisition . U P 1,197,930,849 |........... 5,490,924 ,281
3.  Capitalized deferred iNtErest AN ONET ...............cccueveieieeeceeeetee et e e eeese et tesesesssaete s esenssaetesesesenssaesesesesensssssesesennssassssasanas oeseessneaeiesees (1,722,439) ... 172,575,229
4. ACCIUAI OF GISCOUNL ...ttt ettt ettt ettt e s e s s s s s st esesesese s s s s st et esesesessas st et eseseseasanas s asesesesessssssanasnas [eoesenenenenenas 15,640,528 |......ccocenc. 19,230,330
5. Unrealized valuation INCrEASE (AECTEASE) ...........c.cveveveuiuieieieeeieetetesesesee et et setetesessae s ssesesesesesessss s st ssesesesesesssssasssesesesesessansssans |oeeseseneaeaeaens 11,830,368 |.....ccoeeee. 143,430,163
6.  Total Gain (I0SS) ON GISPOSAIS .........vueeeececeeeeeicececeete et caeeete e s e sasaetesesesssaeseseseses s sssssesssessssssssesesssssnsssesasssssnsssssessnsnasassnsnas oetesesstssaesesesassseeetenenanas . ... (9,751,911)
7. Deduct amounts received on disposals . e [ 1,123,915,829 |.......... 3,106,538,675
8. Deduct amortization of premium and depreciation .................. O FOTSRRR 2,326,401 | 9,419,354
9. Total foreign exchange change in book/adjusted CAITYiNG VAIUE ................ceveueueuiieeiieieieteteeeeeeee et es e sesessnenenans[eeeeseseeeeeenaene 2,669,022 |.....coceeee. (8,017,088)
10. Deduct current year's other than temporary impairment rECOGNIZEA ...........cccocvoveviuiuereuiieeeeeeeeieieteseeeee et seseseses s sesens [eeeeeeeeeeeeeeenee e [eoeieeeeeeeeeeas 5,202,170
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .. ..9,508,129,880 |............9,365,761,919
12.  Deduct total nonadmitted amMOUNES ...........cceceieirieerieieieeeee s i [ 100,180,877 |.................. 95,333,363
13. Statement value at end of current period (Line 11 minus Line 12) 9,407,949,003 9,270,428,556
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 SO 74,931,564,857 |.......... 68,405,272,015
2. Cost of bonds and Stocks aCqUIred .............cccceeveueeveueeeeeieieeeeeeeeeeeeee e s 3,671,132,09 |......... 16,987,458,508
3. ACCTUAI OF QISCOUNT ...ttt ettt nsese s [rosnesnineeninaas 19,438,545 |............... 136,811,888
4. Unrealized valuation iNCrEASE (AECIEASE) ............ceeviiriieirereieiieesisesesesstessssese st st ssssse st s st sssesese st st sssssesese st sssssesesesassnsnsssesasssns [eessesacaceseen (25,566,522)......cocennvne (26,807,085)
5. Total gain (I0SS) ON QISPOSAIS ........c.cueuiiirieieieieteieeieiete et etese ettt e s s et et et et esese e e e st esesesesesesess st esesesesesesesssesesesesens [oesenessssesesneasaeanas 9,521 |.. ....(162,049,904)
6. Deduct consideration for bonds and stocks disposed of . I 1,607,239,446 |.......... 10,139, 154,198
7. Deduct amortization of premium ...........c..ccceeeeevevieiieeeseeiennnns IO FO 3,927,127 |ooeer 98,662,840
8. Total foreign exchange change in book/adjusted CAITYiNG VAIUE ..............cceueuiuiiniiiririeieieieiesie sttt sesse e sesesesessssssnns |ooeeeeeeseenenens 29,125,904 |...ccccoeeeve (182,549,102)
9. Deduct current year's other than temporary impairment reCOGNIZEA ..........oovevriririeueieuiriinirisisieieteieree ettt sesseseseses [oeeeeeeeseeaeneas 13,739,213 | 16,327,801
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees .............covvveeeeeereneens focieiiiiicccs 593,085 |... ....27,573,375
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10) ........oceerrrrrrrieiririeieieieeeeesesesieienes [oeeens 77,001,391,699 |.......... 74,931,564 ,857
12. Deduct total NONAAMItEEA BMOUNES ........c.iuiiueieiieiiiei ettt sttt nseeens [reneeninesnineas 403,032,414 |........c.... 413,841,654
13. Statement value at end of current period (Line 11 minus Line 12) 76,598,359,285 74,517,723,203

SI101




AV

STATEMENT AS OF MARCH 31, 2023 OF THE PACIFIC 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

Book/Adjusted ? ° ¢ Book/A:r)djusted Book/:djusted Book/A7djusted Book/Adeusted
Carrying Value Acquisitions Dispositions Non-Trading Activity Carrying Value Carrying Value Carrying Value Carrying Value
Beginning During During During End of End of End of December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
To INAIC T ()t bbbttt [ 31,538,586,906 |............ 2,740,984,414 |............... 887,519,217 |.ccoveenee. (51,418,731)|........... 33,340,633,372 ..o [ e 31,538,586,906
2 Y [ - OSSOSO SRR PEPRRRSTSRRRRPRIRY RURTRT: 38,017,310,271 |............ 1,124,139,194 |............... 855,227,843 |......coco.cc. 142,531,331 |.......... 38,428,752,953 ...t [ [ 38,017,310,271
3. INAIC 3 (8) coeeeeieieiiiieieie ettt ettt ettt b et st ettt b bRttt s s b b s e sttt es et sesesene s s s senenenens |eeeeenenenis 3,478,385,597 |....ceenc. 116,188,677 |................ 100,874,523 |............... (40,202,392)(............ 3,453,497,359 ..o [ e 3,478,385,597
L Y (@2 - PP SRUT TR URRSSTRTTY NSRRI 733,886,177 |cecvevieneee 31,547,821 |..covvnne 21,651,426 |............... (42,235,402).....coenvne 701,547 170 [t e o 733,886,177
5. NAIC B () ittt ettt b et be s [rr e 83,660,600 |-.....cooveeeecirieirieiriens e 197,024 |................. (1,049,801)]..cecvennee 82,813,775 | e [ [ 83,660,600
B, INAIC B (@) vttt ettt b etk a bt h e bt b e e e ek ekt bt b et bt bttt e et e e s 25,771,615 1,930,266 25,397,420 49,238,769 25,771,615
7. Total Bonds 73,877,601, 167 4,012,860, 106 1,867,400,299 33,022,424 76,056,083, 398 73,877,601, 167
PREFERRED STOCK
8. INAIC T ottt ettt ettt a bt s st s SRk b s s s e s s R e s bR st s s et ke sesesene et et esesesesenenennas [erereseinn s eseese e n et einnenens [oretetee st saenes [eeereiei st enee [enes e e n e en s [eesieaeaeinn e ennens[oreen e senaes [eeeeee e e
LN 72 (2SSOSR PPURSTSTTRPRY HORRRRRT 333,150 [oeeeeciieceierreees [ e 9,040 .o 342,190 [oeoeieiiierereee [ [ 333,150
TO. NAIC 3 oottt ettt ettt et s ettt s s b et s e s st e e e s A s e bR e s e Rt s e AR e b e R R Rttt s et et e s esesese e es et e s esesenenen [eeeeenesei e nn et et e ea et eine [ereinnen e enenennes[oeeesesaen s nn e eieins [oeseinn e s en s e [oee e e nens [eeeeeinnn e en e [oeee e eneaes [erer e
TA. NAIC 4 oottt ettt ettt ettt s e s ae s Re et R et R et R et he st s eneeseRe et eseesese et ese st esenseseneeseneeseneenes [sereetere et ettt e sies[ersten ettt ereens [ereet e [t e [ [t [oere e
12, NAIC 5 oottt ettt et s b b et s s et e s AR R AR Rt s e AR h e R R Rttt ekt s e s eses e st et et e s esesenenen [eeeeeneteieann et et sa et eine [eresnnen e nn s s ennes[oeeeseeaen et eieins [oeseennee e en e e [oee e e e enens [eeeeeinann e snn e [oreeee s snenenes [erer e
T30 INAIC B .tttk h bbb b et h bt b et bttt bt et b et n et 3,500,000 (2,500,000) 1,000,000 3,500,000
14, TOUAl PrEEITEA STOCK ......ouivvuieiiiiieei ittt 3,833,150 (2,490,960) 1,342,190 3,833,150
15. Total Bonds and Preferred Stock 73,881,434,317 4,012,860, 106 1,867,400,299 30,531,464 76,057,425,588 73,881,434,317
(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:
NAIC1T $ .o 117,805,008 ; NAIC2 $ oo 733,212 ; NAIC3 $ oevevveene 10,654,924 NAIC4 $ oo 0 ; NAIC5 $ oo 0 ; NAICB $ oo 0




STATEMENT AS OF MARCH 31, 2023 OF THE PACIFIC 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 128,944,066 XXX 127,979,126 24,606 393,865
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying value, DECemMbEr 31 OF PrIOT YEAT ........ocvovoveveveieeceeeeeieieteteeeeee ettt eseseas s seseseseseseanas [ereesnseseneens 32,622,306 |.....ocnveve 160,070,502
2. Cost of Short-term iNVESIMENTS ACQUINET ..........c.c.cuiiieiieieieeeeeeeeeeeeee ettt s st seaesess s st et esesessasssssssesesens |eeesesenesacnes 117,016,655 |................. 94,263,039
3. ACCTUAN OF GISCOUNL ...veeeiacetcteteee e ceeeee et eaeseeeeee e eseseseeeee e eseseseeee e s eseseeeeee e e seseeeeee a2 e aeseseeee e e seseeee e s s s snsesesesssnsnsesesesasnnsnsens [orsssnscacicereanna 816,032 [.oooeiceee 131,263
4. Unrealized valuation iNCrEASE (AECTEASE) .......cueiiuiiiiiiiiieitie e rtee ittt ettt satesaeesheesheesbe e be e bt eabeameeeaeesseesheesbeesbeenbeenbeenneennesnnes [esseeaesnesssesnessaessnesianass [oeseessesisessesaeseesaaesaneas
5. Total gain (I0SS) ON QISPOSAIS ........c.ccuiiiieieieteeeeceeeie oot eteeesese et et seae s s s st es et et esessssas s sesesesessasssasssesesesesessssssasseseseseseas |resasssesesessseneeensnsennsenns [oeseseseneenenenenaneas (9,815)
6. Deduct consideration reCeived 0N ISPOSAIS ................c.cueviuiuiieiiiieeteteseteseeee et e tese et esesses s st s sesesesesessssesssssesesesesesssnssssssasesesesesnas [oeseeseseeeaenens 21,687,312 | 221,788,289
7. Deduct amortization OF PrEMIUM .............c.ccueuiuiiieeeeetetetetetetee ettt et et s e s s e s et seb et et ess s es et st esesesessssssesssesesesesesesnssesssssesesesesens [oeseassseneessenenens (176,385) [eeeceeeecne 44,394
8. Total foreign exchange change in book/adjusted Carrying VAIUE ............couiiiiiiiiiiiiiieie ettt s sre s [oreesiie s sns oeeseesee s e
9. Deduct current year’s other than temporary impairment r€COGNIZEM ............cooiiiiiiiiiiiieie et ene o eie s ees [oaesee s s
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........c.cceveuiirriiieeeeereeeeeeeeeeieeseeesnas [ereeeeeneeeees 128,944,066 |................ 32,622,306
11.  Deduct total NoNadmitted @MOUNLS ...t e e e e e e e s aneees [ermmneaeees et e e e naenaeeennes [eeeeeeee e e e e
12. Statement value at end of current period (Line 10 minus Line 11) 128,944,066 32,622,306
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STATEMENT AS OF MARCH 31, 2023 OF THE PACIFIC LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

Book/Adjusted Carrying Value, December 31, prior year (LiNE 10, PHIOF YEAT) ........ccviveeiuerereiriesiaetesessessesesesssssessesesesassssssssesessssssssesesesassssssssesasassssns sesesesessssses 163,076,217
Cost Paid/(Consideration RECEIVEA) ON AAGIIONS ...........c.c.eveiiieeieeeieiieeeeteseteieessetetese s sesese s s s s sesese st ssssesesesess s seseses s ssssesesesssssssesesesssssnsesesessns thebesssssssees 302,966,882
Unrealized Valuation INCrEASE/(AECIEASE) .............cvvueueuereiieieseseteitsiesesesessssssesese st ssssesese s s ssssesesesssssassssese s s sasses et et s s snsesesesssssassesese s s s snsesesesssnanaes oesteesesesnsnes 578,944,807

SSAP No. 108 adjustments

Total gain (10SS) 0N tErMINALION FECOGNIZEA ........iiuiiiiitiiti ittt bbb b b E b b E e E e E e E e E e E AR £ E e E e E e b e A bt E e E e b e bt e bt e bt e bt e bt e beabens Seabesbsassstearesteseesresrearn e
Considerations received/(paid) ON tEMMINGHIONS ...........i i ettt e st e st e st e st e st e s e e st e st e s e et e e et et et et et et et eees Sabeaseareare e
AAMOTHZATION ..otttk s s s 282 s b b e bbb Rttt ieseenineas (248,561,953)
................... 9,528,906
................. 47,344,537
Book/Adjusted Carrying Value at End of Current Period (LiN@s 1+2+3+4+5-B+7+8+9) .........coevriurviuirieeiieeiceeiceesesaese et sae s sas e sesaesesans | satsessssesnseas 853,299,396

Adjustment to the Book/Adjusted Carrying Value of hedged item

Total foreign exchange change in Book/Adjusted Carrying Value

DedUCE NONAAMILIEA @SSELS ......ccueiiiiiitiiti it bbbttt a et h e h et bt e e b e e E e e bt e b e ea bt e hs e eh b o1 bt e eh e e b e e b e et e et e e et e eb b e s beeeb e e nbeeabeeate eeabeeareeateenreareaeeaeearees

Statement value at end of current period (LINe 10 MINUS LINE T1) ........civiiueiiueiieeiieeseeaeseeeseeee et eeaeseeae st sae s esae s sae s esae s sae st ense s ense s ensesans eeesseessees 853,299,396

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/Adjusted carrying value, December 31 of prior YEar (LiNE B, PHOT YEAT)...........c.occurueueuereeceeeeeeeeseseaeseeesesesessssesesesesssssssesessssssesesasssssassssasassasanes <eassssssesesasa 51,758,995
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COIUMN) .............cccceueveeeeerecueueiereeeeeceeas ceeeeeeeeenennas (5,207,545)
Add:
Change in variation margin on open contracts - Highly Effective Hedges
3.11 Section 1, Column 15, current year to date MiNUS ..........cccceiiriiiiiiis e,
3.12 Section 1, COIUMN 15, PIIOT YA .....ccuiiiiiiiiiee ittt rie s eesieese s s e s e e b s sae s seabeeaesssessaessaessressreeareeas
Change in variation margin on open contracts - All Other
3.13 Section 1, Column 18, current year to date MinuS ............ccccceveveveeees covverererens (100,898,671)
70,827,451 ............. (171,726,122 .............. (171,726,122)

3.14 Section 1, Column 18, prior year

Add:
Change in adjustment to basis of hedged item
3.21 Section 1, Column 17, current year to date MinUS ..........cccceeiiiiiiiiiis e,
3.22 Section 1, COIUMN 17, PIIOT YA .....ccuiiieiiiiiiie ittt ettt see s eesieesbes s e e s e e e e b e s b aae s saabessesssessiessaessressresareeas
Change in amount recognized
3.23 Section 1, Column 19, current year to date MinuS ............ccccceveveieeees covrerererens (100,898,671)
3.24 Section 1, Column 19, Prior YEAr PIUS ............ccveueveeeeeeeieeeiereresiseeeeeies ereresessesenens 70,827,451
3.25 SSAP NO. 108 adjUSTMENLS ......viuiiiiiieiiiciict et e seestee st saeaes saeaesaeaeaaes (171,726,122 .............. (171,726,122)
10 o) o) =TI (g Lo iy o T U TS I L= 0 OO
Cumulative variation margin on terminated contracts during the year .............ccooeiiiiiiiii e
Less:
4.21 Amount used to adjust basis of hedged item ...
4.22 AMOUNE FTECOGNIZEM .....cueiiiiieiiieiteeie ettt sttt e niees shesssessbeesreesressresassaasaaes
4.23 SSAP NO. 108 @QJUSTMENLS .....cotiiiiiiiiii ettt ree s beeer e s s e s se e sbe e ibe s bessbeebeeaesassessaassaeesreas
5103 o) =TI (g Lo o o g UL I 1= OO
Dispositions gains (losses) on contracts terminated in prior year:
5.1 Total gain (loss) recognized for tErMINALIONS IN PIIOT YA .........ciuiiiiiiiieie ettt ettt b e et sh e e sae e sheeehe e bt e beea bt ea bt ea bt eaeeehe e she e eheeebeenbeebeen Seemeeeaeesaesaesaesaesaaeaaaeas
5.2 Total gain (loss) adjusted into the hedged item(s) for terminations IN PrIOT YEAT .........co.iiiiiiie ettt e et eeae e s Seeseesaeeeaessaesaesaesaeeaee s
Book/Adjusted carrying value at end of current period (LINES 1+2+3.3-4.3-5.1-5.2) ......ceruereeeeeeeeeeeeeeeeeeeeeeeeeeseseeaseeseseseseaesesesesessaesesesesesasassesesassasanes <eassssssesesasas 46,551,450
Deduct total NONAAMIEA @MOUNLS ..ottt e e h e e e e e e e e e oo e £ E e e e e e R e £ R e SR e £ e e £ R oo e e SR e e R e e e e s R e e R e s e e eee e e e eaeeeeseeseesae s maeemeeseeeeneesseeeneeneeneenees

Statement value at end of current Period (LINE 6 MINUS LINE 7) ........c.ovcueueueieeeececee et eeeeectete et eseesstete et esesssasaesesesesssaesesasesssssesesesesssssssesesssssssassesessnsnsnan 2eesesesessnnas 46,551,450
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STATEMENT AS OF MARCH 31, 2023 OF THE PACIFIC LIFE INSURANCE COMPANY

SCHEDULE DB - PART C - SECTION 1

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

Replication (Synthetic Asset) Transactions

Components of the Replication (Synthetic Asset) Transactions

1 2 3 4 5 6 7 8 Derivative Instrument(s) Open Cash Instrument(s) Held
9 10 11 12 13 14 15 16
NAIC NAIC
Designation or Book/Adjusted Book/Adjusted Designation or Book/Adjusted
Other Notional Carrying Effective Maturity Carrying Other Carrying
Number Description Description Amount Value Fair Value Date Date Description Value Fair Value CUSIP Description Description Value Fair Value

9999999999 - Totals
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STATEMENT AS OF MARCH 31, 2023 OF THE PACIFIC 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 Inventory

Add: Opened or Acquired Transactions.............ccccceereennenn

Add: Increases in Replication (Synthetic Asset)

Transactions Statement Value

Less: Closed or Disposed of Transactions

Less: Positions Disposed of for Failing Effectiveness

Criteria......ccoverens

Less: Decreases in Replication (Synthetic Asset)
Transactions Statement Value

Ending Inventory
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STATEMENT AS OF MARCH 31, 2023 OF THE PACIFIC LIFE INSURANCE COMPANY

SCHEDULE DB - VERIFICATION

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

Book/Adjusted Carrying Value Check

Part A, SECHON 1, COIMN 14 ... cuiuieiiieereeseeeeee e eeseesee e see s eeseeseesees e s e e e £ 8 £E 284584282 s ettt nrens | eesessensensinns 853,297,704

Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance..............cc.cueveeccucueueeeeerceceeens eeeeeeneseeees 46,551,451

TOtal (LINE 1 PIUS LINE 2) .ottt ettt et s e s s s s e s et esessss s nsesesesesesssnnensnsneneneninenne e 899,849, 155
Part D, SECHON 1, COIUMN B ......euiueueireerceceeeeeeeeeeeese s es e ses e ees e ee e es s e s s e et ee et s s s e e eesseenesnes eescesienins 1,840,221,924

Part D, SECHON 1, COIUMN 7 ..o e sseese s s e s e e e e s s s e s e e e e e e e e e e e e eeseaseenesnanes eesesisnsinais (940,372,769)

Total (Line 3 MIinus LiN€ 4 MINUS LINE 5) .....ooiuiiiiiiiiie ittt ettt et sieesieesbeesieennesnnesnees s 0

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

TOtal (LINE 7 PIUS LINE B) ...ttt ettt et e a e e e s e e e e e ea e e s e e e e e ab e ea s e e aeeem e e es e e eae e st e naeenseenseanseeneesneeeneenseennen

Part D, SECHON 1, COIUMN O ....uiuiuieeieeiececeeeee e ese s es st s s s et ee e e enennes seseessenins 1,779,376,004

Part D, SECHON 1, COIUMN 10 ....eueuieeeeeeereieece et eseesees s es e s e e e seee s s es e s esees e e e ee e e e e e e e ee e s esseesess e s seseaseneannes eoseusiuans (1,339,532,595)

Total (Line 9 minus Lin€ 10 MINUS LINE T1) .oouiiiiiiiiii ettt sttt et s sbeenbeebesnesnesneneesies i

Potential Exposure Check

Part A, SECHON 1, COIMN 27 .....iuuieuiiieiieiieiseisetese e see bbb ss ettt eniee sosesinsinsneas 347,051,662

Part B, SECHON 1, COIMN 20 ......cuiuuieuieieiieeieietetes et see s see sttt sse s ssesse bbbttt eniee sosessnsinsinens 255,575,756

Part D, SECHON 1, COIUMMN T2 ..ottt sosesinsinsinens 602,627,418

Total (Line 13 plus Line 14 MiINUS LINE 15) ....c..oiiiiiiiiiieee et nenennenens i
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STATEMENT AS OF MARCH 31, 2023 OF THE PACIFIC 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 PriOF YEAT ..........c.cvcveveueueeeieieieeeteteteeeeee et e ss s seseseseseasanas [eresenenseeeeas 665,558,846 |................ 234,926,687

2. Cost Of Cash eqUIVAIENTS BCGUITET ..........c.cooiuiieieieeeecececeeeeeieee ettt s et e s s e s s s st esesesessasssssesesesesessssnnnanas [eeeseneenes 3,587,106,431 |............ 7,457,283,513

3. ACCTUAN OF GISCOUNL ...ttt ettt ea e eee e e e esesee e e e eseseseeee e e s e s eeeeeeee e s e seseseeee s aeseseeeeeeeanseseseses s sssnsesesesasansnsesesesnnnnns [oetssssnicacecees 1,351,052 | 2,461,253

4. Unrealized valuation iNCrEaSE (AECTEASE) ......ccueiiuiiuiiiiiii it riiertee sttt ettt seesaeesheesheesbeeabe e bt enbeemeeansesseesheesbeesbeenbeeseeseenesns [esseeisesnesiessesssnssesinnsns [oeseessesssessesiaeseessaesaaens

5. Total gain (I0SS) ON QISPOSAIS ........c.ceiiuiieieeeteeeeceeie et teteteasae sttt ese s s st eseseseses s sassesesesesessasssasasssesesesessssasasssssesesesnas [oeseeseseneessenenens (400,544)...c.ceovennne (320,480)

6. Deduct consideration received 0N ISPOSAS ................c.cveveuiuiieieeieiieieteteseeee et e et seseses s et esesesesesssssesssssesesesesesssesssasaseseseans |oeseeseseens 3,641,434,980 |........... 7,028,747,590

7. Deduct amortization OF PrEMIUM .............c.ceueuiuiiieee et tetet et ee et ettt etese s e st st et esebesesess s s s et esesesesessss s ssssesesesesessssssasasesesesesesnns [neeaseseseseseseneeensnsesnnenns [oeseseseneenennnnnaeeas 44,538

8. Total foreign exchange change in book/adjusted Carrying VAIUE ............couiiiiiiiiiiiiiiaie ettt s sree e s [ooeesiie s ees oaesse s s e s s

9. Deduct current year’s other than temporary impairment r€COGNIZEM ............cooiiiiiiiiiiiieie e ene [oee s [oaesee s
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........cccceemruirieieeerereieeeeeeeeeieeseesesnas [ereeeeeneeeeeas 612,180,806 |............... 665,558,846
11.  Deduct total NoNadmitted @MOUNLS ...t e e e e e s e s neaees [ermmnmaeeeseees e s e saeeennes [eeeees e e e e e
12. Statement value at end of current period (Line 10 minus Line 11) 612,180,806 665,558,846
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STATEMENT AS OF MARCH 31, 2023 OF THE PACIFIC LIFE INSURANCE COMPANY

SCHEDULE A - PART 2

Showing All Real Estate ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 4 5 6 7 8 9
Location
2 3 Additional
Book/Adjusted Investment
Date Actual Cost at Amount of Carrying Value Made After
Description of Property City State Acquired Name of Vendor Time of Acquisition Encumbrances Less Encumbrances Acquisition
#0775 HOME OFFICE ... | NEWPORT BEACH 07/07/1970 .......... PERMANENT IMPROVEMENT ...
#3980 TIJERAS CREEK-GOLF COURSE ....| RANCHO SANTA MARGARITA .... 10/08/19% .......... PERMANENT _IMPROVEMENT ...
0199999. Acquired by Purchase 229,243

0399999 Totals 229,243

SCHEDULE A - PART 3

Showing All Real Estate DISPOSED During the Quarter, Including Payments During the Final Year on “Sales Under Contract”

Lo3

1 Location 4 5 8 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 Expended 9 10 1 12 13
for Book/ Total Book/ Gross
Additions, | Adjusted Total Foreign Adjusted Income
Permanent | Carrying Current Change in | Exchange | Carrying Foreign Earned
Improve- | Value Less Current Book/ Change in |Value Less Exchange | Realized Total Less Taxes,
ments and | Encum- Current Year's Adjusted Book/ Encum- | Amounts Gain Gain Gain Interest Repairs
Changes brances Year's i Carrying | Adjusted brances | Received (Loss) (Loss) (Loss) [Incurred on and
Disposal Actual in Encum- Prior Depre- Impa|rment Encum- Value Carrying on During on on on Encum- | Expenses
Description of Property Name of Purchaser iati Recaan (11-9- 10) Disposal Disposal Disposal Disposal brances Incurred

0399999 Totals
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STATEMENT AS OF MARCH 31, 2023 OF THE PACIFIC LIFE INSURANCE COMPANY

SCHEDULE B - PART 2

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

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

Loan Number City State Type Date Acquired Rate of Interest Time of Acquisition After Acquisition and Buildings
356622263 ... CUSHING . .03/01/2023 .. ... 5.700 |.. .2,010,000 ...
356623103 ... FISHER ... . 01/25/2023 .. .. 6.150 |.. ... 477,375 ...
356623104 .... .01/27/2023 .. .0.2,311,500 |...
356623111 ... NEW GERMANY .. . 03/29/2023 .. 708,500 |...
356623113 ... BRITTON . . 03/07/2023 .. ....1,366,800 |...
356623114 .... FISHER ... . 02/22/2023 .. ... 1,457,250 |...
356623120 ... ROGERS ... . 03/29/2023 1,256,250 |...
356623123 . MILNOR . 03/24/2023 .. .1,005,000
356623131 . MARION . T .. . . 03/29/2023 ... 402,000 ... . ... 722,000
0199999 Mortgages in good standing - Farm Mortgages 10,989,675 22,752,659

218620401 ... LOS ANGELES .. .05/30/2019 .. 881,379,212
219630201 . ALEXANDRIA ... . 12/05/2019 .. 506,364,687
219900601 . MINNEAPOL IS . 07/30/2019 .. . 124,946,376
219900901 . ATLANTA . . 12/19/2019 . 185,472,128
20630101 ... BOSTON ... .03/20/2020 .. 325,950,000
220630201 ... CHEVY CHASE .. L 11/18/2020 . .. 63,185,856
220900401 . KENSINGTON . 09/18/2020 .. . 111,885,375
220900501 . SAN DIEGO . 11/20/2020 . . 137,879,585
21620101 . MALDEN ... . 04/02/2021 .. 94,504,401
221630501 . CHARLESTON . . 10/13/2021 . .. 47,351,618
221800101 . BOYNTON BEACH . 05/14/2021 .. 128,830,617
221800201 ... .05/20/2021 .. . 100,959,896

221900501 .... EDEN PRAIRIE . . 10/14/2021 .. ...65,587,353
222630101 ... CHAPEL HILL .. .08/10/2022 .. . ...13,959,432
220801601 ... CHICAGO . .01/10/2023 . 6.915 |.. 19,400,000 |... .. .. 31,297,500
223620101 . AUSTIN . .03/07/2023 .. . .. 17,412,500 .. 42,003,000
223620201 . LAS \/EGAS . 03/14/2023 .. 7. .. 40,042,846 .. 78,659,296
0599999. Mortgages in good standlng Commermal mortgages-all other 76,855,346 65,651,056 2,940,216,332
0899999. Total Mortgages in good standing 87,845,021 65,651,056 2,962,968, 991
1699999. Total - Restructured Mortgages
2499999. Total - Mortgages with overdue interest over 90 days
3299999. Total - Mortgages in the process of foreclosure
3399999 - Totals 87,845,021 65,651,056 2,962,968,991
Showmg All Mortgage Loans DISPOSED Transferred or Repaid During the Current Quarter
1 Location 4 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 11 12 13 Book Value/

Recorded Current Recorded

Investment Year's Other- Total Investment Foreign

Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total

Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain

Loan Date Disposal Interest Increase  |(Amortization)| Impairment | Interestand | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) [ Book Value Disposal eration Disposal Disposal Disposal

210970301 ARLINGTON 02/10/2011 .....|...... 02/01/2023 .....|...... 122,733,609 |.eeeveneeeeeeiniins fooeeeeeennn82,287 | e 32,287 e e e 122,765,847 |.eeeeeeeeeiiieieeen Joeeemeeeeeeeeees feeeeeeeee
211620101 ... MILPITAS .... . 04/07/2011 ....03/30/2023 19,528,985 |.... .. 19,569,403 |...
211620102 . .. |MILPITAS . ..CA. .08/30/2019 .. .03/30/2023 . 27,472,530 |. .. 27,485,628
218620501 . .. | CHICAGO ... L .12/20/2018 .. .01/20/2023 . 68,000,000 |. .. 68,000,000

356618293 . .. | WooD LAKE ..M. ... 08/06/2018 ..
356618329 . .. 10/05/2018 ..
356618404 ... 08/22/2019

.01/03/2023
.01/20/2023
...02/03/2023 .....

.23,516 |. ..23,438




STATEMENT AS OF MARCH 31, 2023 OF THE PACIFIC LIFE INSURANCE COMPANY

SCHEDULE B - PART 3

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

AIE

1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1" 12 13 Book Value/
Recorded Current Recorded
Investment Year's Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase  |(Amortization)| Impairment | Interest and | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value Disposal eration Disposal Disposal Disposal
366622212 ..o BANCROFT ..vvvvvvvvssssssssssssnssssssnsssnnns fornnnnnnnnnnnnnns L PPN FPYURL 06/06/2022 .....|...... 01/09/2023 ... cccunnnes 825,852 |..cceeeiiieiiiiiiiies e (852)]..evveveereeeneeinnns foviiiiiiiiiiiiiiiiins e [ PP PP PP PPPPPPIN FETTTTTTTUOR 825,000 |..oeveeeeeieeeiiieees fevviiiiiiiiiiiiiiiies o,
0199999. Mortgages closed by repayment 238,974,747 83,156 83,156 239,057,904
04504 . VARIOUS . FR AR RN 02/14/2017 217,242 |.... ...5,765 [...
04649 . VARIOUS ... e 03/01/2017 343,245 |.... ...1,525 [...
04461 . .. [VARIOUS ... 05/18/2017 1,784
04871 . . | VARIOUS ... 06/28/2017 ...1,438 [...
008948090 ... LAKE WORTH .. 09/25/1989 ... 289,311 |...
008948091 . .. | LAKE WORTH .12/20/1994 .. . 38,706
206630401 . .. | MARKHAM ... ... 01/08/2007 .. 253,607
208630101 . . | NORTH BETHESDA ...04/05/2013 .. ..52,093,736 |. 406,103
209800701 ... OAKVILLE 10/01/2009 ...8,542,743 |.... ... 238,435 |...
210620401 ... SAN JOSE .. 07/28/2010 16,155,231 |.... ... 116,526 |...
210800501 .... ATLANTA ... 12/16/2010 109,157,265 |.... 1,141,243 ..
210970201 ... PEBBLE BEACH .. 10/01/2010 . 198,371,918 |.... .1,620,476 |...
211620701 ... 11/04/2011 B 60,756,605 |.... ... 341,538 |...
211620702 .... SAN JOSE .. 08/30/2019 . 36,955,464 |.... ... 243,601 |...
211900301 ... HOUSTON ... 09/13/2011 O 71,859,137 |.... ..381,930 |...
211900302 ... . 09/13/2011 R 9,000,240 |....
211900701 . .. | SCOTTSDALE ... 01/01/2012 .. . 29,432,607 |.
212800101 . .. |BERLIN . ... 06/01/2012 .. 2,710,180 |.
212800201 . . | FT. MEADE 12/14/2012 .. . 63,915,927 |.
212800501 ... PITTSBURGH .. 12/20/2012 53,100,000 |.... ... 542,636 |...
212800601 .... VARIOUS ... 09/01/2013 O 194,683,593 |.... ... 360,221 |...
212000101 ... HOUSTON ... 09/28/2012 JU 62,813,671 |.... ... 329,020 |...
212970201 ... .. |NEW YORK 09/10/2012 J) 276,402,985 |.... .1,866,226 |...
213620301 ... . | WALNUT CREEK .. 07/23/2014 43,625,231 |.... ... 141,301 |...
213800101 ... ATLANTA ... 05/01/2013 J) 101,016,417 |.... ... 815,849 |...
213000101 ... HOUSTON ... 06/27/2013 92,484,259 |.... ... 522,513 |...
213900301 ... .. | DALLAS .... 07/22/2013 53,670,376 |.... .. 262,35 |...
213900501 . .. | HOUSTON ... 12/13/2013 .. . 57,071,666 |. 254,501
213900601 . .. | BEVERLY HILLS . .05/08/2014 .. 114,002,346 |. ,121,845
2130900701 . .. | FORT WORTH .. .04/01/2014 .. ..42,263,398 |. 180,626
213900702 . .. | FORT WORTH .. .05/16/2019 .. . 10,416,828 |. ..44,372
214210101 . .. | NEW YORK . . 11/17/2014 .. ..37,459,319 |. 179,483
214210102 ... .. |NEW YORK ... 11/17/2014 ...3,611,971 |.... U V% VA ) P
214620201 ... .. | SEATTLE ... 06/17/2014 78,085,208 |.... .. ... 415,558 |...
214620601 .... . | SEATTLE ... 05/15/2015 89,467,027 |.... 20,000 |.. ... 426,751 |...
214800101 ... WASHINGTON 05/22/2014 180,275,625 |.... ... 797,953 |...
214800201 ... JERSEY CITY ... 08/01/2014 187,242,824 |.... ... 718,281 |...
214800701 ... WASHINGTON .. 12/29/2014 68,632,391 |.... ..288,323 |...
214900101 . .. | MCLEAN ... .06/27/2014 .. 102,126,147 |. 472,931
214900201 . . | HOUSTON .08/22/2014 .. 132,260,355 |. 559,293
214900301 . .. | IRVING . .03/12/2015 .. . 35,870,472 |. 278,537
215210201 . .. | TEMPE .. ... 10/06/2015 .. 176,893,736 |. 891,362
215620201 . .. | SANTA CLARA .05/26/2015 .. . 19,783,310 |. 122,163
215800801 .... .. | JERSEY CITY ... 12/09/2015 127,475,567 |.... L 471,134 .
215900101 ... .. | COSTA MESA .. 07/13/2015 . 41,350,229 |.... ... 204,918 |...
215900201 ... . | PINEHURST ... 09/03/2015 J 191,408,670 |.... .1,025,163 |...
215900301 ... .. | IRVINE ... 11/06/2015 O 86,819,733 |.... ... 416,152 |...
215900401 ... .. | VARIOUS ... 11/20/2015 JU 96,465,013 |.... .. 450,009 |... e .
215900501 ....iivviiiiiiiiiiis HUNTINGTON BEACH ...evvviviiiininniinines 02/09/2016 .....eeeeeeeiiinn eeeeiieee [ 47,509, 361 239,779 | e Jeveiiiiiiiiiiiiiees
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STATEMENT AS OF MARCH 31, 2023 OF THE PACIFIC LIFE INSURANCE COMPANY

SCHEDULE B - PART 3

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

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

215900502 .... . [HUNTINGTON BEACH ... 02/09/2016 84,130,691 |.... 27,249 |.. ... 424,954 |...

215900601 ... . 04/29/2016 40,888,419 |.... .. 188,538 |...

215900701 ... SAN DIEGO ... 07/21/2016 157,138,438 |.... s

216620101 . .. |OTTAWA ... .03/30/2016 .. . 35,021,644 |. 212,870

216620301 . .. | SAN MATEO 1272772016 .. 132,165,279 |. 657,190

216620302 . .. | SAN MATEO 12/27/2016 .. ..94,245 665 |. 469,421

216800101 ... . | DALLAS 03/04/2016 74,578,321 |.... ... 323,701 |...

216800301 ... ARLINGTON ... 10/20/2016 95,044,764 |.... ... 358,636 |...

216800302 .... ARLINGTON ... 10/20/2016 115,085,104 |.... ... 493,862 |...

216800501 ... CHARLOTTE ... 02/13/2017 [ IO 45,611,341 |.... ... 106,046 |...

216900301 ... ROCKVILLE .. 11/09/2016 [ R 52,719,466 |.... ... 235,870 |...

217620101 ... NIAGARA FALLS 07/21/2017 R R 154,094,834 |.... ... 584,261 |...

217900301 ... TUSTIN 08/11/2017 [ R 206,000,000 |.... I .. 11,000,000 |...

217900401 ... NORTHBROOK .. 09/29/2017 N 61,106,952 |.... 12,218 |.. ... 219,742 |...

218900701 . .. | SAN DIEGO .12/14/2018 .. ..4,370,925 |. ..14,970

219620201 . .. | OREM . .12/18/2019 .. 100 850,000 |. 331,894

219800101 . .| TROY ... .06/15/2019 .. . . 18,920,650 |. 195,000

219800602 .... TALLAHASSEE 12/23/2019 R IO 1,386,5% |.... ... 155,29 |...

219900501 .... .. [ CHANDLER .. 12/19/2019 [ R 173,659,706 |.... 1,121,498 |...

219900801 ... . |AUSTIN ... 01/09/2020 [ IO 61,621,764 |.... .. 408,858 |...

220500101 ... 11/12/2020 ) 38,837,155 |....

221630701 ... CHARLOTTE ... 12/17/2021 10,488,631 |....

221800701 ... . |CLIFTON ... 08/13/2021 72,230,4% |....

222620401 ... . 05/24/2022 R . 124,631,514 |....

356616344 .... .. | OXNARD ... 12/12/2016 871,707 |....

356617126 . .. | PORTLAND .. 03/01/2017 .. .. 196,510 |.

356617148 . . | WHEATLAND .03/23/2017 .. .. 484,049 |.

356617152 . .. | IOWA CITY .05/25/2017 ..

356617183 . .. | VARIOUS ... ... 06/09/2017 ..

356617184 . . | VARIOUS .. 06/09/2017 ..

356617185 ... VARIOUS ... 06/09/2017

356617186 ... VARIOUS ... 06/09/2017

356617187 ... VARIOUS ... 06/09/2017

356617188 ... VARIOUS ... 06/09/2017

356617189 .... VARIOUS ... 06/09/2017

356617211 ... .. | CHAFFEE ... 06/01/2017

356617226 . .. |GABBS .. ... 06/27/2017 ..

356617235 . .. | PLENTYWOOD ... 07/13/2017 ..

356617238 . .. |REINBECK . ... 08/15/2017 ..

356617244 . .. | GREENWOOD ... 08/09/2017 ..

356617254 . .. |MORGAN CITY .. 08/02/2017 ..

356617263 .... . | VARIOUS 09/12/2017

356617278 ... MANKATO ... 08/22/2017

356617281 ... OAKESDALE 09/11/2017

356617282 .... .. [ WASHINGTON .. 09/12/2017

356617323 ... . | MASONVILLE .. 01/04/2018 .

356618112 ... 12/19/2017 . 14 000 |...

356618127 ... HEALDSBURG .. 03/15/2018 161,313

356618138 ... .. |HUNTER ... 03/21/2018 . 11,260 ...

356618145 . . | WAYLAND .04/05/2018 .. 11,328

356618156 ... WAHPETON .. 04/02/2018 .. 16,698 |...
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STATEMENT AS OF MARCH 31, 2023 OF THE PACIFIC LIFE INSURANCE COMPANY

SCHEDULE B - PART 3

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

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

356618159 .... .. [BOELUS .... 04/09/2018

356618160 ... . | CHAFFEE ... 04/03/2018

356618182 ... WOODBURN 04/20/2018

356618183 . .. | HERMISTON ... 05/07/2018 ..

356618188 . . | CASSELTON ... 04/11/2018 ..

356618196 . .04/05/2018 ..

356618201 ... 04/26/2018

356618216 .... . 04/23/2018

356618221 ... .. [MICHIGANTOWN .. 04/26/2018

356618231 .... .. |HATCH ... 04/20/2018

356618232 .... .. [HATCH ... 04/27/2018

356618234 .... .. |HERON LAKE .. 05/23/2018

356618252 .... .. | MANCHESTER .. 07/17/2018

356618253 ... .. |LEACHVILLE .. 05/23/2018

356618255 . .. | MANCHESTER ... 07/17/2018 ..

356618259 . .. [CLARK .. ... 10/16/2018 ..

356618267 . . | CLEMENTS . .. 07/16/2018 ..

356618278 ... BRTITTON .... 07/12/2018

356618296 .... .. |HERMISTON ... 08/23/2018

356618319 .... .. |ESSEXVILLE .. 08/15/2018

356618323 .... .. [HITCHCOCK ... 10/18/2018

356618334 .... . [ SHERIDAN ... 09/06/2018

356618336 .... . 09/26/2018

356618337 ... .. | COLLEGE CORNER .. 09/21/2018

356618342 .... .. | GRANADA ... 09/06/2018

356618344 . .. |ENDERLIN .. ....09/25/2018 ..

356618379 . .. [SELMA .. ... 11/20/2018 ..

356618381 . .. | GOOD THUNDER ... 11/14/2018 ..

356618387 . .. | GOSHEN ... .12/19/2018 ..

356618394 . .. [HATHAWAY . 12/27/2018 ..

356618396 .... .. [ STOCKPORT ... 12/21/2018

356618398 ... .. [OUTLOOK ... 04/15/2019

356618407 ... .. | CONRAD ... 01/16/2019

356618409 ... .. [ST PARIS .... 01/10/2019

356618411 ... .. |LAKE ARTHUR 01/07/2019

356619124 .... .. |BUTTERFIELD ... 02/21/2019

356619127 . .. |FRANKLIN . .02/15/2019 ..

356619132 . .. [TIPTON . .06/21/2019 ..

356619136 . .. |DRAYTON .03/0172019 ..

356619138 . .. | MANKATO .02/07/2019 ..

356619150 . .. | BRADSHAW .03/0172019 ..

356619152 .... .. [VARIOUS ... 05/09/2019

356619165 ... . | BEECH GROVE ... 04/11/2019

356619169 .... 04/09/2019

356619172 ... . 04/29/2019

356619184 .... .. [CANUTILLO ... 05/22/2019

356619191 ... .. | COCHRAN ... 07/11/2019 [l R 1,964,852 |.... .

356619192 .... .. [WINSLOW ... 06/05/2019 15,233,477 |.... .. (458)..

356619198 .... .. [WINDOM .... 05/02/2019 ...2,862,572 |.... .. (267)|..

356619199 . .. |GILMAN . .05/01/2019 .. .. 288,99 |. . (44)]..

356619208 ... . | VARIOUS ... 07/24/2019 ...3,276,995 |.... .. (490))..
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Showing All Mortgage Loans DISPOSED Transferred or Repaid During the Current Quarter

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

356619211 ... .. |RISING STAR ... 07/10/2019 . (17)]..

356619212 .... .. |RISING STAR ... 07/10/2019 . (86)..

356619217 ... .. [VARIOUS ... 07/05/2019 .. (384)]..

356619218 . .. [HENRY ... .06/27/2019 .. (780))..

356619221 . . | TULELAKE . .07/02/2019 .. (185)..

356619222 . .. | LEDGER .... .06/03/2019 .. . (75)]..

356619248 .... . |HERMISTON ... 08/29/2019 .. (152)]..

356619249 ... WOLF CREEK .. 11/21/2019 . (51)]..

356619252 ... BURL INGTON .. 08/29/2019 . (32)]..

356619254 ... MANCHESTER .. 09/03/2019 . (51)]..

356619255 ... .. | MANCHESTER .. 09/03/2019 . (42)]..

356619256 ... . | VARIOUS ... 08/28/2019 .. (250)|..

356619263 .... 08/27/2019 (7).

356619269 ... . 10/15/2019 .. (124)]..

356619276 . .. |WEST BEND 10/18/2019 .. . (55)]..

356619277 . .. [WALL LAKE ... .08/12/2020 .. . (12)]..

356619289 . . | VALLEY FORD .. 11/07/2019 .. (365)]..

356619294 ... .. | ROCKTON 11/08/2019 .. (286)..

356619321 ... . [ MOUNT VERNON .. 01/08/2020 .. (519)]..

356619322 ... 01/03/2020 .. (167)]..

356619328 .... 12/19/2019 ... (34)]..

356619330 ... 01/14/2020 .. (129)]..

356619332 ... .. | IPSWICH ... 12/27/2019 .. (151)]..

356619341 .... .. |PETALUMA . 12/02/2019 ... (80)]..

356619347 ... .. [EMMETT 10/28/2020 .. (212)]..

356620110 . .. | VAN BUREN .02/27/2020 .. (198))..

356620113 . .. | FERNDALE . .12/20/2019 .. (369)]..

356620120 . .. | VARIOUS .04/21/2020 .. (2,494)|..

356620123 . .. |EUREKA . .03/03/2020 .. . (41)]..

356620127 . .. | VARIOUS .08/12/2020 .. (185)..

356620132 .... . |GUTHRIE ... 02/26/2020 .. (449)|..

356620133 ... . 02/27/2020 .. (200)|..

356620144 .... .. [MONTEZWMA ... 04/02/2020 .. (120)]..

356620145 ... .. |FORSYTH ... 04/13/2020 . (25)|..

356620146 .... .. |HENAGAR ... 11/06/2020 . (76)|..

356620152 ... .. | RAVENNA 05/01/2020 .. (213)]..

356620156 . .. |BARNESVILLE .04/22/2020 .. . (15)]..

356620182 . .. [MAYO . ... 06/11/2020 .. . (13)]..

356620201 . .. [ VARIOUS ... 06/08/2020 .. . (92)]..

356620208 . .. [LYLE . .04/28/2020 .. . (48)]..

356620218 . .. |GUTHRIE 06/01/2020 .. (833)]..

356620219 ... . | VARIOUS ... 07/14/2020 ... (86)]..

356620222 ... CORNEL 1US 07/08/2020 .. (410)]..

356620224 ... MCMINNVILLE ... 06/05/2020 ... (86)]..

356620232 ... GREENWOOD 05/20/2020 ... (83)|..

356620233 ... o | SOUTH ENGLISH e o A i e e 08/24/2020 .. (144)]..

356620247 ... . | VARIOUS ... 06/19/2020 .. (204)]..

356620249 ... .. | VARIOUS ... 06/26/2020 ... (26)]..

356620261 .... .. |FREDERICK ... 08/06/2020 .. (136)]..

356620270 . .. | CASSELTON .08/26/2020 .. . (30)]..

356620272 ... . |CURRIE ... 07/09/2020 . (64))..
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Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value | Disposal eration Disposal Disposal Disposal

356620282 ... .. |RUNNELLS .. 12/23/2020 ... (81)f..

356620283 ... . [HOWELL .... 10/05/2020 .. (195)]..

356620293 ... .. | ROUNDUP ... 10/05/2020 (237)]..

356620297 . .. [COLUMBIA . 08/18/2020 ..

356620301 . .. [BRITTON .09/14/2020 ..

356620302 . .. [BRITTON .09/14/2020 ..

356620303 ... . | BEATRICE . 11/17/2020

356620305 ... . 09/09/2020

356620311 .... .. | FRANKFORT ... 09/01/2020

356620315 ... . | WHEATLAND ... 09/23/2020

356620329 ... BANCROFT ... 12/09/2020

356620335 ... DARLINGTON .. 09/25/2020

356620339 ... VARIOUS 12/16/2020

356620343 ... MESA ... 11/13/2020

356620345 . DAYTON . .10/22/2020 ..

356620355 . ... 11/17/2020 ..

356620367 . ...02/0172021 ..

356620368 ... . 11/18/2020

356620369 ... .. [MERRILL ... 11/10/2020

356621102 .... . | FERNDALE . 02/23/2021

356621117 ... . 02/10/2021

356621119 ... .. [ MOUNT VERNON .. 02/22/2021

356621123 .... .. [DEMING .... 03/03/2021

356621124 .... .. | PRESTON ... 12/30/2020

356621128 ... .. |LEONARD ... 02/16/2021

356621129 . .. [VARIOUS ... .03/16/2021 ..

356621137 . .. |LAFAYETTE .02/25/2021 ..

356621147 . .. [MARION .... .03/04/2021 ..

356621169 . .. | VARIOUS .04/15/2021 ..

356621183 . .. | GRUNDY CENTER . A2/17/2021 ..

356621191 ... .. (LoDl 05/18/2021

356621192 .... .. [VARIOUS ... 05/04/2021

356621193 .... .. [VARIOUS ... 05/04/2021

356621194 .... .. |LEACHVILLE 05/11/2021

356621200 .... .. NEW RICHLAND .. 04/15/2021

356621201 .... .. [BRICELYN .... 04/21/2021

356621208 . .. | BLAKESBURG 06/16/2021 ..

356621209 . .. | ALLENDALE .04/16/2021 ..

356621218 . . [CAMILLA ... .06/12/2021 ..

356621224 . INDEPENDENCE ... 06/17/2021 ..

356621227 . VARIOUS ... .06/18/2021 ..

356621229 ... VARIOUS ... 05/14/2021 288,666 |.... .. (37)]..

356621233 ... WOLF POINT .. 09/01/2021 ...2,885,390 |.... .. (306)|..

356621239 ... 06/29/2021 .. (474)|..

356621261 .... 10/01/2021 .. (287)]..

356621268 .... 07/21/2021 .. (108)]..

356621269 ... . 08/19/2021 . (211)]..

356621274 .... .. [ WASHINGTON .. 09/01/2021 IR .. (108)]..

356621284 .... .. [TIPTON .... 1071472021 oo fooeeeiiiis e [ 1,179,348 |.... .. (79)]..

356621285 . .. [TIPTON .... .10/14/2021 .. . 10,601,710 |. (728))..

356621289 ... . [SWITZ CITY .. 11/02/2021 ...7,968,929 |.... .. (795))..
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STATEMENT AS OF MARCH 31, 2023 OF THE PACIFIC LIFE INSURANCE COMPANY

SCHEDULE B - PART 3

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

1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1" 12 13 Book Value/
Recorded Current Recorded
Investment Year's Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase  |(Amortization)| Impairment | Interest and | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value Disposal eration Disposal Disposal Disposal
356621290 ... .. | GRANGER ... 10/25/2021 .. (289)|... .. (289)|.. ... 78,807 |...
356621313 ... .. | MONMOUTH .. 10/27/2021 (90)f... JU (1) PR R R, 8,082 |...
356621320 ... .. | VARIOUS ... 03/02/2022 .. (876)|..
356621327 . . | CURRIE . 12/02/2021 .. . (16)[..
356621330 . MEDFORD A2/22/2021 .. (279)|..
356621332 . .. [MILES CITY .02/17/2022 .. (108)[..
356621336 ... .. | TIPTON 12/22/2021 ... (28)]..
356622111 ... . |LISBON ... 03/02/2022 . (62)[..
356622118 ... . 02/17/2022
356622121 ... . | CINCINNATI .. 03/14/2022
366622122 ... STOCKPORT ... 03/29/2022
356622134 ... BREWSTER . 03/30/2022
356622143 ... 04/07/2022
356622145 ... VARIOUS ... 04/22/2022
356622146 . MAYVILLE . .04/06/2022 ..
356622149 . MILES CITY .04/20/2022 ..
356622153 . FROST ........ .02/17/2022 ..
356622159 .... .. | CRAWFORDSVILLE .. 04/21/2022
356622160 ... .. | CLARKEDALE .. 04/21/2022
356622161 ... .. | CLARKEDALE .. 04/21/2022
356622164 ... .. | BLACKFOOT ... 03/25/2022
356622177 ... .. |RICHLAND ... 05/26/2022
356622185 ... . |MILES CITY .. 06/10/2022
356622205 .... .. | EDGENOOD .... 06/23/2022
366622217 ... . |ST PALL ... 05/17/2022
356622219 . BALATAN .07/01/2022 ..
366622225 . WYNNE .. .06/03/2022 ..
356622240 . VANNDALE . .07/18/2022 ..
356622245 . BERINO . .09/21/2022 ..
356622256 . MT CARAMEL .10/06/2022 ..
522900011 . CARLSBAD . 06/23/2022

0299999 Mortgages W|th partial repayments

5 865 513,976

639,837

45,993,979

(45,354,142)

565,460

45,467, 144

0599999 - Totals

6,104,488,723

722,994

45,993,979

(45,270,985)

565,460

284,525,048
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STATEMENT AS OF MARCH 31, 2023 OF THE PACIFIC LIFE INSURANCE COMPANY

SCHEDULE BA - PART 2

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

1 2 Location 5 6 7 8 9 10 11 12 13
3 4 NAIC
Designation,
NAIC
Designation
Modifier
and
SVO Commitment
Admini- Date Type Actual Cost Additional for
CusIpP Name of Vendor strative Originally and at Time of Investment Made Amount of Additional Percentage of
Identification Name or Description City State or General Partner Symbol Acquired [ Strategy Acquisition After Acquisition Encumbrances Investment Ownership

000000-00-0 AIOF 11 WOOLLY CO-INVEST, LP . | NEW YORK ... .| AIOF I WOOLLY CO-INVEST GP, LLC .. ....10/20/2022 ... , ..20,396,660 |...
000000-00-0 . ..| ALTAS PARTNERS HOLDINGS II1 LP TORONTO .. ALTAS CORPORATION .. ..05/06/2022 . 247,496 .. 49,752,504
000000-00-0 . ..| ALTAS PARTNERS HOLDINGS, L.P. . GRAND CAYMAN . ALTAS PARTNERS ..04/14/2016 . 19,743 ... 652,931
000000-00-0 . ..| ARDIAN SECONDARY FUND VI, L.P. . EDINBURGH .. ARDIAN .... ..12/18/2015 . .640,069 |.. .. 12,557,654
000000-00-0 . ..| ARDIAN SECONDARY FUND VIII B, L.P. EDINBURGH .. ARDIAN ... ..12/13/2018 . .997,048 |.. .. 18,887,336
000000-00-0 . ..| ARES CLIMATE INFRASTRUCTURE PARTNERS, L.P. LOS ANGELES ARES CIP MANAGEMENT ..08/03/2020 ... . 4,212,360 |.. .. 19,004,127
000000-00-0 . .| ASCP OAKLAND, L.P. woooviiiiiiis NEW YORK ASCP OAKLAND GP, L.P. .. ..10/0172021 ... . 3,552,791 |.. 4,772,512
000000-00-0 . ..| AVANATH AFFORDABLE HOUSING RENAISSANCE FUND, LP . IRVINE ... AVANATH AH RENAISSANCE GP LLC .. 12/31/2022 . 25,000,000 |.. .125,000,000
000000-00-0 BANNER RIDGE SECONDARY FUND 11, L.P. ....cccceiiis NEW YORK ... ..| BANNER RIDGE FUND Il GP, LLC ... . |-...10729/2019 ... ...(159,646) .. 17,933,510 |...
000000-00-0 BANNER RIDGE SECONDARY FUND IV (T), LP . NEW YORK ... .| BANNER RIDGE FUND IV GP, LLC ....06/15/2021 ... . 2,960,110 .. 22,025,594 |...
000000-00-0 . ..|BANNER RIDGE SECONDARY FUND V (T) LP . NEW YORK ... BANNER RIDGE SECONDARY FUND V (T) LP ..02/04/2023 ... [oeeeen Beeiiii i 7,930,501 | .. ..67,056,840
000000-00-0 . ..|BCP INFRASTRUCTURE FUND, LP .... BATON ROUGE BCP INFRASTRUCTURE FUND GP, LP ..... ..08/19/2021 . . 2,768,528 |.. .. 34,129,493
000000-00-0 . ..|BIRCH HILL EQUITY PARTNERS VI .... TORONTO .. BIRCH HILL EQUITY PARTNERS MGMT . ..02/04/2020 . .317,008 |.. .. 19,199,678
000000-00-0 . ..|BLACKROCK US CRE DEBT FUND - C7 LP NEW YORK CARBON VI GP LLC .... ..02/23/2022 . 25,171,748 .101,623,020
000000-00-0 . ..|BRENTWOOD ASSOCIATES PRIVATE EQUITY V LOS ANGELES BRENTHOOD ASSOCIATES . ..11/07/2014 . .. 80,163 1,432,731
000000-00-0 . ..|BROOKFIELD CAPITAL PARTNERS VI LP .. .. |NEW YORK . BROOKF IELD CAPITAL PARTNERS VI GP LLC . ..08/01/2022 . . 180,672 .. 40,538,529
000000-00-0 . ..|BROOKFIELD REAL ESTATE FINANCE FUND VI . . [NEW YORK BROOKF IELD RE FINANCE FUND VI GP .. .. 1273172021 . . 6,452,196 |.. . 156,649,310
000000-00-0 CARLYLE INFRASTRUCTURE CREDIT FUND, L.P. . WASHINGTON . ..|CICF NOTE ISSUER GP L.L.C. .......... . |--..08/25/2021 ... ...(152,425) 776,676 |...
000000-00-0 CARLYLE RENEWABLE AND SUSTAINABLE ENERGY FUND, S.C.Sp. ... WASHINGTON ... .| CRSEF LUX GP, S.A.R.L. ...... ....12/17/2020 ... ... 7,819,978 ... 6,762,329 |...
000000-00-0 . ..|CLEARLAKE CAPITAL PARTNERS VII, LP ......... SANTA MONICA . CLEARLAKE CAPITAL PARTNERS . ..01/10/2022 . . 3,620,576 |.. .. 17,019,294
000000-00-0 . ..|CLIMATE ADAPTIVE INFRASTRUCTURE FUND LP MILL VALLEY .. CAl GP LP ... .. 1073172022 . .. 19,564 |.. .. 34,245,274
000000-00-0 . ..|COLLER INTERNATIONAL PARTNERS VI, LP ... GEORGE TOWN .. COLLER INTERNATIONAL PARTNERS ..12/09/2011 . 123,973 |.. 2,500,000
000000-00-0 . ..|COLLER INTERNATIONAL PARTNERS VII, LP GEORGE TOWN COLLER INTERNATIONAL PARTNERS ..06/12/2015 . .330,316 |.. .. 12,227,887
000000-00-0 . ..|FORTRESS CREDIT OPPORTUNITIES FUND V . NEW YORK ... FORTRESS INVESTMENT GROUP LLC ..03/01/2019 . . 498,997 |.. .. 11,456,136
000000-00-0 . ..|FORTRESS LENDING FUND 111 (A), LP .. .. |NEW YORK FLF FUND |11 GP LIMITED ..08/12/2022 . (758,452) .. 19,751,565
000000-00-0 . ..| GARTMORE PRIVATE EQUITY 11, LP .... . |EDINGBURGH . GPE 111 GP, LP ...ceeeees ..10/25/2007 . .. 22,581 ...675,578
000000-00-0 . ..| GLENDOWER CAPITAL SECONDARY OPPS FUND V-P LONDON ...... GLENDOWER CAPITAL LLP .. ..04/29/2021 . 2,506,091 .. 87,457,115
000000-00-0 . ..| GLOBAL RENEWABLE POWER INFRASTRUCTURE FUND |11 GRAND CAYMAN . BLACK ROCK GRP Il (GENPAR) LLC . ..03/3172021 ... . 3,271,234 |.. ..27,171,366
000000-00-0 . ..|HARVEST PARTNERS STRUCTURED CAPITAL FUND . NEW YORK ... HARVEST PARTNERS .........cevvvvnnnne ..08/07/2015 ... .. 30,729 |.. .2,593,843
000000-00-0 . ..|HPS STRATEGIC INVESTMENT PARTNERS V LP ... NEW YORK ... HPS STRATEGIC INVESTMENT PARTNERS V GP LP .. 11/04/2022 . (738,388) .. 36,042,347
000000-00-0 . .| IMPACT GCM GROSVENOR CALIFORNIA SBIC FUND SAN FRANCISCO CALIFORNIA IMPACT SBIC . ..04/23/2014 . .. 21,285 2,676,258
000000-00-0 INDUSTRY VENTURES SECONDARY IX, L.P .. | SAN FRANCISCO ... ..| INDUSTRY VENTURES o |--..07/17/2020 ... . 1,502,647
000000-00-0 INDUSTRY VENTURES SECONDARY IX, L.P. ......... . | SAN FRANCISCO ... .| INDUSTRY VENTURES ... ....12/18/2020 ... ....500,882
000000-00-0 . ..| INSIGHT PARTNERS OPPORTUNITIES FUND I, NEW YORK ... INSIGHT ASSOCIATES ..08/17/2020 . . 2,415,000 |.. 1,960,000
000000-00-0 . ..|KELSO INVESTMENT ASSOCIATES XI, LP ... NEW YORK KELSO GP IX, L.P. . ..02/18/2022 . .. (2,79)].. .. 46,200,624
000000-00-0 KINDERHOOK CAPITAL FUND 7 LP NEW YORK ... .. | KINDERHOOK CAPITAL ... . |-.-1072172021 ... . 3,239,908 .. 35,845,412 |...
000000-00-0 KINDERHOOK CAPITAL FUND IV NEW YORK ... .| KINDERHOOK CAPITAL ... ....06/13/2014 ... ... 2,073,527 |...
000000-00-0 . ..[LOCUST POINT PRIVATE CREDIT FUND 11, LP . RED BANK LCP GP |1, LLC ....... ..09/30/2022 . . 4,858,9% |.. .. 40,141,004
000000-00-0 . ..[MANULIFE INFRASTRUCTURE FUND 11, L.P . BOSTON ... MANULIFE INVESTMENT MANAGEMENT .. 11/13/2020 . 11,450,532 |.. .. 31,339,373
000000-00-0 . ..|MARTIS PARTNERS IV, LP .... WASHINGTON . MARTIS PARTNERS IV GP, LLC . ..03/31/2022 . .269,010 |.. .. 40,327,619
000000-00-0 . ..[MCP OPPORTUNITY SECONDARY Pt BAAR ... MONTANA CAPITAL PARTNERS AG ..08/07/2018 . .565,749 |.. 7,153,151
000000-00-0 . ..[MONTAUK TRIGUARD IV .. IRVINE MONTAUK TRIGUARD PARTNERS ... ..02/20/2008 . 110,990 |.. 2,025,385
000000-00-0 MONTAUK TRIGUARD V ... . [IRVINE ... ..|MONTAUK TRIGUARD PARTNERS ... .|....01/28/2011 ... ....280,281 ... 8,023,566 |...
000000-00-0 NOVA INFRASTRUCTURE FUND I, LP NEW YORK ... .|NOVA INFRASTRUCTURE GP I, L.P. .. ....04/27/2022 ... . 6,717,552
000000-00-0 . .| NOVACAP TMT V ...ooeeeiiiins LONGUEUIL NOVACAP MANAGEMENT INC ...... ..05/26/2017 . . 187,757 |..
000000-00-0 ONE EQUITY PARTNERS VIII LP . .. [NEW YORK ... ..|OPEP VI11 GENERAL PARTNER, L.P . |--..01707/2022 ... . 2,858,373
000000-00-0 PEARLMARK EQUITY PARTNERS |1-PL, LP .. . [ CHICAGO .| PEARLMARK EQUITY PARTNERS I1-PL, LP ....03/17/2023 ... .
000000-00-0 . ..| PEMBERTON STRATEGIC CREDIT FUND II1 .. SENNINGERBERG PEMBERTON STRATEGIC CREDIT GP |11 S.A. R.L . ..06/30/2022 . 10,633,746 |.. 2,804,420
000000-00-0 . ..|PINEBRIDGE SECONDARY PARTNERS IV FEEDER, SLP NEW YORK ... PINEBRIDGE INVESTMENTS LLC . ..02/28/2018 . (1,887,434)|.. .. 12,785,494
000000-00-0 RIVERSIDE MICRO-CAP FUND VI, LP NEW YORK ... ..|RMCF VI GP, LLC . |--..03/3172022 ... .... 6,342,876 ..21,657,090 |...
000000-00-0 RLH INVESTORS 111 LOS ANGELES .| RIORDAN, LEWIS & HADEN . ....00/30/2010 ... ... 322,185 2,567,837 |...
000000-00-0 . .. SC MASTER FUND, LLC .. ORANGE COUNTY 0C MASTER FUND, LLC ..... ..12/20/2019 . 262,923 |.. 4,139,515
000000-00-0 . ..| STONEPEAK INFRASTRUCTURE FUND IV LP NEW YORK ... STONEPEAK ASSOCIATES IV LLC ..12/10/2021 . . 6,369,156 |.. .. 41,257,577
000000-00-0 STRATEGIC PARTNERS FUND IV, L.P. ... . | NEW YORK ... .| STRATEGIC PARTNERS ... ...04/07/2008 ... |ocoeee eeiiiieiiiiiiiiiiiiiiee e | 54,364 ... 3,602,119 |...
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000000-00-0 STRATEGIC PARTNERS FUND VI, L.P. ... .| NEW YORK ... .| STRATEGIC PARTNERS ... . eeeeeeens |-...08/28/2014 ... 42,076 ... 6,889,728 |... ...0.820
000000-00-0 . ..| STRATEGIC PARTNERS FUND VII, L.P. .. NEW YORK STRATEGIC PARTNERS ..03/11/2016 . 471,552 |.. .. 10,432,618 0.520
000000-00-0 . ..| STRATEGIC PARTNERS INFRASTRUCTURE II1, L.P. NEW YORK STRATEGIC PARTNERS ..06/26/2020 . . 3,525,876 |.. .. 32,586,841 2.010
000000-00-0 . ..| STRATEGIC PARTNERS IX LP .. NEW YORK STRATEGIC PARTNERS ..02/18/2022 . . 8,241,798 |.. 103,773,974 0.190
000000-00-0 . ..| STRATEGIC PARTNERS REAL ASS! s NEW YORK STRATEGIC PARTNERS ..02/02/2018 . .514,810 |.. .. 22,692,870 3.030
000000-00-0 . ..| STRATEGIC PARTNERS FUND VIII, L.P. NEW YORK STRATEGIC PARTNERS ..12/21/2018 . . 462,221 |.. .. 11,648,491 0.210
000000-00-0 . ..| STRATEGIC PARTNERS FUND VIII, L.P. NEW YORK STRATEGIC PARTNERS ..12/21/2018 . .970,665 |.. .. 24,461,830 0.450
000000-00-0 . ..| TAILWATER ENERGY PARTNERS I1 ..... DALLAS ... TAILWATER CAPITAL .... ..12/05/2014 . 31,241 . ... 838,593 1.160
000000-00-0 . ..| TIGER GLOBAL PRIVATE INVESTMENT P NEW YORK ... TIGER GLOBAL PIP MANAGI s ..03/18/2022 . . 3,750,000 |.. 9,375,000 0.590
000000-00-0 . ..|TOP TIER VENTURE VELOCITY FUND 4, LP . SAN FRANCISCO TOP TIER CAPITAL PARTNERS LLC ... ..05/31/2022 . . 3,860,703 |.. .. 21,160,043 5.710
000000-00-0 . .| TZP CAPITAL FUND | weveeieeiiiiieeeeee NEW YORK ... TZP CAPITAL PARTNERS ......... ..06/01/2010 . 18,122 e e 8.310
000000-00-0 . ..|WARWICK EUROPEAN OPPORTUNITIES FUND |11 LONDON ... WARWICK CAPITAL PARTNERS . ..08/20/2020 . . 654,595 |.. 9,850,379 3.330
000000-00-0 . ..|WIND POINT PARTNERS X-A LP .. CHICAGO .. WIND POINT X ADVISORS, LLC . ..10/21/2022 . ,088,945 |.. .. 34,077,563 2.940
000000-00-0 .........| YUKON CAPITAL PARTNERS II ... . [ MINNEAPOLIS .. .| YUKON CAPITAL PARTNERS ...09/12/2014 ... ... 186,432 1,147,933 |... 4.920
1999999. Joint Venture Interests - Common Stock - Unaffiliated 8,698,919 178,984,487 1,671,952, 376 XXX
000000-00-0 PACIFIC CO-INVEST CREDIT FUND | NEWPORT BEACH ... .| INTERNALLY FORMED .... ....04/15/2019 ... .... 958,791 .. 10,853,719 |... 100.000
000000-00-0 . ..|PACIFIC CO-INVEST CREDIT FUND |1 L.P. NEWPORT BEACH INTERNALLY FORMED . ..03/02/2022 . . 252,434 |.. .. 39,817,503 100.000
000000-00-0 . ..|PACIFIC CO-INVEST OPPORTUNITIES FUND | . NEWPORT BEACH INTERNALLY FORMED . ..01/25/2019 . . 248,560 |.. 3,918,610 100.000
000000-00-0 . ..|PACIFIC PRIVATE CREDIT FUND |1 NEWPORT BEACH INTERNALLY FORMED . ..07/01/2016 . 38,426,775 |.. .. 53,228,432 ..75.790
000000-00-0 . ..|PACIFIC PRIVATE CREDIT FUND |11 . NEWPORT BEACH INTERNALLY FORMED . ..10/17/2017 . .... 430,570 |.. . 122,298,916 ..74.370
000000-00-0 . ..|PACIFIC PRIVATE CREDIT FUND IV NEWPORT BEACH INTERNALLY FORMED . ..02/28/2019 . 15,222,454 |.. .103,001,011 ..84.520
000000-00-0 . ..|PACIFIC PRIVATE CREDIT FUND V .... NEWPORT BEACH INTERNALLY FORMED . ..05/26/2021 . ..(14,987,510) |.. 221,674,241 100.000
000000-00-0 . ..|PACIFIC PRIVATE EQUITY OPPS FUND |1 NEWPORT BEACH INTERNALLY FORMED . ..07/01/2016 . ..(29,006,960) .. . 129,921,306 ..78.510
000000-00-0 . ..|PACIFIC PRIVATE EQUITY OPPS FUND IV .. NEWPORT BEACH INTERNALLY FORMED . ..03/06/2019 . 18,759,249 |.. . 251,325,392 ..79.160
000000-00-0 . ..|PACIFIC PRIVATE EQUITY OPPS FUND V, LP . NEWPORT BEACH INTERNALLY FORMED . ..07/14/2021 . 14,992,821 |.. .400,715,528 100.000
000000-00-0 . ..|PACIFIC PRIVATE FEEDER FUND II, LP ... NEWPORT BEACH INTERNALLY FORMED . ..06/28/2018 . .819,260 |.. .. 13,164,577
000000-00-0 ......... PACIFIC PRIVATE FEEDER FUND II1, LP .. . | NEWPORT BEACH ... .| INTERNALLY FORMED .... .|-...06/21/2019 ... 12,917 ... 7,480,814 |...
000000-00-0 ......... PACIFIC PRIVATE FEEDER FUND IV, LP .iieevuiiiiiiiiiiniiiiiiiiiiiiiinnnnns NEWPORT BEACH INTERNALLY FORMED L 12/22/2020 L. B [ 1,138,170 [oovvvveiiiiiiiiiiiiiiiiiii oo 10,863,631
2099999. Joint Venture Interests - Common Stock - Affiliated 47,267,531 1,368,263,680
000000-00-0 ......... |BLACKSTONE PROPERTY PARTNERS L.P. ieeveiiiiiiiiiiiiiiiiiiiiiiiiiiinannes |NEW YORK ..oiviiieeniiiiiiiiiniii i | ....... Yoo |BLACKSTONE PROPERTY ASSOCIATES L.P. tiveeviiiiiiiiniiiiinnnns | ................... |....06/30/2022 ................................................... 230,182 |.euuiniiiiiiiiiiniiiiiiinnes i
2199999. Joint Venture Interests - Real Estate - Unaffiliated 230, 182
69388#-10-3 ......... |PAC|F|C ASSET HOLDINGS ....oiiiivuniniiiiiiiiiiiiiiiiiiiiiseciiniieeeeeannns |NEWPOHT BEACH . .ovvvviiiiiiiiiiiniiiiiinanns | ....... CA...oonne | INTERNALLY FORMED .....oiivvvennniiiiiininiiiiiiniininniinnnns | ................... |....12/31/ 1997 e e s | 272,863,183 |....iiiiiiiiiiiiiiiiiiiiiiies e
2299999. Joint Venture Interests - Real Estate - Affiliated 272,863, 183
000000-00-0 ......... | IMPACT MORTGAGE OPPORTUNITIES FUND .....ccevvnviiiiinnnniiiiininiiininns |SAN FRANCISCO ..evviiviininniiiiiiiiiiiens | ....... CA...oonne | IMPACT COMMUNITY CAPITAL, LLC ...viiiivvniniiiiiiiiiiniicnnnn | ................... |....01/31/2021 ................................................... 102,128 [.ooiivieiniiiiiiiiniiiiii oo 38,771,465
2399999. Joint Venture Interests - Mortgage Loans - Unaffiliated 102,128 38,771,465
00751K-D*-4 . ..| ADVANCE STORES COMPANY INC .. ROANOKE .. .| ADVANCE AUTO PARTS INC . ....07/20/2015 ... 2,839,104
053332-A@-1 .. | AUTOZONE, INC. ... MEMPHIS AUTOZONE .. 10,296,633 |..
231021-D*-4 .. | CUMMINS INC SVCS . COLUMBUS . CUMMINS INC . . 23,390,738 |..
369604-E4-6 . ..| GENERAL ELECTRIC ... FAIRFIELD .. ..| GENERAL ELECTRIC CO .. ....03/07/2022 ... ... 11,229,304
68555C-CF-4 ......... | GENERAL MILLS MINNEAPOLIS .. .| GENERAL MILLS INC . ... 12/17/2021 ... ... 19,533,574
372460-E4-8 . ..| GENUINE PARTS SVCS .... ATLANTA ..| GENUINE PARTS CO ... ....09/15/2021 ... ... 1,212,378
438516-C*-5 ......... |HONEYWELL INTL SVCS CHARLOTTE .. [HONEYWELL INTL INC ... ....04/29/2020 ... ... 25,387,449
68560*-AA-7 .........|KEURIG DR PEPPER INC SVCS . ... | BURLINGTON ... ..|KEURIG DR PEPPER INC . ....06/07/2022 ... .... 2,071,001
713448-C*-7 .........|PEPSI CO WORKING CAP FIN PROG .... ... | PURCHASE ... ..|PEPSICO INC . ....09/08/2016 ... .. 145,319,908
06055H-A*-4 .........|PFIZER INC SVCS AGMT | - BOA .| NEW YORK ... ..|PFIZER INC .. ....06/07/2022 ... ... 38,990,107
742718-H*-3 .........|PROCTOR & GAMBLE SVCS ... CINCINNATI ... .| PROCTER & GAMBLE CO .. ....06/17/2016 ... .. 195,974,008
87612E-E#-9 . .| TARGET CORP SVCS . MINNEAPOL IS TARGET CORPORATION ... ..06/19/2020 . 18,227,176 |..
911312-A*-7 . ..|UPS SVCS ..... ATLANTA .. UNITED PARCEL SERVICES . ..06/19/2020 . 26,904,671 |..
252490-AA-4 .| DIAGEO NORTH AMERICA INC NEW YORK DIAGEO NORTH AMERICA INC . ..09/28/2022 .

548661-E#-0 .

LOWES COMPANIES INC

MOORESVILLE ..

.| LOWES COMPANIES INC

....03/13/2023 ...

..20,180,313 |...

4599999. Working Capital Finance Investment - Unaffiliated

20,180,313

673,812,098
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STATEMENT AS OF MARCH 31, 2023 OF THE PACIFIC LIFE INSURANCE COMPANY

SCHEDULE BA - PART 2

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

1 2 Location 5 6 7 8 9 10 11 12 13
3 4 NAIC
Designation,
NAIC
Designation
Modifier
and
SVO Commitment
Admini- Date Type Actual Cost Additional for
CusIpP Name of Vendor strative Originally and at Time of Investment Made Amount of Additional Percentage of
Identification Name or Description City State or General Partner Symbol Acquired [ Strategy Acquisition After Acquisition Encumbrances Investment Ownership
08891*-10-5 . .|BID 111 NOTE ISSUER LP EQUITY INT . NEW YORK . ..|BROOKFIELD . .|....08/08/2022 ... ... 15,576,832
BID [I1 NOTE ISSUER LP . NEW YORK . .| BROOKFIELD . ...08/08/2022 ... .. (6,970,664)
4699999 Residual Tranches or Interests with Underlying Assets Havmg Characterlstlcs of Fixed Income Instruments - Unafflllated 8,606, 167
000000-00-0 ......... CHURCHILL STATESIDE SOLAR FUND XXVI CLEARWATER . JFL.. .| CHURCHILL STATESIDE .. ...10/08/2021 ... .. 31,408,036 |...
000000-00-0 . ..| CHURCHILL STATESIDE SOLAR FUND XXXI, LLC . .. | CLEARWATER . CHURCHILL STATESIDE .. 03/31/2022 16,065,071 ..68,750,506
000000-00-0 . ..| CHURCHILL STATESIDE SOLAR TAX CREDIT FUND XXVIII, LLC - VIADUCT .. |CLEARWATER . JFL.. CHURCHILL STATESIDE .. ..08/03/2022 .. 19,781,686
000000-00-0 . ..|MISSOURI TAX CREDIT FUND LP . ST LOUIS ... . No.. MISSOURI EQUITY INVESTORS LLC 21270972022 .. [ e e e T e [ 100.000
000000-00-0 ......... USB RETC FUND 2022-2, LLC ... ... | MINNEAPOLIS .. ..|U.S. BANCORP Ceveeeeend|....08/05/2022 ... 8,691,545 |... .. 36,595,981 |... ..98.000
5899999. Any Other Class of Assets - Unaffiliated 13,382,631 16,065,072 156,531,209 XXX
6099999. Total - Unaffiliated 42,261,863 877,800, 134 1,867,255, 050 XXX
6199999. Total - Affiliated 320,130,714 1,368,263,680 XXX
6299999 - Totals 42,261,863 1,197,930,849 3,235,518,730 XXX
SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
Less (Unrealized| (Depre- [Temporary| ized Adjusted [Changein| Less Exchange
Encum- | Valuation | ciation) or [ Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase | (Amorti- ment Interest Value Adjusted | brances (Loss) Gain Gain Invest-
CUSIP Name of Purchaser or Originally Disposal Prior (De- zation)/ | Recog- and (9+10- | Carrying on Consid- on (Loss) on | (Loss) on ment
Identification Name or Description City State Nature of Disposal Acquired Date Year crease) | Accretion | nized Other 11+12) Value | Disposal | eration | Disposal | Disposal | Disposal | Income
000000-00-0 ..... AP ARISTOTLE HOLDINGS ... [NEW YORK ... . ....|NORMAL DISTRIBUTION ... ....12/17/2021 ...]....08/31/2023 ...|....... 389,265 |... JUTR O A 389,265 |....... 389,265 ..
000000-00-0 ..... AP TUNDRA HOLDINGS LIMITED .. ST. LOUIS .. ....|NORMAL DISTRIBUTION ... ....12/29/2020 ...|....03/31/2023 ...|....... 119,776 |... VT S 119,776 |....... 119,776 |...
000000-00-0 ..... ARDIAN SECONDARY FUND VI1, L.P. EDINBURGH . | NORMAL DISTRIBUTION ... ....12/18/2015 ...]....08/31/2023 ...].... 1,040,110 |... . |-... 1,040,110 [.... 1,040,110 |...
000000-00-0 ..... ARDIAN SECONDARY FUND VII1 B, L.P. EDINBURGH . | NORMAL DISTRIBUTION ..12/13/2018 . .03/31/2023 .. 1,069,225 .... 1,069,225 |.... 1,069,225
000000-00-0 ..... ASCP OAKLAND, L.P. NEW YORK ... .| NORMAL DISTRIBUTION ... ...10/01/2021 ...]....08/31/2023 ...|.... 1,444,408 |... .. 1,444,408 |.... 1,444,408 |...
AVANATH AFFORDABLE HOUSING RENAISSANCE FUND
000000-00-0 ..... IRVINE ....|NORMAL DISTRIBUTION ... ... 12/31/2022 ...)....08/31/2023 ...].....i 166,716 [ooeeeinnninins Jvvninniiinins oo s [ e [ 166,716 | 166,716 |...
000000-00-0 ..... BCP INFRASTRUCTURE FUND, LP . BATON ROUGE .| NORMAL DISTRIBUTION ..08/19/2021 . .03/31/2023 .. . 105,653 105,653
000000-00-0 ..... BENEFIT STREET SENIOR SECURED OPPS FUND NEW YORK . .| NORMAL DISTRIBUTION ..12/02/2016 . .03/31/2023 .. 121,174 121,174
000000-00-0 ..... BIRCH HILL EQUITY PARTNERS VI ....ccvvvennnneens TORONTO ... | NORMAL DISTRIBUTION ... ....02/04/2020 ...|....08/31/2028 ... |ouuuee 89,384 [oooeeiiiiiiiit e e e fee | [l 39,384 | 39,384
000000-00-0 ..... BLACKROCK US CRE DEBT FUND - C7 LP ........... NEW YORK ....|NORMAL DISTRIBUTION ... ....02/23/2022 ...)....08/31/2023 ... ..t 974,297 [ooiiiiiiiiiins v oo v [ e [ 974,207 | 974,297
000000-00-0 ..... CLIMATE ADAPTIVE INFRASTRUCTURE FUND LP MILL VALLEY .| NORMAL DISTRIBUTION ..10/31/2022 . .03/31/2023 .. .. 19,564 19,564
000000-00-0 ..... COLLER INTERNATIONAL PARTNERS VI, LP . . | GEORGE TOWN . | NORMAL DISTRIBUTION ..12/09/2011 . .03/31/2023 .. . 710,797 A 710,797
000000-00-0 ..... COLLER INTERNATIONAL PARTNERS VII, LP . | GEORGE TOWN .. . | NORMAL DISTRIBUTION ... ...06/12/2015 ...]....03/31/2023 ...|.... 3,265,896 |... ... 3,265,896 |...
CRESTLINE OPPORTUNITY FUND V ONSHORE T/STE
000000-00-0 ..... L.P. . | FORT WORTH ... ....|NORMAL DISTRIBUTION ... ...06/01/2022 ...|....03/31/2023 ...|....... 638,253 |... .. e |- VT S 638,253 |....... 638,253 |...
000000-00-0 ..... ESD MANAGEMENT V LONDON ... . | NORMAL DISTRIBUTION .03/31/2023 .. 1,301,035 .. 1,301,085 |.... 1,301,035
000000-00-0 ..... GARTMORE PRIVATE EQUITY 111, LP . .. | EDINGBURGH . . | NORMAL DISTRIBUTION .03/31/2023 .. .. 96,868 ... 96,868 |. . 96,868
000000-00-0 ..... GLENDOWER CAPITAL SECONDARY OPPS FUND V- P LONDON . . | NORMAL DISTRIBUTION .03/31/2023 .. .1,535,499 1,535,499 |.....1,535,499
000000-00-0 ..... HARVEST PARTNERS STRUCTURED CAPITAL FUND .... [NEW YORK . .| NORMAL DISTRIBUTION . .03/31/2023 .. 1,605,256 N . . |-... 1,605,256 |.... 1,605,256
000000-00-0 ..... INDUSTRY VENTURES SECONDARY IX, L.P .......... SAN FRANCISCO ... . | NORMAL DISTRIBUTION ... ...07/17/2020 ...J....08/31/2023 ...|........ 62,763 |... .. e s TP T 62,763 |........ 62,763 |...
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STATEMENT AS OF MARCH 31, 2023 OF THE PACIFIC LIFE INSURANCE COMPANY

SCHEDULE BA - PART 3

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

1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
Less |Unrealized| (Depre- |Temporary| ized Adjusted [Changein| Less Exchange
Encum- | Valuation | ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase | (Amorti- ment Interest Value Adjusted | brances (Loss) Gain Gain Invest-
cusIp Name of Purchaser or Originally | Disposal Prior (De- zation)/ | Recog- and (9+10- | Carrying on Consid- on (Loss)on | (Loss)on |  ment
Identification Name or Description City State Nature of Disposal Acquired Date Year crease) [Accretion | nized Other 11+12) Value Disposal | eration | Disposal | Disposal | Disposal | Income
000000-00-0 ..... INDUSTRY VENTURES SECONDARY IX, L.P. . | SAN FRANCISCO ... . ....| NORMAL DISTRIBUTION ... .. |....12/18/2020 ...|....03/31/2023 ...|........ 20,921 |[... .. R e e 20,921 |........ 20,921 |...
000000-00-0 ..... INDUSTRY VENTURES V ........evvvvnnne SAN FRANCISCO .| NORMAL DISTRIBUTION .03/31/2023 .. . 238,892
000000-00-0 ..... KELSO INVESTMENT ASSOCIATES XI, LP NEW YORK ... .| NORMAL DISTRIBUTION .03/31/2023 .. . 340,404
000000-00-0 ..... KINDERHOOK CAPITAL FUND IV .. NEW YORK . .| NORMAL DISTRIBUTION .03/31/2023 .. .. 72,000

29,069 |.
Lae |

- |sihisBuRY
PHILADELPHIA .
NEN YORK .

000000-00-0 ..... LANDVARK EQUITY PARTNERS XIV
000000-00-0 ..... LBC CREDIT PARTNERS 111 ......
000000-00-0 ..... LEXINGTON CAPITAL PARTNERS VII ..

.| NORMAL DISTRIBUTION
.| NORMAL. DISTRIBUTION
.| NORMAL DISTRIBUTION

.03/31/2023 ..
.03/3172023 ..
.03/31/2023 ..

.296,069
... 392
. 737,859

000000-00-0 ..... LEXINGTON MIDDLE MARKET INVESTORS 11 .. | NEW YORK . .| NORMAL. DISTRIBUTION .03/3172023 .. .222,268

000000-00-0 ..... MANULIFE INFRASTRUCTURE FUND 11, L.P ......... |BOSTON .| NORMAL DISTRIBUTION .03/31/2023 .. . 202,944 ,
000000-00-0 ..... MCP OPPORTUNITY SECONDARY PROGRAM IV, L P. . |BAAR ... NORMAL DISTRIBUTION .03/3172023 .. 2,684,574 2 684,574
000000-00-0 ..... MONTAUK TRIGUARD 1V . IRVINE .| NORMAL DISTRIBUTION .03/31/2023 .. .110,990 ..110,990

000000-00-0 ..... MONTAUK TRIGUARD V.
000000-00-0 ..... PEMBERTON STRATEGIC CRE
000000-00-0 ..... RLH INVESTORS I11 .....
000000-00-0 ..... SC MASTER FUND, LLC ..
000000-00-0 ..... STRATEGIC PARTNERS FUND IV, L.P.
000000-00-0 ..... STRATEGIC PARTNERS FUND VI, L.P. ...
000000-00-0 ..... STRATEGIC PARTNERS FUND VII, L.P. . .
STRATEGIC PARTNERS INFRASTRUCTURE |11, L.P.

IRVINE
SENNINGERB
LOS ANGELES ..
ORANGE COUNTY
... | NEW YORK

.| NEW YORK ...
NEW YORK ...

.| NORMAL. DISTRIBUTION
. | NORMAL DISTRIBUTION
.| NORMAL. DISTRIBUTION
.| NORMAL DISTRIBUTION
... | NORMAL DISTRIBUTION ...
... | NORMAL DISTRIBUTION ...

.| NORMAL. DISTRIBUTION ...

.03/3172023 ..
.03/31/2023 ..
.03/31/72023 ..
. .03/31/2023 ..
....04/07/2008 ...|....03/31/2023 ...|.
....03/28/2014 ...|....03/31/2023 ...|.
...03/11/2016 ...|....03/31/2023 ...|.

280,281
548,307
.8,365,222
131,264

.280,281
.548,307
.8,365,222
. 131,264
.281,563 ...
...322,104 |...
1,063,936 |...

o | T 0630036 | 1,063,936 | ..

000000-00-0 ..... |..... NEW YORK ... ... NY......... | NORMAL DISTRIBUTION ... ...06/26/2020 ...|....03/31/2023 ...|.... 1,627,807 |... . |.... 1,627,807 |.... 1,627,807 |...

000000-00-0 ..... STRATEGIC PARTNERS IX LP . NEW YORK . NY. .| NORMAL DISTRIBUTION .03/31/2023 .. . 455,173 eee... 455,173 |....... 455,173

000000-00-0 ..... STRATEGIC PARTNERS REAL ASSETS II, L.P. NEW YORK . .| NORMAL DISTRIBUTION .03/31/2023 .. 1,770,843 .. 1,770,843 |.... 1,770,843

000000-00-0 ..... STRATEGIC PARTNERS FUND VIII, L.P. NEW YORK . .| NORMAL DISTRIBUTION .03/31/2023 .. . 596,359 ... 596,359

000000-00-0 ..... STRATEGIC PARTNERS FUND VIII, L.P. NEW YORK . .| NORMAL DISTRIBUTION .03/31/2023 .. .1,252,355 .1,252,355

000000-00-0 ..... TAILWATER ENERGY PARTNERS |1 ..... DALLAS ... .| NORMAL DISTRIBUTION .03/31/2023 ..

000000-00-0 ..... TOP TIER VENTURE VELOCITY FUND 4, LP SAN FRANCISCO .| NORMAL DISTRIBUTION .03/31/2023 ..

000000-00-0 ..... TZP CAPITAL FUND | evvreeneeees NEW YORK ... .| NORMAL DISTRIBUTION .03/31/2023 ..

000000-00-0 ..... TZP SMALL CAP PARTNERS Il LP NEW YORK . .| NORMAL DISTRIBUTION . . .03/31/2023 ..

000000-00-0 ..... YUKON CAPITAL PARTNERS || MINNEAPOL | .. .... | NORMAL DISTRIBUTION ... .. |-.-.09/12/2014 ...|....03/31/2023 ...|. .

1999999. Joint Venture Interests - Common Stock - Unaffiliated 36, 452 294 36,452,294 36 452 204

000000-00-0 ..... PACIFIC CO-INVEST CREDIT FUND | NEWPORT BEACH . ....|NORMAL DISTRIBUTION ... ...04/15/2019 ...|....03/31/2023 ...|... 18,219,435 |... veee |- 18,219,435 |... 18,219,435 |...

000000-00-0 ..... PACIFIC CO-INVEST CREDIT FUND I1 L.P. .. NEWPORT BEACH .| NORMAL DISTRIBUTION .03/31/2023 .. .865,581 P 865,581 |....... 865,581

000000-00-0 ..... PACIFIC CO-INVEST OPPORTUNITIES FUND | ...... |NEWPORT BEACH .| NORMAL DISTRIBUTION .03/31/2023 .. 7,708,689 . |.... 7,708,689 |.... 7,708,689

000000-00-0 ..... PACIFIC PRIVATE CREDIT FUND 11 ..... NEWPORT BEACH .| NORMAL DISTRIBUTION .03/31/2023 .. 3,118,945 o] 3,118,945 |.... 3,118,945

000000-00-0 ..... PACIFIC PRIVATE CREDIT FUND 111 . NEWPORT BEACH .| NORMAL DISTRIBUTION .03/31/2023 .. 2,456,516 . |-... 2,456,516 |.... 2,456,516

000000-00-0 ..... PACIFIC PRIVATE CREDIT FUND IV NEWPORT BEACH .| NORMAL DISTRIBUTION .03/31/2023 .. 4,789,435 | 4,789,435 |.... 4,789,435

000000-00-0 ..... PACIFIC PRIVATE EQUITY FUND | .... NEWPORT BEACH .| NORMAL DISTRIBUTION .03/31/2023 .. .2,433,214 N 2,433,214 |..... 2,433,214

000000-00-0 ..... PACIFIC PRIVATE EQUITY OPPS FUND 111 NEWPORT BEACH .| NORMAL DISTRIBUTION .03/31/2023 .. 8,207,472 .. 8,207,472 |.... 8,207,472
000000-00-0 ..... PACIFIC PRIVATE FEEDER FUND II, LP NEWPORT BEACH .| NORMAL DISTRIBUTION .03/31/2023 .. . 267,338 267,338
000000-00-0 ..... PACIFIC PRIVATE FEEDER FUND |11, LP . NEWPORT BEACH .| NORMAL DISTRIBUTION . . .03/31/2023 .. . 227,586 227,586
000000-00-0 ..... PACIFIC PRIVATE FEEDER FUND IV, LP . NEWPORT BEACH ... .. .... | NORMAL DISTRIBUTION ... .. |....12/22/2020 ...|....03/31/2023 ...|[....... 208,994 |... .. ceee |- 208,994 |...

2099999. Joint Venture Interests - Common Stock Affiliated 48,503,205 48,503,205 48,503,205
000000-00-0 ..... [BLACKSTONE PROPERTY PARTNERS L.P. ............. TNEW YORK voveeeeeeeeieeieeneas | N TNORMAL DISTRIBUTION ...vovveveeereeeennnens ]....06/30/2022 ...]....03/31/2023 ...]....... 280,182 |..ueeeeeiniins oerernnnnnnereee foeeneeerennnnns foorernnnnneeenn foneeeeerennnnnes foerennnnnnaeeees foaaees 230,182 |....... 280,182 |uueeeeeeniins oeeernniinneeeen foreeeeeeeeiiins fereenineeees
2199999. Joint Venture Interests - Real Estate - Unaffiliated 230,182 230,182 230,182
69388#-10-3 ..... [PACIFIC ASSET HOLDINGS ...veveveereeeereeneenes TNEWPORT BEACH ..ovveveveevenens | CA......... TNORMAL DISTRIBUTION ...ovveveeeeeeeennnens [...12/31/1997 ...[....08/31/2028 .. oioiecieieeies foeeieeieeineiees Jooveeieeieaieees Jooeemeresinases foeereesessernes Jroreoreenenare Jooeaeeneenaree Jononeoeomonnes |ooeoneoeenes |oosereesesnsns Joeeresmernoreas |ooeoreormoeans ... 46,298,648
2299999. Joint Venture Interests - Real Estate - Affiliated 46,298,648
000000-00-0 ..... [ IMPACT MORTGAGE OPPORTUNITIES FUND ........... TSAN FRANCISCO +.oveveveereeneeees | CA......... TNORMAL DISTRIBUTION ...ovveveeeeeeeennnens [....01/31/2021 ...]....08/31/2023 ...]....... 448,680 [.....ooovvvnune foerennnnnnereee ferneeeerenniinns foerernninnneeeen forneeeerenniinns foerennnieneeeeen foaaeeas 448,680 |....... 448,680 [.....ooeevenens foorernninneeeen forieeeeeciiiiins e
2399999. Joint Venture Interests - Mortgage Loans - Unaffiliated 448,680 448,680 448,680
00751K-D*-4 ..... ADVANCE STORES COMPANY INC ..... ROANOKE ... NORMAL DISTRIBUTIONS ...07/20/2015 ...]....03/31/2023 ...|.... 7,598,692 |.. .. 7,598,692 |.... 7,598,692 |...
053332-A@-1 . [AUTOZONE, INC. ... MEMPHIS .. .| NORMAL DISTRIBUTIONS .. .03/31/2023 .. 43,998,695 . |... 43,998,696 [... 43,998,695
231021-D*-4 ..... [CUMMINS INC SVCS COLUMBUS . .| NORMAL DISTRIBUTIONS .. .03/31/2023 .. 75,624,760 ... 75,624,760 |... 75,624,760
369604-E#-6 ..... |GENERAL ELECTRIC FAIRFIELD .| NORMAL DISTRIBUTIONS .. . . .03/31/2023 ...|.... 2,332,875 . ]... 2,332,875 |.... 2,332,875
68555C-CF-4 ..... GENERAL MILLS .. | MINNEAPOLIS ... ... | NORMAL DISTRIBUTIONS ....12/17/2021 ...]....03/31/2023 ...|..112,127,900 |... ..112,127,900 |.. 112,127,900 |...
372460-E#-8 ..... GENUINE PARTS SVCS ... . [ ATLANTA .... | NORMAL DISTRIBUTIONS ....09/15/2021 ...|....08/31/2023 ...|.... 9,334,370 |... ... 9,334,370 |.... 9,334,370 |...
438516-C*-5 ..... HONEYWELL [NTL SVCS .. CHARLOTTE .. .| NORMAL DISTRIBUTIONS ...04/29/2020 ...|....03/31/2023 ...|... 42,753,124 |... .. 42,753,124 |... 42,753,124 |...
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1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
9 10 11 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
Less |Unrealized| (Depre- |Temporary| ized Adjusted [Changein| Less Exchange
Encum- | Valuation | ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
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cusIp Name of Purchaser or Originally | Disposal Prior (De- zation)/ | Recog- and (9+10- | Carrying on Consid- on (Loss)on | (Loss)on |  ment
Identification Name or Description Nature of Disposal Acquired Date Year crease) [Accretion | nized Other 11+12) Value Disposal | eration | Disposal | Disposal | Disposal | Income
68560*-AA-7 ..... KEURIG DR PEPPER INC SVCS . | BURLINGTON . ... | NORMAL DISTRIBUTIONS ...06/07/2022 ...|....03/31/2023 ...]... 13,070,331 |... veee |- 13,070,331 |... 13,070,331 |...
713448-C*-7 PEPSI CO WORKING CAP FIN PROG . PURCHASE . .| NORMAL DISTRIBUTIONS .. .03/31/2023 ...|..118,369,789 . |..118,369,789 [.. 118,369,789
06055H-A*-4 ..... |PFIZER INC SVCS AGMT | - BOA NEW YORK . .| NORMAL DISTRIBUTIONS .. .03/31/2023 ...|... 71,295,343 . |- 71,295,343 |... 71,295,343
742718-H*-3 ..... |PROCTOR & GAMBLE SVCS CINCINNATI . .| NORMAL DISTRIBUTIONS .. .03/31/2023 ...|..129,380,700 . |..129,380,700 [..129,380,700
87612E-E#-9 . TARGET CORP SVCS MINNEAPOL 1S .| NORMAL DISTRIBUTIONS .. .03/31/2023 ...|.....4,242,729 N 4,242,729 |..... 4,242,729
911312-A*-7 . UPS SVCS ........... ATLANTA .. .| NORMAL DISTRIBUTIONS .. .03/31/2023 ...|..246,734,860 . |..246,734,860 [..246,734,860
252490-AA-4 DIAGEO NORTH AMERICA INC . NEW YORK . .| NORMAL DISTRIBUTIONS .. . .03/31/2023 ...|.. 139,989,406 . |..139,989,406 [.. 139,989,406
191216-F@-4 ..... COCA-COLA €O ... ... | ATLANTA .. NORMAL DISTRIBUTIONS ...04/08/2019 ...|....08/31/2023 ...].... 5,900,211 [.. . |.... 5,900,211 [.... 5,900,211 |...
4599999. Working Capital Finance Investment - Unaffiliated 1,022,753,785 1,022,753,785 [1,022,753,785
000000-00-0 ..... CHURCHILL STATESIDE SOLAR FUND XXVI .......... CLEARWATER ...covvvnniiiiiinnnnnns NORMAL DISTRIBUTION ....evvvvvivinnniinnns ....10/08/2021 ...]....08/31/2023 ...|........ FCCTRC V1S R R RN ) AU R R 33,909 |........ TR (VLS R R RN R,
000000-00-0 ..... CHURCHILL STATESIDE SOLAR FUND XXVII ......... CLEARWATER ...evvveeeeeeennnns NORMAL DISTRIBUTION .....vveeeeeeeeeeeee ...02/08/2022 ...|....03/31/2023 ...|........ 85,120 [oeeeeeiiiees Joeemneeeeeennn foereeeeei e fee e [ 85,120 |........ 85,120 [eeeeeeiiiees Jeeneeeeeeene foreeeee e
CHURCHILL STATESIDE SOLAR TAX CREDIT FUND
000000-00-0 ..... T e CLEARWATER ...evvveeeeeeeeinns NORMAL DISTRIBUTION .....vveeveeeeeeeenes . 11/22/2017 ... ....08/31/2028 ... |....... 422,435 [ e e e e e [ 422,435 |....... 422,435 [ e e
CHURCHILL STATESIDE SOLAR TAX CREDIT FUND XV
000000-00-0 ..... |ceeeeeniiiiimriiiniiiiiri e CLEARWATER ...evvveeeeeeeeines NORMAL DISTRIBUTION .....vveeeveeneeaeenee ...05/04/2018 ...]....03/31/2023 ...|....... 308,542 |.eevveeeeeennn fereeeeeeeniees e e e e e 308,542 |....... 308,542 |.eeevneeeeennn feereeeeeeieees e et
CHURCHILL STATESIDE SOLAR TAX CREDIT FUND
000000-00-0 ..... [XVI <eeeeeeeeee e CLEARWATER ...evvveeeeeeeniinns NORMAL DISTRIBUTION .....vveeeveeeeeeees ...05/04/2018 ...]....03/31/2023 ...|....... 199,761 [oeeeeeeeieeie e oo e e e [ 199,761 |....... 199,761 [oeeeeeiiees e oo
CHURCHILL STATESIDE SOLAR TAX CREDIT FUND XX
000000-00-0 ..... |eevemniririirniiiiiiiri e CLEARWATER ...evvveeeeeeeeinns NORMAL DISTRIBUTION .....vveeveeeeeeeenes ...05/21/2020 ...|....03/31/2023 ...|........ 48,630 [oeeeeeeiiiees Jeemenneeeeennn foereeeeenees e e e [ 48,630 |........ 48,630 [-eeeeeeiiieee Jeeneeeeeennnn forreeeee e
CHURCHILL STATESIDE SOLAR TAX CREDIT FUND
000000-00-0 ..... D PP CLEARWATER ...evvveeeeeeeniinns NORMAL DISTRIBUTION .....vveeeveeeeeeees ...08/06/2020 ...]....03/31/2023 ...|....... 335,100 [-eeneeeeennins oeeemmnineeeeen foreeeeeeemnies e e e s 335,100 |....... 335,100 [eeeeeeeemnins Joeermmnmeeeeeen foreeeeeeeenins e
CHURCHILL STATESIDE SOLAR TAX CREDIT FUND
000000-00-0 ..... XXVITT, LLC - VIADUCT ... | CLEARWATER ... ....|NORMAL DISTRIBUTION ... ....08/03/2022 ...|....03/31/2023 ...|.... 4,945,190 |... ceee |oee- 4,945,190 |.... 4,945,190 ...
000000-00-0 ..... USB RETC FUND 2022-2, LLC ... ... [MINNEAPOLIS ... . | NORMAL DISTRIBUTION ... ...08/05/2022 ...|....03/31/2023 ...].... 9,148,995 |... ... 9,148,905 |.... 9,148,995 |...
5899999. Any Other Class of Assets - Unaffiliate: 15,527,682 15,527,682 | 15,527,682
6099999. Total - Unaffiliated 1,075,412,624 1,075,412,624 [1,075,412,624
6199999. Total - Affiliated 48,503,205 48,503,205 | 48,508,205 46,298,648
6299999 - Totals 1,123,915,829 1,123,915,829 |1,123,915,829 46,298,648
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912810-TJ-7 ......... US TREASURY NT .. .eieiieuiieeeeennni s e eeennniseseeennnnseeeeennnseeeennnnnsaeesennnnsssernnnnnnaeeeennnns | seeesesssnsenes |oennns 03/24/2023 ... BNP PARIBAS SECURITIES CORP ...eeevuuseeeeeuuussaeennnnusasaennnnunsaeennnnnsasennnnnnnsaannnnnnnsasennnns  reennnnnnsseennnnnnsssernnnnnnssene |oernnnnseseennnnnnesenenes 440,430 |eevrniiiiiiii s 500,000
0109999999. Subtotal - Bonds - U.S. Governments 440,430 500,000
445545-AS-5 .. .. |HUNGARY SR NT 144A . D.. 01/04/2023 J P MORGAN SECURITIES INC ... ... 29,451,300 |. ....30,000,000 ...
445545-AT-3 .. .. |HUNGARY SR NT 144A . D.. 01/04/2023 J P MORGAN SECURITIES INC 2,393,225 2,500,000
69369E-AD-1 . ..| PERTAMINA PT SR NT 144A D.. 03/28/2023 CITIGROUP SECURITIES INC . 2,962,500 3,000,000
D2740*-AC-1 . ..| PORTIGON AG SUB NT SER 01-3 . C.. 01/02/2023 INTEREST CAPITALIZATION .. 64,502 64,502
D2740*-AA-5 . ..| PORTIGON AG SUB NT SER 08-3 . C.. 01/02/2023 INTEREST CAPITALIZATION .. 33,645 33,645
D2740*-AB-3 . ..| PORTIGON AG SUB NT SER 09-3 . C.. 01/02/2023 INTEREST CAPITALIZATION .. 35,125 35,125
731011-AW-2 . ..|REPUBLIC OF POLAND NT D.. 03/28/2023 CITIGROUP SECURITIES INC . 7,901,600 8,000,000
77586R-AR-1 . .| ROMANTA SR NT 144A . D.. 01/05/2023 HSBC SECURITIES INC .. . 24,833,000 |. .25,000,000 |.
77586R-AS-9 .........[ROMANIA SR NT 144A . D.. 01/05/2023 ..... HSBC SECURITIES INC .. 9,946,300 ). ..10,000,000 |...
0309999999. Subtotal - Bonds - All Other Governments 77,621,197 78,633,272 73,500
167593-L7-5 .........|CHICAGO IL O'HARE INTERNATIONA .. J P MORGAN SECURITIES INC .... 13,716,450 |. .... 15,000,000 |... .. 118,490
795576-KD-8 .........[SALT LAKE CITY UT ARPT REV .... BANK OF AMERICA . ivueniiiiiuuiiiiiiiiuui s s s i ituti s s e s cienisseeseeeniseessessnnnsesesssnnneesssnnnnssene  [oosresssnsssssnnsnnssnssnnnnnnensee |ooressnnssesrnnnnnnnnes 7,075,663 [.ooiiiiiiiiiiiiinns 7,440,000 |... ... 25,627
0909999999. Subtotal - Bonds - U.S. Special Revenues 20,792,113 22,440,000 144,116
653947-AA-9 ......... 1988 CLO 2 LTD 2023-2A CL A 144A ..oiiiiiiiiiiiiiii e e D 02/08/2023 ..... L0 R RO KON 5,571,630 |eevvrnniiiiiiiiinns 5,580,000
88575J-AZ-1 ......... 3650R COMMERCIAL MTG TRUS 2022-PF2 CL AS .... 01/27/2023 ..... WELLS FARGO BANK, N.A. ... 14,926,172 |. .... 15,000,000 |...
81785E-AA-8 . ..| 720 EAST CLO LTD. 2023-1A CL A1 144A ... D.. 02/15/2023 VARIOUS ...... .25,000,000 |. .25,000,000 |. FE
00037V-AA-6 . ..|AB BSL CLO 4 LTD 2023-4A CL A 144A ... D.. 03/15/2023 PAM DIRECT . 23,000,000 |. . 23,000,000 |. z
00037V-AC-2 . ..| AB BSL CLO 4 LTD 2023-4A CL B 144A D.. 03/15/2023 PAM DIRECT .. 8,500,000 |. z
00120L-AA-6 . ..| AGL CLO 16 LTD 2021-16A CL A 144A . D.. 03/28/2023 PAM DIRECT ..730,000 |. FE ..
00119M-AA-7 . ..|AGL CLO 3 LTD. 2020-3A CL A 144A D.. 02/15/2023 VARIOUS ... . 14,150,000 |. FE ..
00141U-AC-7 . ..|AIG CLO LTD 2018-1A CL A1R 144A . D.. 03/31/2023 PAM DIRECT ..575,000 |. FE ..
00142-AC-4 . ..|AIG CLO LTD 2019-2A CL AR 144A .. C.. 02/02/2023 VARIOUS ... .31,950,000 |. FE ..
00142\-AE-0 . ..|AlG CLO LTD 2019-2A CL BR 144A C.. 03/08/2023 PAM DIRECT .. . FE ..
00900P-AM-7 . ..| AINCO 2018-BA CL BR 144A .... D.. 03/28/2023 PAM DIRECT .. FE ..
00901F-AC-0 . .| AINMCO 2021-16A CL B 144A .... D.. 02/08/2023 BANK OF AMERICA NA FE ..
015271-BB-4 . ..| ALEXANDRIA REAL ESTATE E CO GUARNT 02/02/2023 GOLDMAN, SACHS & CO .. FE ..
01750F-AJ-5 . ..| ALLEGRO CLO LTD 2019-1A CL AR 144A D.. 01/30/2023 PAM DIRECT .. FE ..
01750H-AA-0 . ..| ALLEGRO CLO LTD 2019-2A CL A1A 144A D.. PAM DIRECT .. .. 4,843,069 |. .. 4,910,000 |. FE ..
020564-AE-0 . ..| ALPEK SA DE CV CO GUARNT 144A . D.. GOLDMAN, SACHS & CO . 12,449,000 |. . 15,000,000 |.
G12638-AJ-0 ......... ALTITUDE INFRA SEC SER C | I RN 03/30/2023 ..... DIRECT PLACEMENT 4,319,546 |. 4,319,546 |...
025537-AX-9 ......... AMERICAN ELEC PWR SR NT ...eieieiieeeeeeeeeie e e e eeeeie e e e eeeene e e e eeennn e e e e eennneeeeeennnnneeeennnns | seeevnnniinnnns Jonnnd 02/27/2023 ..... BARCLAYS CAPITAL INC ... 250,000 |...
03067B-AB-5 ......... AMERICREDIT AUTOMOB CLO 2023-1 CL A2A .....iiiviiiiiieiiiiiiieecciii e cvvnieesennnnnnes | eeeeeennnineees fonnnd 03/08/2023 ..... ROYAL BANK OF CANADA ... .. 1,000,000 |...
031162-DV-9 ......... AMGEN INC SR NT e e et e e e e e e e e e e e e e e e e e e e nns e e e e e nnnn e e e eennnnneeeennnnnns | seeevnnninnees Jonnad 02/15/2023 ..... BANK OF AMERICA NA <. eeeee e e e e e e e e e e e e e e e e e e e e e e e e e e ennn s e e e eennnnnneeeennnnn [eeeernnnnnereermnnnaaeeernnnnnnenee [reeennnnneeeeennnnnenee 1,748,845 | 1,750,000 |...
031162-DS-6 ......... LA PP [SUUUUURRRUUUIN RN 02/15/2023 ..... CITIGROUP SECURITIES INC . ...30,000,000 |...
G1267@-AA-5 ......... AMP CLEAN ENERGY FDG PRTNRS SEC SER A ...eeeieeeieiieeeeemenaeeeeeennieeeeeennnneeeeennnneeeeennnns | cevvvnnnninnnns Jonnnd 03/30/2023 ..... DIRECT PLACEMENT ... ..196,746 |...
G1267@-AB-3 ......... AMP CLEAN ENERGY FDG PRTNRS SEC SER B ......iiviiiviiiiiiiiiiiiiiiiiiiiinnnscinninsneereninnneeennnns | eeeeeennninenes fonnid 03/30/2023 ..... DIRECT PLACEMENT ... ... 45,140 |...
G1267@-AC-1 ......... AMP CLEAN ENERGY FDG PRTNRS SEC SER C .eveveeeeeeeeniieeeeeeie e e eeeenie e e e eeenn e e eeennnneeeeennn | oevvvnnniinnnns Joennid 03/30/2023 ..... DIRECT PLACEMENT ...
PPFVC1-EX-2 . ..| AMP CLEAN ENERGY FDG PRTNRS SEC SER D 03/30/2023 DIRECT PLACEMENT ... .10,082,821 |.
032095-AM-3 . .. | AMPHENOL CORP SR NT .. 03/27/2023 BNP PARIBAS SECURITIES CORP 1,150,000 |.
66981X-AC-5 . .| AMSR TR 2023-SFR1 CL C 144A . 02/22/2023 DEUTSCHE BANK SECURITIES INC .. 8,500,000 |.
03740L-AG-7 AON CORP/AON GLBL HOLD CO GUARNT ... 02/23/2023 ..... MORGAN STANLEY CAPITAL SERVICES LLC .... 499,885 |. 500,000 |...
03762Y-AF-4 APIDOS CLO 2016-25A CL A1R 144A .... D.. 03/15/2023 L0 R RO KON 2,854,180 |eevvvnniiiiiiniinnns 2,900,000 |...
03768R-AC-0 . ..| APIDOS CLO 2019-32A CL A1 144A D.. 01/31/2023 VARIOUS ......
03768U-AB-5 . .| APIDOS CLO 2021-35A CL B 144A . D.. 01/18/2023 BANK OF AMERICA NA
03769H-AC-1 APIDOS CLO 2021-37A CL B 144A .... D.. 02/21/2023 VARIOUS ...4,654, .. 4,750, .
037989-AC-4 APIDOS CLO 2023-44A CL A2 144A D.. 03/24/2023 L0 R RO RN 7,000,000 |...cevvvnnniiiiiinnnnns 7,000,000 |...
03789X-AF-5 . ..| APPLEBEES/IHOP FDG 2023-1A CL A2 144A 03/29/2023 GUGGENHE IM CAPITAL MARKETS . .10,000,000 |. .10,000,000 |.
04017E-AE-2 . ..| ARES CLO LTD 2014-32RA CL A1B 144A ... D.. 03/27/2023 PAM DIRECT ...ovvvvvnniinnns 5,000,000
04016D-AS-4 . ..| ARES CLO LTD 2016-41A CL AR2 144A . D.. 01/13/2023 CITIGROUP GLOBAL MKT INC . 250,000
04016P-AJ-7 . .| ARES CLO LTD 2017-43A CL AR 144A D.. 03/29/2023 PAM DIRECT ...ovvvvvnniiannns ..250,000 |.
D..

04018B-AQ-0

ARES CLO LTD 2020-55A CL BR 144A ...

01/23/2023 ..... DEUTSCHE BANK SECURITIES INC ..

..10,000,000 |...
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04017N-AQ-5 ......... ARES CLO LTD 2020-57A CL AR 144A .....eeeeeeiieieeieieeeeeeenieeeeeennneeeeeeennneeeeeennnneeeeeennnn | Dovevevennnnans Joennid 01/13/2023 ..... BNP PARIBAS SECURITIES CORP ... 855,313 |. 875,000 |... . 11,380 [1.A FE .. .
039941-AC-3 . .| ARES LXVITI CLO LTD 2023-68A CL A2A 144A . 03/30/2023 PAM DIRECT .17,500,000 |. .17,500,000 |. .. |1.AZ

04273-AD-3 ......... ARRON ELECTRONICS INC SR NT

...... 02/27/2023 .....[J P MORGAN SECURITIES INC ... 509,886 |. 600,000 ... 2.CFE ..
04316J-AE-9 ......... ARTHUR J GALLAGHER & 00 SR NT ....evviiiieiiiiiiiiieeeiiiice e sineees | eeeeesiineeees [onnd 02/27/2023 ..... BANK OF AMERICA NA .... 34,649,300 |. ....35,000,000 |... 2.BFE
045054-A0-6 . .. | ASHTEAD CAPITAL INC CO GUARNT 144A 01/24/2023 J P MORGAN SECLRITIES INC . 19,953,400 |. .20,000,000 | 2.CFE ..
04940A-AA-0 ......... ATLAS SR LN FD CLO 2021-16A CL A 144A ....oooiiiiiiiiiiiiiiiiieeeeiiieeeeeiieeeeeesineeeeeeen | Do ol 03/30/2023 ..... PAM DIRECT 975,000 |..oovviiiieeiiiiens 1,000,000 |... 1.AFE
04941Y-AC-3 ......... ATLAS SR LN FND CLO 2018-11A CL AL 144A ......ooiiiiiiiie e | Dl [ 03/10/2023 ..... PAM DIRECT .ottt et e e e e et e e e e e e sarnneeeees [oreeeeeeeeiiaee e e e e eine e e e e eees [eraeeeeeeeeaneeae e 2,167,792 [oeoeeeiiiiieeens 2,200,000 |... 1.AFE
05369A-AN-1 . .| AVIATION CAPITAL GRP SR NT 144A 03/29/2023 DEUTSCHE BANK SECURITIES INC . 24,799,750 |. .25,000,000 | 2.CFE ..

05766B-AJ-7 BALBOA BAY LOAN LTD 2020-1A CL AR 144A ......oooiiiiiiiiiiiiiiiie e | Do [ 03/09/2023 ..... PAM DIRECT 571,944 |. 580,000 |... 1.AFE
05946X-P8-0 BANC OF AMERICA FUNDING CORP 2005-6 2A13 ........eiiiieiiiiiiiiiiiiiiiiieceesiiieceeeeiiieeee s | ceeeeiiieeees [ond 01/01/2023 ..... INTEREST CAPITALIZATION .. 13,305 |. 13,305 |... 4.A FM
068751-AA-4 . .| BARROW HLY CLO I, 2023-1A CL A1 144A 02/17/2023 PAM DIRECT ........ . 14,000,000 | . 14,000,000 | 1.AFE

.| BASTION FUNDING LLC ABS CL A .....

L'¥03

07030U-A*-3 . . 02/16/2023 DIRECT PLACEMENT .29,800,000 | .29,800,000 | 1.FZ

07030U-A@-1 . .| BASTION FUNDING LLC ABS CL B .. 02/16/2023 DIRECT PLACEMENT 3,000,000 |. 3,000,000 |. 2.CPL

07030U-A#-9 BASTION FUNDING LLC ABS CL C 02/16/2023 ..... L= oL = T 2,200,000 |..vveereeriiiiennanns 2,200,000 |... 3.0Z ...
08186V-AE-0 BENEFIT CLO 2021-23A CL B1 144A 03/02/2023 VARIOUS . , . , 1.C FE

08181L-AlI-7 . ..|BENEFIT ST PT CLO 2016-10A CL A2AR 144A 01/31/2023 WELLS FARGO BANK, N.A 251,550 .260,000 1.CFE ..
08182B-AL-2 . ..|BENEFIT ST PTNRS 2019-17A CL AR 144A 03/30/2023 PAM DIRECT ........ 1,768,500 1,800,000 1.AFE ..
08891*-AA-3 . ..|BID 111 NOTE ISSUER LP CL A 03/24/2023 DIRECT PLACEMENT . 43,030,837 |. . 43,030,837 |. 1.GPL ..
08891*-AB-1 . ..|BID 111 NOTE ISSUER LP CL B 03/24/2023 DIRECT PLACEMENT . 12,909,251 |. . 12,909,251 |. 2BPL ..
08891*-AC-9 . ..[BID 1 NOTE ISSUER LP CL C . 03/24/2023 DIRECT PLACEMENT .21,515,419 |. .21,515,419 |. 3.BPL ..
055531-AA-5 . .| BLP COMMERCIAL MTG TR 2023-IND CL A 02/17/2023 CITIGROUP SECURITIES INC . . 27,330,620 |. .27,400,000 | 1.AFE ..

055531-AC-1 ......... BLP COMMERCIAL MTG TR 2023-IND CL B ..
055531-AE-7 BLP COMMERCIAL MTG TR 2023-IND CL C
09631E-AA-5 . .| BLUEMOUNTAIN CLO LTD 2021-32A CL A 144A
05610C-AK-0 . ..|BMO MTG TR 2023-C4 CL B
05610C-AL-8 . ..|BMO MTG TR 2023-C4 CL C
097023-Cli-3 BOEING CO SR NT

02/17/2023 ..... CITIGROUP SECURITIES INC ....
...... 02/17/2023 .....[CITIGROUP SECURITIES INC ....
PAM DIRECT ........
BANK OF MONTREAL
BANK OF MONTREAL
...... 03/09/2023 ..... [ VARIOUS

1.D FE
1.G FE
1.AFE ..
1.DFE ..
1.G FE ..
2.CFE

...... 5,084,992 |. .....6,000,000 |...

.10,000,000 |.
..... 8,000,000 |...

10554T-AG-0 BRASKEM NETHERLANDS CO GUARNT 144A .......coiiiiiiiiiiiiiiiiiieniiiieeeensiiieeeeessiiieeeeessnnes | Do ol 02/08/2023 ..... BNP PARIBAS SECURITIES CORP ... X 2.C FE
11765A-AA-7 . .| BRYANT PARK FD CLO 2023-19A CL A1 144A . 01/31/2023 PAM DIRECT .. .20,000,000 | .20,000,000 | 1.AFE ..
12232K-AJ-9 BURNHAM PARK CLO LTD. 2016-1A CL BR 144A ......cooiiiiiiiiiiiiiiiiiiiiiiiieeeesieeeeeeeieeenns | Dol ol 03/07/2023 ..... L= O 1,710,631 | 1,738,189 |... 1.C FE
05609D-AA-3 BX TR 2023-LIFE CL A 144A L.oooiiiii e | e [end 01/31/2023 ..... GOLDMAN, SACHS & €O .eeeeeeieiie e ettt e e e siies [oreeeee e e et e e e e e e e e eees [orreeee e e 7,500,000 |ouvveereeeeiiiiennn. 7,500,000 |... 1.AFE
05609D-AC-9 . ..|BX TR 2023-LIFE CL B 144A GOLDMAN, SACHS & CO .. 5,250,000 |. 5,250,000 |. 1.DFE ..
05609D-AE-5 . ..|BX TR 2023-LIFE CL C 144A GOLDMAN, SACHS & CO .. ..4,000,000 | ..4,000,000 | 1.G FE ..
127656-A*-7 . .| CAERUS GNB ABS | LLC .... BANK OF AMERICA NA ... . 17,496,010 |. . 17,500,000 |. 1.GPL ..
12803R-AA-2 CAIXABANK SA SR NT 144A ......ooiiiiiiiiiii e eeeiieeeeeeeeens. | Do [l 01/10/2023 ..... BARCLAYS CAPITAL INC ... ...30,000,000 |. ...30,000,000 |... 2.BFE
14043K-AD-7 CAPITAL 1 PRIME AUTO REC 2023-1 CL A2 ..eeoeiiiiiiiiiiiiiiiiiie e sins | eeeeeiiieeees [onnd 02/13/2023 ..... J P MORGAN SECLRITIES INC 599,993 |. 600,000 ... 1.AFE
14040H-CY-9 . .| CAPITAL ONE FINANCIAL CO SR NT 01/25/2023 MORGAN STANLEY CAPITAL SERVICES LLC . .20,200,000 | .20,200,000 |

14310B-AN-1 CARLYLE GBL CLO 2013-1A CL AR 144A .. | S R 03/08/2023 ..... L= O 7,867,408 |..vvvvveeiiiiiiinnne 8,000,000 |...

14316A-AE-7 CARLYLE GL MK CLO 2017-5A CL A2 144A | SUUUURRRR R 03/07/2023 ..... PAM DIRECT .ttt e et e e e ire e e e e e e einne e e e e e [orseeeeeeeiiie e e e e e e e e e e e eees [eraneeeeeeeaneeae e 2,669,418 [......cccuniiieenns 2,740,000 |... FE
14310G-AS-9 . ..|CARLYLE GLB MKT CLO 2013-3A CL A2R 144A .. D.. 03/07/2023 PAM DIRECT .. . 12,681,500 |. . 13,000,000 |. FE ..
143109-AN-6 . ..|CARLYLE GLBL MKT STR 2016-4A CL AR 144A . D.. 03/21/2023 PAM DIRECT 3,100,000 FE ..
14315B-AA-4 . ..|CARLYLE GLBL MKT STR 2017-4A CL A1 144A .. D.. 02/09/2023 VARIOUS ...... 8,750,000 FE ..
14316K-AC-9 . ..|CARLYLE GLBL MKT STR 2021-2A CL A2 144A D.. 01/18/2023 BANK OF AMERICA NA .500,000 FE ..
14316C-AG-8 . ..| CARLYLE GLBL MRKT 2014-4RA CL A2 144A .. D.. 03/01/2023 PAM DIRECT ........ 1,000,000 FE ..
14317X-AU-0 . ..| CARLYLE LTD CLO 2020-1A CL AR 144A .. D.. 02/14/2023 BANK OF AMERICA NA 5,685,000 FE ..
14686A-AQ-2 . ..| CARVAL CLO LTD 2019-1A CL ANR 144A D.. 03/28/2023 PAM DIRECT .. 1,233,000 FE ..
14687E-AE-0 . ..| CARVAL CLO LTD 2021-1A CL B 144A D.. 03/06/2023 PAM DIRECT .. 3,000,000 FE ..
14686B-AC-1 . ..| CARVAL CLO LTD 2023-1A CL A2 144A . D.. PAM DIRECT .. 5,000,000 FE ..
14889D-AJ-7 . .| CATAMARAN CLO LTD 2014-1A CL A1AR 144A . D.. PAM DIRECT 664,356 FE ..
149420-AC-5 CATSKILL PK CLO 2017-1A CL A1B 144A ... [ S R 02/03/2023 ..... VARIOUS . . . FE
G1266#-AC-0 ......... CDC MIDCO LLC SEC «.vveeeeeeiieiie ettt e e eeins | eeeeeniiienees [eeeed 03/30/2023 ..... DIRECT PLACEMENT ... 6,328,605 |. 6,328,605 |... Z..
15032T-BE-5 . .| CEDAR FUNDING LTD 2013-1A CL ARR 144A 01/10/2023 BANK OF MONTREAL 5,029,531 |. 5,170,000 |. FE
19736R-AS-0 CENT CLO LP 2018-27A CL AR 144A ...oovveeieiiiiiieeeeeiiiiieeeeeiiiieeeeeeiieeeeeeeiieeeeeeeeieees | Dol o 03/28/2023 ..... PAM DIRECT 1,396,397 [.vveeeeeeiiee. 1,440,000 |... Fi
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197361-AE-8 CENT CLO LP 2018-28A CL A1J 144A ...ooommeiiiiiiee e eeeeee e eeeene e eeeenne e e eeennees | Daveeeeeniiees feennd 01/27/2023 ..... PAM DIRECT .. eeeeee e ettt e e e e et e e e e e e e e e e meee e e e e emmnn e e e e emnnnaaeeeeennnnaeeeennnnnaeeeennn reeennnnaseeernnnnnneeeennnnnaerees Joernnnaanreemnnninaaees 1,704,406 |...ccevvveeeeeinnnnns 1,733,000 |... . 24,475 [1.A FE
197363-AU-8 . .| CENT CLO LP 2020-29A CL AR 144A . 03/14/2023 VARIOUS ...... 17,729,540 |. . 18,120,000 |. . 28,972
197363-AY-0 CENT CLO LP 2020-29A CL BR 144A ......iieeeeeiieieeeieieeeeeeeeneeeeeeennneeeeeennnneeeeeennnneeeeenne | Dovevevennnnnns Jeunnid 02/09/2023 ..... CITIGROUP GLOBAL MKT INC .... 3,384,500 |.eevvnniiieiiniins 3,500,000 |... . 15,185
12530M-AA-3 CF HIPPOLYTA 1SS LLC 2020-1 CL A1 144A ...coovrinniiiiiiiiiiiiiiii e eeecnniees | eeeeeennieeens ol 01/23/2023 ..... CANTOR FITZGERALD & COMPANY ... . 1,184
12530M-AE-5 . .| CF HIPPOLYTA 1SS LLC 2021-1A CL A1 144A 02/01/2023 CANTOR FITZGERALD & COMPANY
12528J-AN-6 CFIP CLO LTD 2017-1A CL AR 144A . .oovviiiiiiiiiiiiiiiiiinceeceineeecreneeecevnineeeennneees | Devevvvvninnns foennd 01/31/2023 ..... ROYAL BANK OF CANADA
12528V-AC-3 . .. |CFIP CLO LTD 2018-1A CL A 144A .oeeeeeeeee e eeeenne e e eennne e e eennneneeeees | Dveeeceiiiens Joenad 03/08/2023 ..... PAM DIRECT
125290-AC-3 .. .| CFIP CLO LTD 2021-1A CL A 144A 01/27/2023 DEUTSCHE BANK SECURITIES INC

...... 02/02/2023 ..... [DIRECT PLACEMENT
02/02/2023 DIRECT PLACEMENT ...
03/23/2023 DIRECT PLACEMENT

.| CFS11 2023-1, LLC CLASS A
CF$11 2023-1, LLC CLASS B ...
..|CHESTERFIELD RE SR NT ........
.| CIFC FUNDING LTD 2014-5A CL A1R2 144A

12530E-AA-1 ...
12530E-AB-9
166498-AA-9 .

....11,000,000 |...
.20,000,000 |

....11,000,000 |.
.20,000,000 |

12550A-AT-3 . . 03/09/2023 PAM DIRECT .. .495,000 |.
12550M-AJ-9 . ..| CIFC FUNDING LTD 2015-3A CL AR 144A .. 03/17/2023 MITSUBISHI TR 654,423
12551Y-AA-1 . ..|CIFC FUNDING LTD 2018-3A CL A 144A BANK OF AMERICA NA ......oevveiieiiiis .500,000
12564A-AL-6 . .| CIFC FUNDING LTD 2019-2A CL AR 144A .. MORGAN STANLEY CAPITAL SERVICES LLC . 1,900,000

12554V-AQ-9 CIFC FUNDING LTD 2019-3A CL AR 144A 01/23/2023 ..... CITIGROUP GLOBAL MKT INC ...eveeeiiiiiiieesieiiiiie e sttt s e s sinnnees [orneneessiieee e esineeeeessns [oneeeeensnneenennn 3,911,200 L, 4,000,000 |...

PPPEPPOoDEo

12565X-AA-9 CIFC FUNDING LTD 2019-6A CL A1 144A .. 03/02/2023 ..... PAM DIRECT .ottt e et e e e e sannee e e e e [ereeeeeeeniiee e e e e eeireeeeeeeins [eeeeeeeeeeinenen.n.. 8,438,870 8,500,000 |...
12547L-A0-1 . ..|CIFC FUNDING LTD 2020-2A CL BR 144A MORGAN STANLEY CAPITAL SERVICES LLC .

12563E-AA-1 . -|CIFC FUNDING LTD 2021-1A CL A1 144A VARIOUS ......

12565E-AA-9 CIFC FUNDING LTD 2021-5A CL A 144A ... 03/09/2023 ..... PAM DIRECT ..

12567H-AE-2 .........| CIFC FUNDING LTD 2021-7A CL B 144A ... 02/21/2023 ..... MORGAN STANLEY CAPITAL SERVICES LLC ....

125523-CS-7 .. .[CIGNA GRP/THE SR NT ........... 02/28/2023 BANK OF AMERICA NA

.| CLEARPATH ENERGY LOAN SEC ...

PPFVC1-EY-0 . . 03/30/2023 DIRECT PLACEMENT

21623P-AC-1 . ..| COOK PARK CLO, LTD 2018-1A CL . 03/31/2023 PAM DIRECT ........

02149J-AS-5 . ..| COUNTRYWIDE ALT LOAN TR 2006-45T1 CL 2A3 . 03/01/2023 INTEREST CAPITALIZATION K .14
22824D-AC-3 ......... | CROWN CITY CLO 2021-1A CL A1A 144A ... 03/31/2023 PAM DIRECT .. 1,169,484 |. 1,200,000 |.
22823A-AA-4 . ..| CROWN CITY CLO 2023-5A CL A1 144A .... 03/03/2023 PAM DIRECT .. . 15,000,000 | . 15,000,000 |
22846F-AC-2 . .| CROWN POINT CLO LTD 2021-10A CL A 144A . 02/08/2023 BANK OF MONTREAL ..6,394,765 |. ..6,500,000 |.
126650-DV-9 CVS HEALTH CORP SR NT 02/13/2023 BANK OF AVERICA NA ... ....29,956,800 |. ....30,000,000 |...
238021-AL-5 DATABANK ISSUER LLC 2023-1A CL A2 144A . 02/23/2023 DEUTSCHE BANK SECURITIES INC .. .... 27,665,391 |. ....30,000,000 |...
251526-CT-4 . .. | DEUTSCHE BANK NY SUB ........ccoeurneeens 02/06/2023 DEUTSCHE BANK SECURITIES INC .12,000,000 | .12,000,000 |
25755T-AJ-9 . .. | DOMINOS PIZZA NSTR 2018-1A CL A2| 144A . 02/02/2023 GOLDMAN, SACHS & CO .10,369,170 | .10,776,663 |.
26245E-AN-9 . .. | DRYDEN SR LOAN FUND 2017-47A CL BR 144A 03/02/2023 PAM DIRECT .. .. 245,485 ..250,000 |.
262431-AK-5 . .. | DRYDEN SR LOAN FUND 2017-50A CL A2R 144A . 03/02/2023 PAM DIRECT .. .418,140 427,000 |.
2625211-AU-3 . .. | DRYDEN SR LOAN FUND 2019-76A CL A1R 144A . 01/13/2023 CITIGROUP GLOBAL MKT INC . . 725,000
26252V-AU-5 . .. | DRYDEN SR LOAN FUND 2020-77A CL BR 144A .. 02/15/2023 WELLS FARGO BANK, N.A. ... 5,705,000
262484-AC-2 . .. | DRYDEN SR LOAN FUND 2021-90A CL A1A 144A . 01/13/2023 MITSUBISHI TRUST & BANKING 500,000
26248K-AA-0 . .| DRYDEN SR LOAN FUND 2022-109A CL A1 144A . 01/27/2023 CREDIT SUISSE SECURITIES LLC .. ..900,000
23338V-AT-3 DTE ELEC C0 18T MTG ...eeeeeiiee e eeinneees | eeeeesiinenees [eened 02/27/2023 ..... BANK OF AMERICA NA ....10,000,000 |...
26442E-AK-6 .........|DUKE ENERGY OHIO INC 18T MTG .....eeiiiiiiiiiiiiiiiiiiiii et ssiienee e | eeeeeenniees [l 03/20/2023 ..... CITIGROUP SECURITIES INC e 7,000,000 |...
264420-AR-5 ......... | DUKE ENERGY PROGRESS LLC 18T MTG ......eoeiieieiiiiiiieeiiiiee e | eeeeeeeeiins o 03/06/2023 ..... MITSUBISHI TRUST & BANKING CORPORATION ... 4,970,350 ..oooeeniiiiiieenns 5,000,000 |...
277432-AX-8 EASTMAN CHEMICAL €0 SR NT .vueiiiiiieeeiiiiee ettt snneeee e | ceeesninieeees [oend 02/22/2023 ..... J P MORGAN SECLRITIES INC ... 9,998,500 |. ..10,000,000 |...
27829P-AN-6 . .| EATON VANCE CDO LTD 2020-2A CL BR 144A . 03/02/2023 VARIOUS 8,285,885 |. 8,500,000 |.

279158-AS-8 ECOPETROL SA SR NT ..oeiiiiiiiiiiie it ssnneeeeessenns | Do ol 01/10/2023 ..... J P MORGAN SECLRITIES INC ... 7,934,960 |.
28622H-AA-9 ELEVANCE HEALTH INC SR NT 01/30/2023 GOLDMAN, SACHS & CO ..
200020-AA-7 . .| ELMHOOD CLO VIT LTD. 2020-4A CL A 144A . 01/11/2023 BANK OF AMERICA NA

20002Y-AA-0 . ELMWOOD CLO XI1 LTD. 2021-5A CL A 144A . 03/13/2023 PAM DIRECT .. 782, ,800,
20244C-AA-6 . ..|EMPUR CLO, LTD. 2023-1A CL A 144A .... 03/14/2023 PAM DIRECT .. .20,000,000 | .20,000,000 |
20244C-AC-2 .. . [EMPWR CLO, LTD. 2023-1A CL B 144A . 03/14/2023 PAM DIRECT .. . 15,000,000 | . 15,000,000 |

30036F-AB-7 .........| EVERGY KANSAS CENTRAL 1ST MTG ..19,883,200 |. ...20,000,000 |...

. 03/07/2023 ..... WELLS FARGO BANK, N.A.
3016IN-BJ-9 ......... EXELON CORP SR NT

02/17/2023 ..... K ..500,000 |...
30225V-AJ-6 . .| EXTRA SPACE STORAGE LP SR NT . 03/21/2023 J P MORGAN SECLRITIES INC ..199,646 |. ..200,000 |.
30304¢-AB-4 FG INVENTORY LLC .eveeeeeeesttee ettt 03/30/2023 ..... DIRECT PLACEMENT ..ottt ...37,500,000 |. ...37,500,000 |...
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35564K-P3-7 ......... FHLMC - STACR 2023-DNAT CL MTA 144A ...t eereee e eeenne e eennnneeeees | cvvvvnnniinenes [eennid 03/06/2023 ..... BANK OF AMERICA NA ... ...20,000,000 |. ...20,000,000 |... 2.AZ ...
337738-BE-7 ......... LS = O R [SSUUUUURRRRUUUIN RN 02/27/2023 ..... BANK OF AMERICA NA ... 349,258 |. 350,000 |... 2.BFE ..
337964-AE-0 ......... FIVE 2023-V1 2023-V1 CL AM e e e e e eeee e e e e e e e e e e e e eennnnes | eeevvnnniinnees [onnid 02/10/2023 ..... DEUTSCHE BANK SECURITIES INC .. .... 32,959,018 |. ....32,000,000 ... 1.A FE
337964-AF-T7 ......... FIVE 2023-V1 2023-V1 CL B eevvviniiiiiiiiiiccciiiie i sssnnnne s sssnnnnnnnes | aeeeeennnnnenes fonnnd 02/10/2023 ..... DEUTSCHE BANK SECURITIES INC .. L. 12,720,721 . .... 12,406,000 |... 1.0 FE
33835P-AA-4 FIVE CORNERS FND TR IV SR NT T44A ..oeeieeieee e e eeen e e een e e eennen e eee | ceevviniiinenns [eennid 03/01/2023 ..... CREDIT SUISSE SECURITIES LLC .. ....75,000,000 [. ....75,000,000 ... 1.G FE
33883P-AE-7 . .| FLATIRON CLO LTD 2021-1A CL B 144A 03/28/2023 PAM DIRECT .. . 15,664,515 |. . 16,103,000 |. 1.CFE ..
338830-AE-5 FLATIRON CLO LTD 2021-2A CL B 144A .....eeeeeiiiiiiiiiieeeeeeeneeeeeennieeeeeennneeeeennnnneeeenne | Coveveeeniiiees Jeennid 02/21/2023 ..... VARIOUS .... 17,288,480 |. .... 17,600,000 |... 1.C FE
341081-GM-3 ......... FLORIDA PWR & LT CO ST MTG ..eevveniiiiiiiiiieiceiii e cceri e ererni e crnni e sevnnn s sennnns | eeeeeennnnneees fonnnd 02/28/2023 ..... CITIGROUP SECURITIES INC .... L... 14,925,300 |. .... 15,000,000 |... 1.DFE ..
207932-AA-2 ......... FNMA - CAS 2023-R0T CL M1 144A .oeeeeeeeeee e eeee e ee e eennneees | cvevviniiinnees [eennid 01/17/2023 ..... VARIOUS .... 36,530,938 |. .... 36,500,000 ... 2.AZ ...
20755A-AB-8 FNMA — CAS 2023-R02 CL M1 144A ....ooivriiiiiiiiiiie e eennnnnees | eeeeeenniineees [onnid 02/06/2023 ..... WELLS FARGO BANK, N.A. ... ...49,000,000 |. ...49,000,000 |... 2AZ ...
34533G-AE-9 . ..|FORD CREDIT AUTO ONNER TR 2020-B CL A4 . 03/21/2023 LLOYDS SECURITIES INC ..... .. 482,148 |. ..500,000 |.
344928-AB-2 . .. |FORD CREDIT AUTO ONNER TR 2023-A CL A2A BNP PARIBAS SECURITIES CORP ..699,976 |. ..700,000 |.
345350-AB-1 ..|FORD CREDIT AUTO TR/F 2023-1 CL B 144A . J P MORGAN SECURITIES INC ... . 17,998,960 |. .18,000,000 |.
345397-C5-0 .. | FORD MOTOR CREDIT CO LLC SR NT FRN ... DEUTSCHE BANK SECURITIES INC .25,000,000 |. .25,000,000 |.
34918R-AA-8 . ..| FORT WASHINGTON CLO 2021-2A CL A 144A D.. PAM DIRECT .. .. 774,480 ..800,000 |.
363201/-AN-6 . ..| GALAXY CLO LTD 2015-21A CL BR 144A ... D.. PAM DIRECT .. .974,070 1,000,000
36320T-AV-5 . .| GALAXY CLO LTD 2016-22A CL ARR 144A D.. PAM DIRECT .. 2,190,160 |. 2,240,000 |.
36321B-AB-7 GALAXY CLO LTD 2017-24A CL B 144A .... D.. 03/08/2023 ..... PAM DIRECT .. .... 16,108,125 |. .... 16,500,000 ...
36321L-AA-7 GALAXY CLO LTD 2018-26A CL A 144A .... D.. 03/31/2023 ..... PAM DIRECT .. eeeeee e ettt e e e e et e e e e e e e e e meee e e e e emnnn e e e eeennna e e eernnnnaeeeennnnnaeeeennn |reeennnnaseeeennnnnneeeennnnnaerees Joernnnnanneennnnnaanees 4,940,000 |.eevenniiieinnnins 5,000,000 |...
36321J-AE-4 . .| GALAXY CLO LTD 2018-28A CL A2 144A D.. 03/20/2023 PAM DIRECT .. 1,726,830 |. 1,750,000 |.
36830B-AF-2 GC TREASURY CENTRE CO GUARNT 144A .... D.. ...02/14/2023 ..... CITIGROUP SECURITIES INC .... 4,282,400 |eevenniieeiiiins 5,000,000 |...
370334-CT-9 GENERAL MILLS INC SR NT ...03/27/2023 ..... BARCLAYS CAPITAL INC ... 249,493 |. 250,000 |...
361841-AQ-2 . ..| GLP CAPITAL LP / FIN Il CO GUARNT . 02/15/2023 WELLS FARGO BANK, N.A. 2,976,292
38013J-AB-9 . ..| GM FINANCIAL SEC TERM 2023-1 CL A2A . 01/09/2023 NIKKO SECURITIES CO INTL INC, THE . 249,980
38137Y-AS-0 . ..| GOLDENTREE LN CLO 2019-4A CL BR 144A 03/02/2023 PAM DIRECT .. 981,250
38138B-AE-0 . .| GOLDENTREE MGMT CLO 2018-3A CL AJ 144A . 03/02/2023 PAM DIRECT .. 4,902,400
38237V-AA-4 GOODLEAP SUS HOME IM 2023-1GS CL A 144A .. 01/25/2023 GOLDMAN, SACHS & €0 -...ueeeeenenneeeeemnnneeeeemnene e e eeennna e s eeennnnaeeeeennnnaaeeeennnnnaaeeennnnnans  reeennnnaaeeeemmnnnneeeennnnnaenees Joemnnaanreemnnnnaneees 6,997,860 |...ceveeeeenneeeeenns 7,000,000 |...
39541E-AA-1 GREENSAIF PIPELINES BIDC SR SEC 144A ... D.. 02/09/2023 J P MORGAN SECURITIES INC ... I .... 40,000,000 [. ....40,000,000 ...
39541E-AC-7 . .. | GREENSAIF PIPELINES BIDC SR SEC 144A D.. 03/09/2023 VARIOUS ...... N N . 35,237,500 |. .35,000,000 |.
402562-AC-6 . .|GULF STR MER 1 CLO. 2021-4A CL A2 144A . D.. 02/23/2023 PAM DIRECT . 1,000,000 |.
40256L-AC-4 GULF STR MER 5 CLO 2021-5A CL A2 144A D.. 02/23/2023 PAM DIRECT .. 3,194,653 | 3,250,000 |...
402563-AA-8 GULF STREAM LTD. 2020-1A CL A1 144A .... D.. 03/28/2023 PAM DIRECT .. 3,437,458 |[..ooevviiiiiiiiiinnns 3,500,000 |...
406375-AA-3 . .. | HALSEYPOINT CLO 2019-1A CL A1A1 144A D.. 03/09/2023 PAM DIRECT .. 7,923,360 |. .. 8,000,000 |.
40638U-AA-7 . .| HALSEYPOINT CLO 2020-3A CL A1A 144A .. D.. 03/31/2023 VARIOUS ... .10,933,700 |. . 11,040,000 |.
40637L-AA-8 HALSEYPOINT CLO | LTD 2021-4A CL A 144A .. D.. 03/30/2023 PAM DIRECT .. 000 |eeeeeieieeeiiie s 1,000,000 |...
40638T-AE-2 ......... HALSEYPOINT CLO 1. 2020-2A CL B 144A .. D.. 03/02/2023 L0 R RO KON 9,805,500 |. ..10,000,000 |...
406371-AC-8 . .| HALSEYPOINT CLO LTD. 2021-5A CL B 144A . 02/08/2023 BANK OF AMERICA NA 2,949,780 |. 3,000,000
41154X-AG-0 . ..|HARBOR PARK CLO LTD 2018-1A CL B1 144A . 03/02/2023 PAM DIRECT ........ .. 245,310 |. ..250,000 |.
413717-AS-8 . ..|HARRIMAN PARK CLO 2020-1A CL B1R 144A .. 02/13/2023 BANK OF AMERICA NA . 23,199,272 |. . 23,600,000 |.
44328H-AA-3 . .. |HIGHBRIDGE LN CLO 2023-17A CL A 144A ... 02/24/2023 PAM DIRECT .. .15,000,000 |. .15,000,000 |.
40440X-AA-9 . ..|HIGHBRIDGE LN MT LTD 21-16A CL A1 144A 01/11/2023 WELLS FARGO BANK, N.A. 8,023,700 8,240,000
42824C-BL-2 . .. |HP ENTERPRISE CO SR NT . 03/07/2023 J P MORGAN SECURITIES INC 4,497,030 |. 4,500,000 |.
404280-DI-6 . ..|HSBC HLDGS PLC SR NT . 03/02/2023 HSBC SECURITIES INC .. .25,000,000 |. .25,000,000 |.
444859-BX-9 . .. [HUMANA INC SR NT ......... 02/28/2023 VARIOUS .......cceve . 16,396,770 |. .17,000,000 |.
44891A-CB-1 ......... HYUNDA| CAPITAL AMERICA SR NT T44A ... eeeeee e eeen e e e ee e e eennneeeeee | evvvvnniiinnnns Jeonnid 03/28/2023 ..... BARCLAYS CAPITAL INC ... ... 14,945,700 |. .... 15,000,000 |...
459200-KZ-3 ......... IBM CORP SR NT e iiiii et e s e s e nnnna e senns | sneeeeesnnnnnns [oeeens 01/30/2023 ..... GOLDMAN, SACHS & CO .... 44,753,400 |. ....45,000,000 ...
45138L-BH-5 ......... IDAHO PR CO 1ST MTG MTN DTD 03/14/23 ....eeeeeeeeeeeeeeee e e eeeee e e eenne e e eennneeeeeens | neeeeesinnnns oeeens 03/09/2023 ..... J P MORGAN SECURITIES INC .eeeeeeeeeeneeeeeemnee e e e eeeni e e e e eemn s e e e eennee e e e eennnsseeeennnnnees eeeennnnneeermnnnnseeeemnnnnaenees Joernnnnanreennnnnnnnees 9,905,700 |. ....10,000,000 |...
454889-AV-8 ......... INDIANA MICHIGAN PUR SR NT .evuiniiiiiiiiiee it e eenna e s ennnnnnes | neeeeesnennnns [oeeens 03/21/2023 ..... O R 1+ 111 Y 5,000,000 |...
T4445P-AG-T7 . .| INDONESIA ASAHAN ALUMINI SR NT 144A 03/21/2023 CITIGROUP SECURITIES INC . 5,000,000 |.
458140-CD-0 . .| INTEL CORP SR NT ... 02/07/2023 J P MORGAN SECURITIES INC 1,000,000 |.
458140-CH-1 .| INTEL CORP SR NT 02/07/2023 J P MORGAN SECURITIES INC ... .10,000,000 |.

458140-CJ-7 ......... L PP PP PP PPPPPPPPPIN IETTTTPPVPPPPPRN PPN 02/07/2023 ..... MORGAN STANLEY CAPITAL SERVICES LLC ....

350,000 |...
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46146G-AC-6 INVESCO CLO LTD 2023-1A CL A2 144A C.. 01/19/2023 ..... MITSUBISHI TRUST & BANKING CORPORATION .....eeeeeeeeenieeeeeenne e e e eeenn s e e e cenne e e e eennnneeeeee eeeennnnaeeeennnnaeeeennnnaeeees Joermnnianneennnnaaeees 6,500,000 [.eeeeeemnnneeeeenns 6,500,000 |... 1.A FE
47050E-AA-7 . .| JAMESTOWN CLO LTD 2020-15A CL A 144A D.. 03/27/2023 PAM DIRECT
47048U-AA-6 JAMESTOWN CLO LTD 2021-17A CL A 144A ... D.. 02/14/2023 ..... GOLDMAN, SACHS & CO ..

491674-BN-6 ......... KENTUCKY UTILITIES CO 1ST MTG SER KENT
4177J-A-1 L.l KENVUE INC CO GUARNT 144A
49177J-AN-2 . ..|KENVUE INC CO GUARNT 144A
49338C-AD-5 ......... | KEYSPAN GAS EAST CORP SR NT 144A ...
.| KKR FINANCIAL CLO LTD 11- CL AR 144A

03/09/2023 ..... WELLS FARGO BANK, N.A.
...03/08/2023 ..... GOLDMAN, SACHS & CO
...03/08/2023 GOLDMAN, SACHS & CO
03/01/2023 J P MORGAN SECLRITIES INC

48250M-AK-3 . . D.. 02/01/2023 VARIOUS ..o
50204A-AC-0 . ..|LCM 32 LTD 32A- CL A2 144A .. D.. 01/25/2023 WELLS FARGO BANK, N.A
50189G-AG-7 . ..|LCM LTD PARTNERSHIP 22A- CL A . D.. PAM DIRECT ..
50204H-AA-9 . .| LCM LTD PARTNERSHIP 38A- CL A1A 144A D.. PAM DIRECT ..
50204N-AA-6 LCOM LTD PARTNERSHIP 39A- CL A1 144A Deveveeniiins 1222203/10/2023 ... PAM DIRECT ..
52532X-Ad-4 .........|LEIDOS INC CO GUARNT ....oeeiiiiiiiiiiie e eeenns | eeeeeeeenens [0000.02/16/2023 L. BANK OF AMERICA NA
051708-AA-6 .........|LIGHTNING 2021 SER A .... 03/01/2023 ..... DIRECT PLACEMENT ...
051708-AB-4 LIGHTNING 2021 SER B1 03/01/2023 DIRECT PLACEMENT ...
540544-AA-1 . .|LOGAN CLO 11 LTD 2021-2A CL A 144A D.. 01/13/2023 BANK OF AMERICA NA

..|LONG POINT PARK CLO 2017-1A CL A2 144A .
..|LOUISVILLE GAS & ELEC 1ST MTG SER LOU
..[LOWE'S COS INC SRNT ....cevviiiannnnns
.| MADISON PARK CLO 2014-14A CL BRR 144A ..

542798-AE-3 .
546676-AZ-0 .
548661-ER-4 .

03/13/2023
03/09/2023
03/28/2023

PAM DIRECT ..........
WELLS FARGO BANK, N.A.
J P MORGAN SECLRITIES INC

55818R-BA-3 . . D.. 03/09/2023 PAM DIRECT ..

55821U-AA-2 . ..|MADISON PARK FDG LTD 2021-48A CL A 144A D.. 02/01/2023 VARIOUS ... .
55822E-AA-T . ..|MADISON PARK FNDG 2021-59A CL A 144A D.. 03/09/2023 PAM DIRECT FE ..
55820Y-AC-1 . ..|MADISON PK CLO 2018-27A CL A2 144A ... D.. 03/01/2023 PAM DIRECT FE ..
55819Q-BA-4 . .| MADISON PK FD CLO 2015-19A CL A2R2 144A D.. 02/03/2023 VARIOUS ... FE ..
55819T-AQ-4 MADISON PK FD CLO 2016-20A CL AR 144A .... | SUUUTRRRR R 02/22/2023 PAM DIRECT .. 1,227,813 [oveeieeii 1,250,000 |... FE
55819X-AY-8 MADISON PK FD CLO 2016-22A CL AR 144A .....oooiiiiiiiiiiiiiiiiiiiieeeeiiieeeceniiceeeeenineeee | Do o VARIOUS ... 3,518,209 |. 3,535,000 ... FE
55819G-AL-3 . ..|MADISON PK FD CLO 2019-34A CL AR 144A .. VARIOUS ... 11,281,900 | . 11,350,000 | FE ..
55821F-AC-1 . ..|MADISON PK FDNG CLO 2021-50A CL B 144A . J P MORGAN SECLRITIES INC 1,088,438 |. 1,125,000 |. FE ..
55952Y-AP-2 ......... |MAGNETITE CLO LTD 2014-8A CL AR2 144A .. J P MORGAN SECLRITIES INC ... 986,383 |... FE
55953H-AS-2 ......... |MAGNETITE CLO LTD 2015-12A CL ARR 144A . .. L e P N+ | 1,050,000 |... FE
55954L-AE-3 . .. |MAGNETITE CLO LTD 2015-14RA CL B 144A .. D.. PAM DIRECT .. FE ..
55953T-AS-6 . . |MAGNETITE CLO LTD 2016-18A CL AR2 144A D.. NIKKO SECURITIES CO INTL INC, THE . FE ..
55953T-AL-1 MAGNETITE CLO LTD 2016-18A CL BR 144A .. D.. PAM DIRECT FE
55954K-AN-5 ......... [MAGNETITE CLO LTD 2017-19A CL B1R 144A ... D.. 01/10/2023 SOCIETE GENERALE FE s
55954H-AN-2 ......... |MAGNETITE CLO LTD 2019-22A CL BR 144A .. D.. 03/31/2023 PAM DIRECT ........ FE ..
55954Y-AL-9 . .. |MAGNETITE CLO LTD 2020-26A CL BR 144A .. D.. 01/10/2023 DEUTSCHE BANK SECURITIES INC FE ..
55953U-AC-8 .. | MAGNETITE CLO LTD 2021-30A CL B 144A D.. 01/27/2023 SOCIETE GENERALE FE ..
56606G-AA-2 . ..|MARBLE POINT CLO 2021-2A CL A 144A ... D.. 03/28/2023 PAM DIRECT .. FE ..
56607B-AY-0 . ..|MARBLE POINT CLO LTD 2019-2A CL AR 144) D.. 03/31/2023 PAM DIRECT FE ..
56606C-AA-1 . .| MARBLE POINT CLO LTD 2020-1A CL A 144A . D.. 02/01/2023 VARIOUS ... FE ..
56845N-AA-8 MARINER CLO LLC 2020-8A CL A 144A D.. 03/07/2023 ..... PAM DIRECT ..

571748-BT-8 ......... MARSH & MCLENNAN COS INC SR NT
58768P-AB-0 ......... MERCEDES-BENZ AUTO RCV 2022-1 CL A2 ..
58770A-AB-9 ......... MERCEDES-BENZ AUTO RCV 2023-1 CL A2 ..
50217G-FP-9 . ..|MET LIFE GLOB FUNDING | SR NT 144A ...
591700-AA-9 . ..|METRONET INFRA 1SS 2023-1A CL A2 144A
501721-AB-1 . ..|METROPARK GROUND LEASE CTL SUB SER B
.| METROPOL ITAN EDISON CO SR NT 144A .

...... 03/06/2023 ..... [MORGAN STANLEY CAPITAL SERVICES LLC
...... 03/21/2023 ..... [MITSUBISHI TRUST & BANKING CORPORATION ...
...... 01/18/2023 ..... [MITSUBISHI TRUST & BANKING CORPORATION ...
J P MORGAN SECLRITIES INC
GOLDMAN, SACHS & CO ..
INTEREST CAPITALIZATION

..2,196 |.

591894-CE-8 . . BARCLAYS CAPITAL INC ... 300,000 |.
505112-BZ-5 . .| MICRON TECHNOLOGY INC SR NT .... MORGAN STANLEY CAPITAL SERVICES LLC . .29,979,900 | .30,000,000 |
606822-CX-0 . ..[MITSUBISHI UFJ FIN GRP SR NT MITSUBISHI TRUST & BANKING CORPORATION 5,000,000 |. 5,000,000 |.
60687Y-CP-2 ......... MIZUHO FINANCIAL GRP SR NT .....oiiiiiiiiiiiieeeiiiiee e eeineeeeeeeens. | Do [l 02/21/2023 ..... MIZUHO SECURITIES USA INC ...eeeeeeeeiieiee et eies [ornie e e e et ees [oireee e e e 5,000,000 |.uveereeeeiiiiennnn. 5,000,000 |...
60687Y-CT-4 ......... MIZUHO FINANCIAL GRP SR NT ....eeiiiiiiiiiiieieiiiiiieeessiiieeee e essiineeeeessnneeeeessens. | Do ol 02/21/2023 ..... MIZUHO SECURITIES USA INC ... ..10,000,000 |. ..10,000,000 |...
G1266#-AA-4 ......... MODERN AVIATION SEC SER B ..ueieieeeeiiiiiieeee et | eeeeiiiiieees e 03/30/2023 ..... DIRECT PLACEMENT 4,901,793 |. 4,901,793 |...
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61747Y-FB-6 ......... MORGAN' STANLEY SUB ....eeeeeeeeeeeenie e e e eeeee e e e e eene s e e e e e e e e e ennn e e e eennnn e e e eennnnneeeennn | seevvnnnninnnns Jonnad 01/17/2023 ..... MORGAN STANLEY CAPITAL SERVICES LLC .... .... 13,000,000 |. .... 13,000,000 |... 2.AFE
C5847*-AE-3 . ..|MOSAIC FOREST MANAGEMENT LTD SEC SER 5 . . 01/03/2023 EXCHANGE .... . 24,000,000 |. . 24,000,000 |. 2.APL ..
C5847*-AB-9 ......... MOSAIC FOREST SEC SER 2 R A 01/03/2023 ..... EXCHANGE .... ..10,013,468 |. ....10,000,000 |... 2.APL
61945V-AB-7 ......... MOSAIC SOLAR LOANS LLC 2023-1A CL B 144A . 02/08/2023 ..... SOCIETE GENERALE 4,996,046 |.....unniiiiiinnnnnnnns 5,000,000 |... 1.G FE
55336V-BV-1 ......... MPLX LP SR NT 02/02/2023 ..... MITSUBISHI TRUST & BANKING CORPORATION ... .... 10,115,340 |. ....10,200,000 |... 2.BFE
61773K-AC-6 ......... MS EATON VANCE CLO 2021-1A CL B 144A ... D.. 01/13/2023 ..... ROYAL BANK OF CANADA ....ivveiiiiiiiiiii e s ceiii e e st s e s e e e e ceni s e s srnna e e s sennnnnseeens [oesrnnnnsneernnnnsnsessnnnnnnenees Jornniinnnnnnnn 4,857,500 |..evvunniiiiiiniinnnns 5,000,000 |... .CFE
62848F-AC-6 . ..|MYERS PARK CLO LTD 2018-1A CL A2 144A D.. 02/22/2023 PAM DIRECT ...eevvvennnnnns 2,000,000 LA FE ..
639057-AH-1 . ..|NATWEST GRP PLC SR NT ....vvvviinnnnnnnns D.. 02/27/2023 NATWEST MARKET SECURITIES INC 3,000,000 .GFE ..
64135D-AE-5 . .. |NEUBERGER BER CLO 2022-47A CL C 144A D.. 01/31/2023 MIZUHO SECURITIES USA INC ... 2,000,000 .FFE ..
64132Y-AS-1 . ..| NEUBERGER BER CLO 2019-34A CL BR 144A D.. 02/06/2023 MIZUHO SECURITIES USA INC 3,000,000 .CFE ..
64134A-AC-6 . ..| NEUBERGER BER CLO 2021-43A CL B 144A D.. 03/24/2023 PAM DIRECT .....cevvnnnn .. 756,677 .CFE ..
64134M-AC-0 . ..| NEUBERGER BER CLO 2021-45A CL B 144A ... D.. 01/10/2023 BANK OF AMERICA NA 10,000,000 .CFE ..
64130X-AC-0 . ..| NEUBERGER BERM CLO 2018-29A CL B1 144A D.. 03/29/2023 PAM DIRECT .....covvnnnn ..790,000 |. .CFE ..
64754L-AA-5 . ..|NEW MOUNTAIN CLO 2 LTD CLO -2A CL A 144A . D.. 02/08/2023 MORGAN STANLEY CAPITAL SERVICES LLC . .. 7,000,000 |. A FE
64754J-AA-0 . .|NEW MOUNTAIN CLO LTD CLO -4A CL AN 144A D.. 03/06/2023 PAM DIRECT .....covvnnnn . 15,000,000 |. Az
64952/i-FB-4 NEW YORK LIFE GLBL FDG SEC 144A 03/29/2023 ..... GOLDMAN, SACHS & 0 ..vvuuniiiiirunniiiiiiii e e iiri s s e ceniis s e e rrai s e s rrnnn s s s snnnns s s s snnnnnes [oreernnninsnesrnnnnnneernnnnnnees [oevrnninnnreeennnnnneenen 998,960 |, 1,000,000 |... BFE ..
6533%K-BP-4 NEXTERA ENERGY CAPITAL SR NT 02/22/2023 ..... J P MORGAN SECURITIES INC ... 2.AFE
65357L-AL-9 . .|NIAGARA P CLO 2019-1A CL BR 144A 03/10/2023 PAM DIRECT . 1.CFE ..
65473P-AN-5 NISOURCE INC SR NT 03/21/2023 ..... J P MORGAN SECURITIES INC ... 349,402 |. . 2.BFE
66573R-AA-6 NORTHERN STAR RESOU CO GUARNT 144A ... D.. 03/30/2023 ..... J P MORGAN SECURITIES INC ... ...61,384,960 |. ....62,000,000 ... 2.CFE
67077M-BB-3 . .|NUTRIEN LTD SRNT .eeeiiiiiieeeeene A.. 03/23/2023 CITIGROUP SECURITIES INC . .10,000,000 |. 2.BFE ..
67401X-AS-0 . ..| OAKTREE CLO LTD 2019-1A CL A1R 144A D.. 03/29/2023 PAM DIRECT .. ..750,000 1.AFE ..
67402F-AJ-8 . ..| OAKTREE CLO LTD 2020-1A CL AR 144A D.. 01/19/2023 BTIG LLC .... 1,000,000 |. 1.AFE ..
67402J-AA-9 . ..| OAKTREE CLO LTD 2021-1A CL A1 144A D.. 02/06/2023 BANK OF AMERICA NA . 15,000,000 |. 1.AFE ..
67401R-AC-8 . ..| OAKTREE CLO LTD 2022-3A CL A2 144A D.. 03/13/2023 PAM DIRECT ........ .. 4,971,250 |. .. 5,000,000 |. 1.AFE ..
67116N-AA-7 . ..|OCI NV CO GUARNT 144A .............. D.. 03/09/2023 BANK OF AMERICA NA . 49,917,000 |. .50,000,000 |. 2.CFE ..
67107K-BB-1 . ..|OCP CLO LTD 2014-7A CL A2RR 144A D.. 03/24/2023 PAM DIRECT .. . . .CFE ..
67110D-AS-6 . ..|OCP CLO LTD 2016-11A CL A2R 144A D.. 03/08/2023 PAM DIRECT .. .CFE ..
675700-AM-3 . .| OCP CLO LTD 2019-16A CL BR 144A . D.. 02/24/2023 PAM DIRECT .. .CFE ..
671000-AE-7 . ..|OCP CLO LTD 2021-21A CL B 144A ..... D.. 02/22/2023 PAM DIRECT .. .CFE ..
67591J-AL-6 OCTAGON PRTNRS CLO 29 2016-1A CL AR 144A .... D.. 03/28/2023 ..... PAM DIRECT .. A FE
67097#-AA-7 OFP 2020 LEASE-BACKED P/T CTL .ivvvveeiiiiiiiiiieieiiiiis e esciniis s sesnis s snnnn s ssssnnnnnsnnsnns | aeeeennnnnneees founnd 03/15/2023 ..... INTEREST CAPITALIZATION .. .CPL
68233J-Ch-4 ONCOR ELEC DELIVERY SR SEC ...01/13/2023 ..... EXCHANGE .. 547, ..550, .F FE
68389X-C0-6 ORACLE CORP SR NT ...02/16/2023 VARIOUS 8,373,210 |oveverniiiiiiiiis 8,500,000 |... 2.BFE ..
07160#-AR-0 . ..| ORICA FINANCE LIMITED SR NT J P MORGAN SECURITIES INC . 14,000,000 |. . 14,000,000 |. 2B1Z
671027-AC-4 . ..| 08D CLO 2023-27, LTD. 2023-27A CL B 144A . PAM DIRECT ....cevvvnnnnnns . 15,000,000 |. . 15,000,000 |. cz
69021*-AA-8 . ..| OVERLAKE 520 GRND LSE CTL ... INTEREST CAPITALIZATION . 3,607 |. . N EPL
69145C-AA-2 . .| OXFORD FIN FNDG TR 2023-1A CL A2 144A BARCLAYS CAPITAL INC ... .30,000,000 |. .30,000,000 |.
69145C-AC-8 OXFORD FIN FNDG TR 2023-1A CL B 144A ... [ 01/27/2023 ..... BARCLAYS CAPITAL INC ... .. 15,000,000 |. .. 15,000,000 |...
67108F-AN-6 OZLM FUNDING LTD 2013-4A CL A1R 144A | I RN 01/13/2023 ..... CITIGROUP GLOBAL MKT INC .... . ..735,876 |...
67108L-Al-3 . ..| 0ZLM LTD 2014-6A CL A1S 144A .. D.. PAM DIRECT ..
67109K-BC-7 . .| 0ZLM LTD 2014-9A CL A1A3 144A . D.. VARIOUS ...
67109K-BA-1 OZLM LTD 2014-9A CL A1BR 144A . D.. 02/24/2023 ..... PAM DIRECT .. .
67111D-AN-6 OZLM LTD 2016-15A CL A1AR 144A .. D.. 03/01/2023 ..... L0 R RO (- 1- 3. () I FO . 8,000,000 |...
67112A-AA-9 . .| 0ZLM LTD 2017-21A CL A1 144A D.. 03/10/2023 PAM DIRECT .. 1,550,000 |.
69418*-AK-7 PACE LOAN GRP ABS SER 2019-1 CL A-10 ... 02/21/2023 ..... 000 I R NP KPP - (1111 EO . 1,500,000 |...
69410T-AA-3 PACEWELL 8 TR 2023-1 CL A 144A 03/31/2023 SUNTRUST CAPITAL MARKETS INC .. ..10,000,000 |...
69688M-AA-3 . ..|PALMER SQ CLO LTD 2018-2A CL A1A 144A .. D.. 03/15/2023 PAM DIRECT .......cuunnn ..250,000
69702B-AA-9 . ..| PALMER SQ LN FDG LTD 2021-3A CL A1 144A D.. 03/23/2023 BANK OF AMERICA NA s
69915X-AL-0 . ..| PARALLEL LTD 2017-1A CL A1R 144A .. D.. 02/09/2023 VARIOUS ... 1,768,294
700162-AJ-9 . ..| PARK AVE INST ADV 2016-1A CL A1R 14 D.. 03/29/2023 PAM DIRECT 2,000,000
70017K-AL-3 . ..|PARK AVE INST CLO 2017-1A CL A1R 144A D.. 03/29/2023 PAM DIRECT .. 2,500,000
70018Q-AC-9 . .| PARK AVE INST CLO 2021-2A CL B 144A .. D.. 02/08/2023 BANK OF AMERICA NA 1,330,000
D..

70019A-AA-7 .

.. PARK BLUE CLO LTD 2023-3A CL A1 144A

.02/24/2023

PAM DIRECT ..

. 25,000,000 |.

. 25,000,000 |.
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70019A-AC-3 PARK BLUE CLO LTD 2023-3A CL A2 144A ...oooeeiiiiiiiiiiiieceieee e | Do [l 02/24/2023 ..... PAM DIRECT ..4,000,000 | ..4,000,000 |...
708696-CA-5 . .| PENNSYLVANIA ELEC CO SR NT 144A . 03/28/2023 BARCLAYS CAPITAL INC ... ..448,925 |. ..450,000 |.

716540-DN-9 PETROLEOS MEXICANOS SR NT 144A .....ooeeiiiiiiiiiiiiieceeieeee e eeeieeeeeees | Do [ 01/31/2023 ..... J P MORGAN SECLRITIES INC ... 390,800 | ..400,000 |...
718172-DB-2 ......... PHILIP MORRIS INTL INC SR NT .eeeiiiiieiiiiiiiiee et ssinneees | ceeneniieeeees [onnd 02/13/2023 ..... BANK OF AMERICA NA .... 19,958,600 |. ....20,000,000 |...
72133L-AA-0 . ..|PIKES PEAK CLO 2023-12A CL A 144A . 01/13/2023 BNP PARIBAS SECURITIES CORP ..5,000,000 | ..5,000,000 |
72134C-AA-9 ......... PIKES PEAK CLO 2023-14A CL A1 144A ... 03/15/2023 ..... PAM DIRECT ....10,000,000 |. ....10,000,000 |...
T2134C-AC-5 ......... PIKES PEAK CLO 2023-14A CL A2 144A 03/15/2023 ..... PAM DIRECT ..10,000,000 |. ..10,000,000 |...
723787-AV-9 . .| PIONEER NATURAL RESOURCE SR NT ... 03/27/2023 WELLS FARGO BANK, N.A ..300,000 |.

..|PNC FINANCIAL SVCS PERP NT SER W
..|POSCO SR NT 144A ..................
..|POST CLO LTD 2023-1A CL A 144A
.| PPL ELEC UTILITIES 18T MTG ..

02/02/2023
01/09/2023
02/23/2023

BANK OF AMERICA NA
HSBC SECURITIES INC
PAM DIRECT ..........

693475-BP-9 .
73730E-AD-5 .

737430-AA-0 . -30,000,000 |-

-30,000,000 |-

69351U-BB-8 . . 02/27/2023 BARCLAYS CAPITAL INC . 19,595,400 |. .20,000,000 |
69355E-AL-9 . ..|PPM CLO 3 LTD. 2019-3A CL AR . 01/13/2023 DEUTSCHE BANK SECURITIES ..242,813 |. ..250,000 |.
69355D-AA-5 . .| PPM CLO LTD 2018-1A CL A 144A .... 03/09/2023 VARIOUS ............ . 27,944,345 |. .28,250,000 |

T4170*-CA-5 ......... PRIME PROPERTY FUND LLC SR NT SER W .

03/15/2023 ..... TORONTO DOMINION ..t e e siiee [oreeeeeeeeiiie e e e e e e e e e e eees [orreeeeeeeiaeeeeeans 5,000,000 |ouveeeeeeaiiiiennnn. 5,000,000 |...
T4170*-CB-3 ......... PRIME PROPERTY FUND LLC SR NT SER Wi . 03/15/2023 ..... TORONTO DOMINION ..5,000,000 | ..5,000,000 |...
T4251V-AT-9 ......... PRINCIPAL FINANCIAL GRP CO GUARNT .......coiiiiiiiieiieiiiie et eeinees | eeeeeniiieeees [eeeed 03/06/2023 ..... CITIGROUP GLOBAL MKT INC . 699,237 |. 700,000 ...

74251V-AU-6 PRINCIPAL FINANCIAL GRP CO GUARNT .......cciiiiiiiiieiaiiiiiieessiiinneessiinnneesesiinneeesssinnes | ceeeeniineenes [onnd 03/23/2023 ..... VARIOUS ... .... 25,802,463 |. ....26,025,000 |...
48661W-AA-6 . .|RAD CLO LTD 2019-3A CL A 144A .... 01/27/2023 VARIOUS . 12,405,250 |. . 12,500,000 |
74923E-AA-6 RAD CLO LTD 2019-5A CL AR 144A ....ooiiiiiiiiiiiiiiiiiiiiie e ssiieeeeeeenneeees | Do ol 02/09/2023 ..... B O 2,873,784 ooeeeiiiiiiees 2,900,000 |...
75613E-C0-2 ......... RAYTHEON TECH CORP SR NT ....eeeieeiiiee e eeines | eeeeeniiieeees [eeeed 02/23/2023 ..... MORGAN STANLEY CAPITAL SERVICES LLC .... 249,930 |. ..250,000 |...
75513E-CR-0 ......... RAYTHEON TECH CORP SR NT ...eeeieiiiiiiiiie ettt e e sinnes | ceeeeniineeees [onnd 02/24/2023 ..... VARIOUS 497,033 |. ..500,000 |...
758750-AC-7 ......... REGAL REXNORD CORP SR NT 144A ... 01/09/2023 ..... J P MORGAN SECLRITIES INC ... .... 16,976,030 |. ....17,000,000 |...
758750-AE-3 . ..|REGAL REXNORD CORP SR NT 144A . 01/09/2023 J P MORGAN SECLRITIES INC ..9,991,500 | .10,000,000 |.
758750-AF-0 . ..|REGAL REXNORD CORP SR NT 144A ... 02/09/2023 VARIOUS ... 15,117,086 |. . 15,105,000 |
75888K-AC-8 . ..|REGATTA V111 CLO 2017-1A CL B 144 D.. 03/08/2023 PAM DIRECT 2,957,460

75888K-AA-2 . ..|REGATTA VI11 FD CLO 2017-1A CL A 144A D.. 02/15/2023 VARIOUS ... 3,726,587

75888\-AE-0 . ..|REGATTA XIV FDNG CLO 2018-3A CL A 144A D.. 03/29/2023 PAM DIRECT .. .21,868,650 |. . 22,125,000 |.
75884E-AA-0 . ..|REGATTA XVIII FD CLO 2021-1A CL A1 144A . D.. 01/17/2023 MORGAN STANLEY CAPITAL SERVICES LLC . 10,778,350 | .11,000,000 |
75889J-AC-0 . ..|REGATTA XXI FD CLO 2021-3A CL B 144A ... D.. 01/27/2023 DEUTSCHE BANK SECURITIES INC .. 1,078,550

75880H-AE-0 . .| REGATTA XXIV FD CLO. 2021-5A CL B 144A D.. 02/08/2023 BANK OF AVERICA NA ... 1,971,340

760759-BB-5 REPUBLIC SVCS INC SR NT 03/21/2023 ..... BANK OF AMERICA NA ... 149,367 |.

760759-BC-3 REPUBLIC SVCS INC SR NT 03/21/2023 ..... J P MORGAN SECLRITIES INC ... 149,234 |.

775109-BN-0 . .| ROGERS COMMS IN CO GUARNT ... 02/24/2023 DEUTSCHE BANK SECURITIES INC 2,335,890 |.

A

78016F-ZT-4 ROYAL BANK OF CANADA SR NT SER GMTN ..
T4980E-AS-7 ......... RR LTD 2019-7A CL A2B 144A ..
74971C-AA-1 . ..|RRLTD 2021-16A CL A1 144A
749752-AE-1 . .|RR LTD 2021-18A CL A2 144A
74988L-AC-8 RRAM 2018-3A CL A2R2 144A ...
78409V-BL-7 S&P GLBL INC CO GUARNT ...
797440-CD-4 . ..|SAN DIEGO G & E 18T MTG ...
.| SAND TR 2021-1A CL A1 144A

01/09/2023 ..... ROYAL BANK OF CANADA
02/09/2023 CITIGROUP GLOBAL MKT INC
01/13/2023 MITSUBISHI TRUST & BANKING CORPORATION
02/08/2023 BANK OF AMERICA NA ...
03/08/2023 ..... PAM DIRECT
03/01/2023 EXCHANGE
03/06/2023 BANK OF AMERICA NA ...

IS8

..... 1,300,000 |...
..20,350,000 |...

..... 1273610 |.
000 20,187,194 |.

800130-AA-4 . . 01/30/2023 J P MORGAN SECLRITIES INC
80287G-AB-6 . .| SANTANDER DR AUTO REC 2023-1 CL A2 01/18/2023 WELLS FARGO BANK, N.A. ......
80281L-AT-2 SANTANDER UK GRP HLDGS SR NT ......eeiiiiiiiiiieiiiiiiiiieeseiiiieeessiiieeeesssiineeeesssnneeneeees | Do ol 01/03/2023 ..... AMHERST PIERPOINT SECURITIES LLC ..
810064-AA-3 SCOTT TRUST 2023-SFS CL A 144A ... 02/24/2023 GOLDMAN, SACHS & CO ..

810064-AE-5 . .| SCOTT TRUST 2023-SFS CL AS 144A . 02/24/2023 GOLDMAN, SACHS & CO ..

02/08/2023
03/30/2023
01/10/2023

BANK OF AMERICA NA
VARIOUS ...
DEUTSCHE BA

.| SCULPTOR CLO LTD 28A- CL B1 144A
..| SCULPTOR CLO LTD 29A- CL A1 144A ...
.. | SCULPTOR CLO XXV, LTD. 25A- CL A1 144A .
.| SHACKLETON CLO LTD 2013-3A CL AR 144A ..

81124L-AC-8 .
81124E-AA-8 .
811244-AC-6 .

818810-AS-5 . 02/01/2023 VARIOUS ...

82666T-AE-9 SIGNAL PEAK CLO, LLC 2014-1A CL BR3 144A ......oooiiiiiiiiiiiiiiiiieeeeeieeeeeeeieeeeeeeens | Do [ 01/20/2023 ..... VARIOUS ... .

828807-DV-6 ......... SIMON PROPERTY GRP LP SR NT ..eeeiiiiiieiiiiiiie et siinnneees | ceeeeniineeees [oned 03/01/2023 ..... CITIGROUP SECURITIES INC .... 4,955,300 |.
830120-AA-1 ......... SIXTH ST CLO XVI 2020-16A CL A1A 144A ....vveeeeeeiiieeeeeeiieeeeeeiieeeeeeeiieeeeeeeeieeeees [ Dol 03/31/2023 ..... PAM DIRECT ...ttt ettt ettt e e e e e e et eeeeeiiieeeeees [oeieeeeeeiiieeeeeeeeieraeeeees [eiiieeeeeeiiieeeens 3,966,000 |.vvereeeeinianen. 4,000,000 |...
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78392B-AF-4 SK HYNIX INC SR NT 144A D.. 01/10/2023 CITIGROUP SECURITIES INC .... .... 17,713,800 |. .... 18,000,000 |...
83368R-BT-8 . ..| SOCIETE GENERALE SUB 144A D.. 01/03/2023 SOCIETE GENERALE
83607E-AA-O . ..| SOUND POINT CLO LTD 2014-1RA CL A 144A . D.. 01/30/2023 PAM DIRECT ..
83614B-AQ-2 . ..| SOUND POINT CLO LTD 2019-2A CL AR 144A . D.. 03/28/2023 VARIOUS ...
83614N-AN-3 . .| SOUND POINT CLO LTD 2019-3A CL AR 144A . D.. 03/30/2023 PAM DIRECT
83614X-A0-4 . ..| SOUND POINT CLO LTD 2020-1A CL AR 144A . D.. 03/28/2023 PAM DIRECT
83611V-AS-7 . .| SOUND POINT CLO LTD 2020-2A CL AR 144A . D.. 02/10/2023 VARIOUS ... N N
83615C-AA-4 SOUND POINT CLO LTD 2020-3A CL A1 144A .... D.. 03/10/2023 ..... PAM DIRECT .. 1,577,534 o 1,600,000 |...
83614V-AC-9 SOUND POINT CLO LTD 2021-1A CL A 144A D.. 01/24/2023 ..... VARIOUS 5,948,985 [....ccvveuuiiiieinnnnns 6,105,000 |...
83616K-AA-5 . .| SOUND POINT CLO LTD 2022-1A CL A 144A D.. 02/15/2023 SOCIETE GENERALE . 18,610,500 |. .19,000,000 |.
84055B-AA-1 SOUTH32 TSY USA CO GUARNT 144A D.. ...01/12/2023 ..... MORGAN STANLEY CAPITAL SERVICES LLC . 1,378,934 |oeeeeiiiiiieeeeee 1,547,000 |...
85236K-AF-9 STACK ISSUER LL 2023-1A CL A2 144A ... ...03/08/2023 MORGAN STANLEY CAPITAL SERVICES LLC . .... 18,380,248 |. .... 18,750,000 |...
854502-AS-0 . ..|STANLEY BLACK & DECKER | SR NT .. 03/01/2023 WELLS FARGO BANK, N.A. ...... .10,000,000 |. .10,000,000 |.
85513L-AB-0 . ..| STAR ENERGY CO ISSUE SR SEC 144A ... D.. 02/22/2023 CITIGROUP SECURITIES INC . 4,281,250 |. 5,000,000
860444-A0-1 . ..| STEWART PARK CLO LTD 2015-1A CL BR 144A D.. 02/22/2023 PAM DIRECT .. .. 3,348,864 |. 3,420,000
86562\-CS-7 . ..| SUMITOMO MITSUI FINL GRP SR NT ..... D.. 01/03/2023 SMBC NIKKO .. .. 7,000,000 |. .. 7,000,000 |.
866677-AJ-6 . ..| SUN COMMUNITIES OPER LP CO GUARNT .. 01/09/2023 CITIGROUP SECURITIES INC . . 11,967,480 |. . 12,000,000 |.
87122C-AA-1 . ..| SYCAMORE TREE CLO LTD 2023-2A CL A 144A D.. 01/25/2023 CITIGROUP GLOBAL MKT INC . . 24,875,000 |. .25,000,000 |.
87122F-AA-4 . ..| SYCAMORE TREE CLO LTD 2023-3A CL A1 144A . D.. 03/10/2023 PAM DIRECT .. .25,000,000 |. .25,000,000 |.
87122F-AJ-5 . ..| SYCAMORE TREE CLO LTD 2023-3A CL A2 144A . D.. 03/10/2023 PAM DIRECT .. 5,000,000 5,000,000
87165V-AF-6 . ..| SYMPHONY CLO LTD 2015-16A CL AR 144A ... D.. 03/08/2023 PAM DIRECT .. 493,675 ..500,000
87167G-AA-8 ......... SYMPHONY CLO LTD 2020-22A CL A1A 144A .. D.. 02/01/2023 VARIOUS .... 10,939,500 ....11,000,000 |...
875127-BL-5 TAMPA ELEC CO SR NT 02/28/2023 STIFEL, NICOLAUS & CO INCORPORATED .....eeeeueeeemnnneseeennnnneeeennnnneeeemnnnnnaeeennnnnnaeeennnnnn reeennnnaseeeemnnnnneeeennnnnaeeees Joemnnanneeemnnnnannees 2,771,040 oo 3,000,000 |...
87612G-AC-5 . ..| TARGA RES CORP SR NT .... 01/03/2023 SUNTRUST CAPITAL MARKETS INC .. . 14,978,700 |. .15,000,000 |.
87231B-AE-3 . ..| TCI-FLATIRON CLO LTD 2017-1A CL B 144A D.. 03/24/2023 PAM DIRECT .. .
87232B-AH-5 . .| TCI-SYMPHONY CLO 2017-1A CL BR 144A ..... D.. 02/22/2023 PAM DIRECT ..
87241E-AQ-8 . .| TCW CLO 2019-1 AMR 2019-1A CL ASNR 144A D.. 03/30/2023 PAM DIRECT ..
87190K-AC-6 . ..| TOW CLO 2021-1, LTD. 2021-1A CL A 144A D.. 02/14/2023 MORGAN STANLEY CAPITAL SERVICES LLC .
872373-AA-3 . ..| TCW GEM LTD 2023-1A CL A1N 144A .... D.. 01/24/2023 JEFFERIES LLC .
87271L-AL-6 . .| TEACHERS INS & ANTY 2016-1A CL B1R D.. 02/22/2023 PAM DIRECT .....
(8854@-AA-3 THUNDERBIRD 2021 SER A 03/01/2023 ..... DIRECT PLACEMENT
(8854@-AB-1 THUNDERBIRD 2021 SER B 03/01/2023 ..... DIRECT PLACEMENT
87246M-AU-6 . ..| TICP CLO LTD 2016-6A CL BR2 144A D.. 02/22/2023 VARIOUS ......
87248T-AJ-4 . .| TICP CLO LTD 2017-7A CL ASR 144A D.. 03/23/2023 PAM DIRECT
87248\I-AN-8 TICP CLO LTD 2017-8A CL A2R 144A ... D.. 02/22/2023 ..... PAM DIRECT ..
872490-AA-8 TICP CLO LTD 2018-11A CL A 144A .... D.. 01/13/2023 ..... BANK OF AMERICA NA
87250F-AN-0 . ..| TICP CLO LTD 2018-12A CL BR 144A D.. ROYAL BANK OF CANADA
87250R-AA-2 . .| TICP CLO LTD 2020-15A CL A 144A . D.. VARIOUS ....ovvvvnnnnnns
87264A-CII-3 . T-MOBILE USA INC CO GUARNT .. WELLS FARGO BANK, N.A. ...
87264A-CY-9 . ..| T-MOBILE USA INC CO GUARNT .. DEUTSCHE BANK SECURITIES INC
891940-AB-4 . ..| TOYOTA AUTO REC OWN 2023-A CL A2 BANK OF AMERICA NA ...
892938-AA-9 . ..[TRANE TECH FIN LTD SR NT .... J P MORGAN SECURITIES
89352H-BE-8 . .| TRANSCANADA PIPELINES SR NT . BANK OF AMERICA NA ...
89624C-AA-0 TRIMARAN ADV CAVU 1 2019-1A CL A1 144A ... PAM DIRECT .
896239-AE-0 TRIMBLE INC SR NT .. e e e e e e e e e e e e e e e e e e e e e e e e enn e e e e e ennn e e e eennnnnneeeennnns | sevevnnnninnnes Jonnnd 02/23/2023 ..... BANK OF AMERICA NA .. 15,575,508 |. .. 15,600,000 |...
89640L-AA-0 . .| TRINITAS CLO LTD 2021-18A CL A1 144A 01/13/2023 DEUTSCHE BANK SECURITIES INC ..922,688 |. ..950,000 |.
898813-AV-2 TUCSON ELEC PUR €O SR NT .. e e eeee e e e eee e e e eeen e e e ee e e e e e e e e e eenneneeeennnnnnes | oevevnnnninnnes Joennnd 02/28/2023 ..... VARIOUS .... 19,837,060 |. ....20,000,000 ...
902613-AV-0 ......... UBS GRP AG SR NT 144A ...eviiiiiiiiiiiiiiiiiiin e errrri e sernnns s ennnns s eennnnens | Dovevvvvnnnnns foannad 01/03/2023 ..... UBS SECURITIES LLC ... .... 15,000,000 [. .... 15,000,000 ...
906548-Cli-0 . .| UNION ELEC CO 1ST MTG .. 02/28/2023 BANK OF AMERICA NA . 19,944,200 |. .20,000,000 |.
913903-AZ-3 . .. |UNIVERSAL HEALTH SVCS SR SEC ..... 03/31/2023 EXCHANGE .. 375,000 |.
9255711-Al-3 . .| VIBRANT CLO LTD 2016-4A CL A1RR 1 03/24/2023 PAM DIRECT ..600,000 |.
92558K-AA-6 . .| VIBRANT CLO LTD 2018-10A CL A1 144A . 01/27/2023 VARIOUS ... .20,000,000 |.
92557E-AA-1 VIBRANT CLO LTD 2021-14A CL A1A 144A ... e Do s 03/31/2023 ..... PAM DIRECT .. e e [ 3,650,625 e 3,750,000 |...
925650-AD-5 ......... VICI PROPERTIES LP SR NT ..uuuuiiiiiiuuiniiiiiiuiiiiiiiisiiieeiiiiinssessissnnnsesseesnnnssssrennnnssnenee | aeeeeesnnnnenes |ousssd 01/12/2023 ..... ROYAL BANK OF CANADA ... iieuuuniiiiiuuuniisiuuunniesiessunseseseesnssseseeesnnssssseesnnnssessesnnnsssneee [ooreessnnssssrnssnnsssssnnnnnnsnsee |roressnnssssrnsnnnnnaes 4,785,450 |..eevuniiiiiiiinnnnnnns 5,000,000
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09396*-AA-3 VICTORIA INTNL CONTAINER TERMINAL SEC .. B.. 03/31/2023 CITIGROUP GLOBAL MARKETS INC .. 1,984,675 |. 1,984,675 |...
928510-AA-7 . ..|VITALITY RE XIV LTD FRN SER A144A ....... D.. 01/25/2023 MMC SECURITIIES CORP . .30,000,000 |. .30,000,000 |.
929160-AB-8 . ..| VOYA CLO 2017-4, LTD. 2017-4A CL A2 144A . D.. 01/27/2023 PAM DIRECT .. ..893,691 |. ..911,000 |.
92915H-AL-7 . ..[VOYA CLO LTD 2016-3A CL A1R 144A .. D.. 03/29/2023 PAM DIRECT .. 2,965,110 |. 3,000,000 |.
55903V-BG-7 . ..| WARNERMEDIA HLDGS INC CO GUARNT . 03/06/2023 J P MORGAN SECURITIES INC . 16,350,000 |. . 16,350,000 |.
958667-AE-7 ......... WESTERN MIDSTREAM OPERAT SR NT [ R 03/30/2023 ..... TORONTO DOMINION R 5,185,856 |..cevvuiiiiiiinnnnns 5,200,000 |...
96466C-A0-1 ......... WHITEBOX CLO | LTD 2020-2A CL BR 144A ...iienieiiiiiiniie e i e e e e eens e e e e een s e e e e e e eeeees | IPPPPTTTTRRTOUR AT 03/02/2023 ..... PAM DIRECT ... teerunieseeieunueseeernnuassaerennsseernensaseeennnnaseeennnnnsseernnnnnseennnnnnsseernne |seeennnnnsseennnnnnsseernnnnanereee |erennnnsseernnnnnaeees 3,673,088 [...ciiiiiiiniiiiaeees 3,750,000
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 3,265,851,327 3,294,377,943 7,617,624 XXX
BLAOSH-1F-1 ......... ANTERTAD LLC MML INCR -..eeeeeeeeeeeeeeie e e e e e e e e e ee e e e e e rmnne e e e eemnne e e e eemnnneeeeennnnnneeees | seevvnnnninnnns Jonnnd 03/31/2023 ..... DIRECT PLACEMENT ....eeeeeeeeeeeeee e e e e e mee e e e e emnne e s e e emnne s e e eennnaeeeeennnnseeeernnnnnaeeeennnn [oeeernnnnnnreermnnnaneeernnnnnneees [reernnnnneeeeennnnneeeeed, 289,357 |oviiiiiiiiiiiiiiiines 3,315,671 |...
07367#-AD-0 ......... BEACON ORTHO PARTNERS MS DDTL 2ND AMNDT .....oeivvviiniiiiriiiieeeirenineeecennieeesennnnsessnnnnns | aeeeeennnnneens fonnnd 03/31/2023 .....
127598-AB-2 .........| COP COLLISIONRIGHT HLDGS DDTL ..reeuueeeeemnnnnseermnnnaeeeemnnnnneeemmnnnseeeemnnnnaseeennnnnaeeeennnnn | sevssnneennnnnn [orees 01/17/2023 .....
23340D-AQ-5 ......... [ CUSHVAN & WAKEFIELD US CO 2023 TLB REFI
BLAO97-RX-6 . ..| E-TECHNOLOGIES GRP LLC TL ... DIRECT PLACEMENT
37173N-AD-4 . .. | GENESEE SCIENTIFIC LLC DDTL ... DIRECT PLACEMENT
37233#-AC-1 ......... GENNX/PAG ACQUI/PRECISION AVIATION TL ..eeeeeeeeeeeeeeeee e e e eeenee e e eeemn e e e eenneeeeeennnnes | cevevnnnnnnnns Joennnd 03/31/2023 .....
BLAOBX-MI-8 ......... GENSERVE LLC DDTL 5TH AMND ....ciiiiriiniiiiiiiie e ciiii s cenii s evnins s ernnns e s ennnnnnsneenns | aeeevennnnneees founnd 03/23/2023 .....
372444-AA-2 ......... GENSERVE LLC MML .o ee et ee e e e eeene e e e e e e e e e e mrns s e e eennnnneeeeennnnnnnes | oeeevnnnninnnns Jonnnd 03/31/2023 .....
42255%-AD-6 ......... HEARTLAND LLC DDTL 6TH AMNDNNT .....eevvniniiiiiiiieiecieii e ccenii e s cnni e e ensni e ssennnnnes | eeeeeennnnnenns fonnid 03/29/2023 ..... DIRECT PLACEMENT ...
BLAOSC-BY-0 ......... IMPACT PARENT CORPORATION MML ... eeeeeeee e e et e e e e e e e e e e e e e e e e ennnnneeeees | neeeeesnnnnnns [oeeens 03/23/2023 ..... DIRECT PLACEMENT ...
44989P-AD-9 ......... [ INS INTERMEDIATE 11 TL ©eriiiiiiiiiiiiiiiii e e s s ennn s s e rnna e s e snnnnnns | eennnnneeeeenns [ooned 01/20/2023 ..... DIRECT PLACEMENT ...
46574D-AB-6 .........[ ITSAVVY ACQUISITION €O TL DD ..eeerrneeeeeeennieeeeeemnee e e e eeenee e e e e eenn e e e e eenne e e e eennnneeeeenn | svvnnnnnennenns [oneead 01/31/2023 ..... DIRECT PLACEMENT ...
50024P-9A-1 KOHLBERG INVESTORS IX LP ..iviiiiiiniiiiiiiiin et ecrvi e s sevnni s snnnnns | eeeeeennnnnenns fonnid 03/16/2023 ..... DIRECT PLACEMENT ...
50024P-98-9 . .. | KOHLBERG INVESTORS IX LP . DIRECT PLACEMENT
50024P-AA-9 . .. |KOHLBERG INVESTORS IX LP . DIRECT PLACEMENT
BLAO9F-02-5 . .| LAMARK DEBT MERGER INCR MML ... DIRECT PLACEMENT
51322K-AC-3 . .. | LAMARK DEBT MERGER SUB LLC DDTL . DIRECT PLACEMENT
BLAO8Y-TG-3 . .| LEGACY SERVICE PARTNERS LLC DDTL DIRECT PLACEMENT
BLAO8Y-TE-8 LEGACY SERVICE PARTNERS LLC MML ....oevvnniiiiiiiiiiiiiiie e eecnnninees | eeeeeennineees fonnid 01/09/2023 ..... DIRECT PLACEMENT ...
BLA092-80-8 LJ AVALON HLDGS TL. .eeeeeieeeeeenee e e eeemeee e e e eeenne e e e eennnaeeeeennnnneeeennnnseeeennnnnnseeennnnn | seeevenniinnnns Jonnnd 02/01/2023 ..... DIRECT PLACEMENT
57163K-AH-1 MARRIOTT OWNERSHIP RESORTS NEW TL B .eevvvniiiiiiiiiiiiiiriiiieeciniiisnsscnniineeecnnnn s essnnnnnns | oeeeeennnnnenes fonnnd 03/27/2023 ..... J P MORGAN SECURITIES INC ... N
59832H-AD-4 ......... [MIDWEST EYE SVCS LLC  DDTL weeeneeeeernieeeeemnnieeeeeennieeeeeeenn e e e eeenna e e e eeennnneeeennnnnnnes | sevvsnnsennenns [ennes 03/23/2023 ..... DIRECT PLACEMENT ... 598,190 |. 604,232 |...
647561-AA-7 .........|NEW MOUNTAIN PARTNERS VI LP TL ..irvrriniiiiiiiiiiiiiiiiiin e eccei e cevni s e cnnnnnneeees [ eennnnneeenenns [ooned 03/13/2023 ..... DIRECT PLACEMENT ... ...81,001,798 |. ...81,091,798 |...
62910X-AC-0 NFM & J LP DDTL eeeeeeeieeeeeeeie e e e e eeeee e e e e ee e e e e e snne e e e eemnnaeeeeennnneeeeennnnnneeennnnnnnes | seeevnnniinnnns Jonnad 02/27/2023 ..... DIRECT PLACEMENT ...
62974C-AC-9 . .. [NSPC INTERMEDIATE CORP TL 02/13/2023 EXCHANGE/VARIOUS
69014G-AD-5 . ..| OVATION HLDGS INC TL . DIRECT PLACEMENT N s
76087@-AB-0 . ..|RESA HOLDING CO DDTL ... DIRECT PLACEMENT .. 265,132 |. .267,810
78404X-AH-8 . ..| SBA SENIOR FINANCE I1 TL B 1L . VARIOUS ... 2,200,250 | 2,200,000
89616N-AA-6 . .| TRIDENT IX LP TL A ... DIRECT PLACEMENT . 44,260,082 |. . 44,260,082 |.
87331#-AA-1 ......... TSS BUYER LLC DDTL ..eeeeeeeeeeeeennieeeeeeenee s e e eeenne s e e eeemnnseeeennnneeeeennnnneeeeennnnnneeennnn | sevevnnniinnnns Jennnd 03/06/2023 ..... DIRECT PLACEMENT ... 1,542,188 |. 1,542,188 |...
BLAO9B-8G-5 ......... VEPF VIT HOLDINGS LP TL A evrvriiiiiiiiiiiie i seceniissesennnnessssssnsnessssnnnssnses | Dovevvvvnnnnns foannnd 03/14/2023 ..... GOLDMAN, SACHS & CO .. .. 34,825,000 |. ...35,000,000 |...
94184#-AB-3 ......... WATERMILL EXPRESS LLC DDTL ..eeereuusieemnnnnssseernnnnsasaernennnsseeennnnnsssennnnnnnsseennnnnasseeennnns | seessenssnnenes |oennns 02/27/2023 ..... DIRECT PLACEMENT
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 231,240,358 232,183,343
2509999997. Total - Bonds - Part 3 3,595,945,425 3,628,134,559 7,836,897 XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX
2509999999. Total - Bonds 3,595,945,425 3,628,134,559 7,836,897 XXX
4509999997. Total - Preferred Stocks - Part 3 XXX XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX
4509999999. Total - Preferred Stocks XXX XXX
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313786-10-5 ......... FHLB TOPEKA CLASS A e e e ceeee e e e eeeee e e e e e e e e e e e e e e e e nnnn e e e eeenn e e e eeennnnneeeeennn | cvnnineenennns Jonnnd 03/29/2023 ..... EXCHANGE 286,530.000 |.... 28,653,000
313786-2#-1 ......... FHLB TOPEKA CLASS B ... [ I AT 03/31/2023 ..... EXCHANGE/VARIOUS 460,925.920 |.... 46,092,592
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 74,745,502
69447T-36-7 ......... PACIFIC FUNDS ESG CORE BND FND ADV CLASS ....cccvvuniiiiiiiiiiiieiiiiineeecrinineeeevnninesecennnns | cennnnneeenenns fonnid 03/31/2023 ..... DIVIDEND REINVESTMENT e 9,125,570 ... ... 77,981
69447T-37-5 ......... PACIFIC FUNDS ESG CORE BOND FUND CLASS | ....iieeeeeieiieeineieeeeeeenieeeeeeeeeeeeeeennineeeeenee | cvvninnnnnnnnn Joennnd 03/31/2023 ..... DIVIDEND REINVESTMENT ... 9,107.920 |.... ... 17,831
69448A-21-9 ......... PACIFIC FUNDS ULTRA SHORT INCOME CLASS D ....ceevvvvrnniiiiiniiiiiiiiniineeecnniissesernnnnnnesnnns | cennnnneeenenns fonasd 03/31/2023 ..... DIVIDEND REINVESTMENT 14,486.840 |.... 142,884
69448A-22-7 ......... PACIFIC FUNDS ULTRA SHORT INCOME CLASS | .. [ETTTTTTUUPPTRN FPTTI 03/31/2023 ..... DIVIDEND REINVESTMENT 14,436.020 |....

5919999999. Subtotal - Common Stocks - Parent, Subsidiaries and Affiliates Publicly Trade:

441,079 XXX XXX
5989999997. Total - Common Stocks - Part 3 75, 186,670 XXX XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX
5989999999. Total - Common Stocks 75, 186,670 XXX XXX
5999999999. Total - Preferred and Common Stocks 75,186,670 XXX XXX
6009999999 - Totals 3,671,132,095 XXX 7,836,897 XXX
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.. 38374M-DY-2 | GNMA 2005-75 CL ZA Z BOND .....cooveeeeeeeeeeenes [ . 03/01/2023 . | SCHEDULED REDEMPTION ... ... 11,346 | . 11,346 ... ..4,165 |. 10/01/2035 . [1.A ........
..38374E-HT-7 | GNMA SER 2003-105 CL Z .....ovvvvvvvvvrvnnnnnnnnns [eeeeenn . 03/01/2023 . | SCHEDULED REDEMPTION ... ... 21,136 | . 21,136 |... 2,430 |. 11/01/2033 . |[1.A ........
..38374E-G9-2 | GNMA SER 2003-113 CL ZA ...eevvvvvveiiiiiiiiiiiens oo . 03/01/2023 . | SCHEDULED REDEMPTION ... 3,208 |. 12/01/2083 . [1.A ........
..38381Y-UF-9 | GOVT NATIONAL MTG A 2019-115 CL FE ......oevvns [oeennn . 03/20/2023 . | SCHEDULED REDEMPTION ... ..2,757 |. 09/20/2049 . [1.A ........
..38381Y-UN-4 | GOVT NATIONAL MTG A 2019-115 CL FG ....evvvvens [oeennnn . 03/20/2023 . | SCHEDULED REDEMPTION ... ..5,838 |. 09/20/2049 . [1.A ........
..38381Y-VE-1 | GOVT NATIONAL MTG A 2019-115 CL UF .........ooe [oeennn . 03/20/2023 . | SCHEDULED REDEMPTION ... ..4,005 |. 09/20/2049 . [1.A ........
..38382A-XM-2 | GOVT NATIONAL MTG A 2019-137 CL FE .....eevvees [eeennn . 03/20/2023 . | SCHEDULED REDEMPTION ... ..2,878 |. 11/20/2049 . [1.A ........
..38382A-ZK-4 | GOVT NATIONAL MTG A 2019-143 CL AF .....oevvves [oeennn . 03/20/2023 . | SCHEDULED REDEMPTION ... .. 3,541 | 1172072049 . [1.A ........
..38382A-Z0-1 | GOVT NATIONAL MTG A 2019-143 CL JF .....oooeees [ oennnn . 03/20/2023 . | SCHEDULED REDEMPTION ... ..3,219 | 11/20/2049 . [1.A ........
..83162C-RR-6 | SBAP 2008-20C CL 1 ................... 03/01/2023 . | SCHEDULED REDEMPTION ... . 03/01/2028 . [1.A .
..911760-EJ-1 | VENDEE MORTGAGE TRUST 1994-2 CL 378 .. P I . 03/01/2023 . | SCHEDULED REDEMPTION ... . 06/01/2024 . [1.A .
0109999999. Subtotal - Bonds - U.S. Governments XXX
..D2740*-AD-9 | PORTIGON AG SUB NT SER 05-3 .........ceevveeenns [ . 01/02/2023 . | SCHEDULED REDEMPTION ... . 01/02/2028 .
..D2740*-AE-7 |PORTIGON AG SUB NT SER 06-3 .... [ . 01/02/2023 . | SCHEDULED REDEMPTION ... . 01/02/2027 .
..D2740*-AF-4 | PORTIGON AG SUB NT SER 07-3 . ..... |- 01/02/2023 . | SCHEDULED REDEMPTION . K . 01/02/2027 .
..731011-AT-9 |REPUBLIC OF POLAND SR NT .. |D..... . 03/17/2023 . |MATURED .........cccvnnnnnn |ooee 14,968,209 |.... . 03/17/2023 .
0309999999. Subtotal - Bonds - All Other Governments 15,094,213 XXX
..35826#-AA-2 | FRESNO COUNTY TRUST Il CTL SER 2020 ......... [....... . 03/15/2023 . ‘SCHEDULED REDEMPTION ... |oveveeeveereeiiienns fevnnnnnnns 44,666 |............ 44,666 |............ 44,666 . 08/15/2039 . (1.D ........
..89917*-AA-3 | TULARE COUNTY I CTL PTC .....ooeeeeeeeeeeeeeeenns oo . 03/25/2023 . | SCHEDULED REDEMPTION ... |.ooeeeeeiiiiiineess |ooveeeennns 2,036 |.oooeeeeenns 2,036 |............ 2,056 . 08/25/2045 . [1.D ........
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po ns 46,702 46,702 46,72 XXX XXX
..31393Y-AT-2 |FANNIE MAE SER 2004-31 CL Z ..cooeeeeeeeeeeeneens [ eennnn . 03/01/2023 . | SCHEDULED REDEMPTION ... 222,624 |.... . 05/01/2034 . [1.A ........
..31393X-V8-7 |FANNIE MAE SER 2004-35 CL AZ ....ccoovvviiiiiees [oeeenn . 03/01/2023 . | SCHEDULED REDEMPTION ... . .. 136,180 |.... . 05/01/2034 . [1.A ........
..31393G-V3-5 |FHLMC 2533~ CL Z .oooeeeiiiiieiiiieieeeeeeceeeeees [ . 03/01/2023 . | SCHEDULED REDEMPTION ... ... 91,576 ...87,830 | . . . 12/01/2082 . [1.A ........
..31394R-TP-4 | FHLMC 2766 CL 2D . 03/01/2023 . | SCHEDULED REDEMPTION ... .. 206,195 ..185,913 |. . 196,086 |. .206,195 . 03/01/2034 . (1.
..31395H-RC-6 | FHLMC 2870 CL VZ . 03/01/2023 . | SCHEDULED REDEMPTION ... .. 450,693 ..435,139 |. .450,693 . 10/01/2034 . (1.
..3137FQ-HH-9 | FHLMC 4936- CL EF 03/25/2023 . | SCHEDULED REDEMPTION ... .. 168,630 ..168,254 |. 168,630 . 12/25/2049 . (1.
..3137FQ-Jii-4 | FHLMC 4936- CL FL 03/25/2023 . | SCHEDULED REDEMPTION ... ..231,798 . ..231,301 |. .231,79%8 . 12/25/2049 . (1.
..3137F9-IIS-6 | FHLMC 5070~ CL DP ... 03/01/2023 . | SCHEDULED REDEMPTION ... ..916, 146 ..916,146 ..915,586 |. .916,146 . 08/01/2050 . (1.
..31394P-PA-5 | FHLMC SER 2755 CL ZM .. . 03/01/2023 . | SCHEDULED REDEMPTION ... .. 78,132 ... 78,132 ..78,132 |.. . 02/01/2034 . (1.
..31397B-SF-9 |FHLMC SER 3227 CL PT ..oovvvvvriiiiiiiiieieeeeeeens [ . 03/01/2023 . | SCHEDULED REDEMPTION ... .. 106,411 106,411 . 10/01/2036 . [1.A ........
..31396G-BS-9 | FHLMC SERIES 3087 CL NZ . . 03/01/2023 . | SCHEDULED REDEMPTION ... . 12/01/2035 . [1.A ........
..3133TP-60-7 |FHR 2235 TZ COIN PROGRAM .. . 03/01/2023 . | SCHEDULED REDEMPTION ... . 06/01/2030 . [1.A ........
..31393E-N8-8 | FNMA 2003-86 CL ZJ . 03/01/2023 . | SCHEDULED REDEMPTION ... . 09/01/2033 . [1.A ........
.. 31394C-JIi-3 | FNMA 2005-12 CL CZ . . 03/01/2023 . | SCHEDULED REDEMPTION ... . 03/01/2035 . [1.A ........
..31304C-6F-4 | FNMA 2005-30 CL Z ... . |- 03/01/2023 . [ SCHEDULED REDEMPTION ... . 04/01/2035 . [1.A ........
.. 31394C-U5-9 | FNMA 2005-34 CL PE . . 03/01/2023 . | SCHEDULED REDEMPTION ... . 04/01/2035 . [1.A ........
.. 31394D-QR-4 | FNMA 2005-40 CL Z ... 03/01/2023 . | SCHEDULED REDEMPTION ... . 05/01/2035 . [1.A .
.. 31394V-N5-5 | FNMA 2006-13 CL ZA . 03/01/2023 . | SCHEDULED REDEMPTION ... . 03/01/2036 . [1.A .
..31396K-3E-0 | FNMA 2006-84 CL YP . 03/01/2023 . | SCHEDULED REDEMPTION ... . 09/01/2036 . [1.A .
..3136B4-SB-5 |FNMA 2019-24 CL FA ...ccoeeeeiiiiiieiee [ . 03/25/2023 . | SCHEDULED REDEMPTION ... . 06/25/2049 . [1.A ........
..3136B4-WA-2 |FNMA 2019-26 CL FG .....coooveereerniienennnns [ . 03/25/2023 . | SCHEDULED REDEMPTION ... |.... . 06/25/2049 . [1.A ........
..3136B5-AM-7 |FNMA 2019-30 CL FA .....ooovirrriniiis [ . 03/25/2023 . | SCHEDULED REDEMPTION ... . 07/25/2049 . [1.A ........
..3136B4-5C-8 |FNMA 2019-33 CL FB ...ccooeeeeiiiiiiiieieiiiieeeees s . 03/25/2023 . | SCHEDULED REDEMPTION ... . 07/25/2049 . [1.A ........
..3136B6-1D-1 |FNMA 2019-60 CL F ..oevvvvvriiiiiiiiiiiiiieiineeenns [ oo . 03/25/2023 . | SCHEDULED REDEMPTION ... . 10/25/2049 . (1.A ........
..3136B7-PZ-8 |FNMA 2019-73 CL FD .ooooeiiiiiiiiiieiieeieeeeeees [ . 03/25/2023 . | SCHEDULED REDEMPTION ... . 12/25/2049 . [1.A ........
..3136BB-GY-2 | FNMA 2020-54 CL PC .....evvvvvvvvvnnnnnnnnnnnnnnnnns [oenens . 03/01/2023 . | SCHEDULED REDEMPTION ... . 08/01/2050 . [1.A ........
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..31371H-FO-4 | FNMA PASS THRU #252292 COIN PROGRAM ........... [....... . 03/01/2023 . | SCHEDULED REDEMPTION ... ..3,468 . 3,468 .3,450 |.... .18 ). .3,468 |.. . 12/01/2028 . [1.A ........
..31371H-GA-0 | FNMA PASS THRU #252293 COIN PROGRAM ........... [....... . 03/01/2023 . | SCHEDULED REDEMPTION ... ....210 21 e (D ....210 ). . 12/01/2028 . [1.A ........
..31418C-RD-8 | FNMA PASS THRU SGL FAMILY #MA3183 ............. [.oeeees . 03/01/2023 . | SCHEDULED REDEMPTION ... ...36,280 ...38,754 |.... ....(2,474) . ..36,280 |.. . 1170172047 . (1.A ........
..31418C-S5-4 | FNMA PASS THRU SGL FAMILY #MA3239 ............. [....... . 03/01/2023 . | SCHEDULED REDEMPTION ... ..137,825 ....(9,200) |. . 01/01/2048 . [1.A ........
..31393Y-IIN-1 | FNMA SER 2004-45 CL Z ....oevvvvvviiiiiiiiiiiiienns [ oo . 03/01/2023 . | SCHEDULED REDEMPTION ... 308,592 ... 32,867 | . 06/01/2034 . [1.A ........
..31394A-M3-7 | FNMA SER 2004-67 CL ZA .......evvvvmmmmnnnnnnnnnnn [erneenn . 03/01/2023 . | SCHEDULED REDEMPTION ... 245,255 ....18,945 |. . 09/01/2034 . [1.A ........
..31304A-R6-5 |FNMA SER 2004-74 CL ZB .......eevvrvvvvvvnnnnnnnns [erneen . 03/01/2023 . | SCHEDULED REDEMPTION ... 134,246 |...........113,480 |.......... 124,834 | | 9,412 | . 10/01/2034 . [1.A ........
..31394B-Hli-7 | FNMA SER 2004-83 CL ZB ........eevvvvvvmvvnnnnnnns [ereeenn . 03/01/2023 . | SCHEDULED REDEMPTION ... 109,063 |............91,690 |...........100,783 |ocoorrrrririnns forrrnnnnns 8,310 |. . 11/01/2034 . (1.A ........
..31394M-K4-1 | FREDDIE MAC CMO SERIES 2714 CL CZ .....evvvvnnn [eeeennn . 03/01/2023 . | SCHEDULED REDEMPTION ... 204,824 |.......... 184,472 [oiiininni195,252 [oiiiiiiiiiiiis oo 9,573 |. . 12/01/2033 . [1.A ........
..31394L-0P-0 | FREDDIE MAC SER 2698 CL MZ .. 03/01/2023 . | SCHEDULED REDEMPTION ... .. 224,137 13,024 |. . 11/01/2033 . [1.A .
..31394X-F6-8 | FREDDIE MAC SER 2781 CL ZC .. 03/01/2023 . | SCHEDULED REDEMPTION ... . 164,811 K 12,748 |. . 04/01/2034 . [1.A .
..46670#-AA-6 | JLL SECURITIES CTL SEC SER 2020-50 .... 03/15/2023 . | SCHEDULED REDEMPTION ... |. ...90,643 ...92,003 |. .(1,255) | . 11/15/2040 . (1.B .
..644684-BN-1 | NEW HAMPSHIRE ST BUS FINA PENNYCHUCK WTR .... |....... . 01/01/2023 . | CALLED @ 100.000 ........ .... 115,000 .. 115,000 |.... 115,000 |.. . 01/01/2045 . [1.F FE .
..66705#-AA-3 | NORTHTOWN HOUSING DEVELOPMENT CORP ............ [.eeeees . 03/15/2023 . | SCHEDULED REDEMPTION ... .. 518,186 518,186 |.. . 03/15/2026 . [1.E ........
..841215-AA-4 | SOUTHAVEN CMBD CYCLE GEN SEC .......ccovveveeeens [oeennn . 02/15/2023 . | SCHEDULED REDEMPTION ... .331,833 |.. . 08/15/2033 . 1.C FE .
..88275F-UR-8 | TEXAS ST DEPT OF HSG & CMNTY A ......oevvvennnnn [eeeenn . 01/01/2023 . | CALLED @ 100.000 .. .5,000 |.. . 09/01/2047 . (1.B FE .
..88275F-US-6 | TEXAS ST DEPT OF HSG & CMNTY A ... ... |.eeee..|. 01/01/2023 . [ CALLED @ 100.000 .. .5,000 |.. . 03/01/2052 . [1.B FE ....
0909999999. Subtotal - Bonds - U.S. Special Revenues 165,255 165,255 9,235,710 XXX XXX
.. 74353#-AA-2 | 1600 0SGOOD ST NTH ANDOVER AMAZON CTL ........ [....... . 03/10/2023 . | SCHEDULED REDEMPTION ... |.ocooeveveeeeeinnnes |oveeeeeen 61,608 | 61,608 |..eeeeennnn 61,608 |..eveennnnn1,608 [oueeeeniiiiiiin [ e e e . 10/10/2042 . (1.E ........
..830126-AA-8 | 6823 ENERGY PARTNERS . 03/15/2023 . | SCHEDULED REDEMPTION ... . . . . 01/15/2062 .
..00654U-AA-0 | ADANI INTL CONT SR SEC 144A . . 03/31/2023 . | SCHEDULED REDEMPTION ... .. 292,500 ..202,500 ..291,784 |. .292,500 . 02/16/2031 .
..007034-AF-8 | ADJUSTABLE RATE MTG TR 2006-2 CL 2A2 . 03/01/2023 . [ SCHEDULED REDEMPTION . ..2,360 . 2,360 1,537 | .2,045 |. . 2,360 . 05/01/2036 .
..00101J-AH-9 | ADT CORP SR NT ......eevvviiininnnnnnee 03/15/2023 . [ CALLED @ 100.000 .. . 9,868,000 ..9,868,000 ..9,866,655 |. .9,867,927 |. .9,867,960 . 06/15/2023 .
..00802#-AA-4 | AEROSTAR AIRPORT HLDGS SR SEC NT ............... [oeeens . 03/22/2023 . | SCHEDULED REDEMPTION ... ....387,084 |.. . 03/22/2035 .
..00130H-CE-3 | AES CORP/THE SR NT ...eevvvviiiiiiiiiiiiiiiiiiieeees [ eeeeenn . 03/28/2023 . | GOLDMAN, SACHS & CO ... . 01/15/2026 .
..00841X-AD-2 | AGATE BAY MTG LOAN TR 2015-2 A4 .. U PRI . 03/01/2023 . | SCHEDULED REDEMPTION ... ... (1,620) |. . (1,620) |... . 03/01/2045 .
..00841Y-AD-0 | AGATE BAY MTG LOAN TR 2015-3 CL A4 144A ..... |....... . 03/01/2023 . | SCHEDULED REDEMPTION ... ... (244) ). . (244))... . 04/01/2045 .
..00842A-AD-1 | AGATE BAY MTG LOAN TR 2015-4 CL A4 144A ..... [....... . 03/01/2023 . | SCHEDULED REDEMPTION ... .... 106,679 .. (54)) .. (54))... . 06/01/2045 .
..00842B-AC-1 | AGATE BAY MTG LOAN TR 2015-5 CL A3 144A ..... |....... . 03/01/2023 . | SCHEDULED REDEMPTION ... ... 22,743 .. (137) ). L (137) ... . 07/01/2045 .
..00842E-AC-5 | AGATE BAY MTG LOAN TR 2016-2 CL A3 144A ..... |[....... . 03/01/2023 . | SCHEDULED REDEMPTION ... ... 17,5712 ... (250) | . 03/01/2046 .
..00842V-AC-7 | AGATE BAY MTG LOAN TR 2016-3 CL A3 144A ..... [....... . 03/01/2023 . | SCHEDULED REDEMPTION ... ...28,976 ... (270) ] . 05/01/2037 .
..01185%-AA-3 | ALASKA VENTURES LLC SR SEC NT .. 03/31/2023 . | SCHEDULED REDEMPTION ... ..410,486 K . 06/30/2033 .
..01185*-AB-1 | ALASKA VENTURES LLC SR SEC NT . 03/31/2023 . | SCHEDULED REDEMPTION . 51,125 K 51,125 |. . 06/30/2033 .
..01400E-AE-3 | ALCON FINANCE CORP CO GUARNT 144A 03/06/2023 . [MIZUHO SEC USA INC ... .. 350,312 ..350,000 ..348,103 |. ..348,113 | . 12/06/2032 .
..021345-AA-1 | ALTA WIND HLDGS LLC PTC 144A oo | eeennn |- 0373172023 . | SCHEDULED REDEMPTION ... ... 92,785 ...92,785 |............02,785 |.... . 06/30/2035 .
..G12636-AD-3 | ALTITUDE INFRASTRUCTURE HLDG SEC SER A ....... D..... . 03/31/2023 . | SCHEDULED REDEMPTION ... . 1,317,586 1,317,586 |........1,207,213 |.... . 11/18/2027 .
..00184@-AA-4 | AMAZON FC EUCLID OH CTL SR SEC . |- 03/31/2023 . [ SCHEDULED REDEMPTION ... ... 53,430 ...53,430 |.... . 06/30/2039 . (1.
..00191#-AA-3 | AMAZON FC TUCSON AZ LANDLORD LLC CTL . . 03/31/2023 . | SCHEDULED REDEMPTION ... ... 58,918 ...58,918 |.... . 08/31/2039 . [1.E ........
..74351@-AA-6 | AMAZON OAK CREEK PTC CTL ........ 03/10/2023 . | SCHEDULED REDEMPTION ... ..335,766 |. . 07/10/2040 . (1.D .
..02379K-AA-2 | AMER AIRLINE 21-1A EETC PTC .... 01/11/2023 . | SCHEDULED REDEMPTION ... ..811,639 |. . 07/11/2034 . [1.G FE
..02376L-AA-3 | AMER AIRLINE 21-1B PTT PTC SER B 01/11/2023 . | SCHEDULED REDEMPTION ... |. ) | . 07/11/2030 . |3.A FE
..023608-AL-6 | AMEREN CORP SR NT [ . 02/27/2023 . | BARCLAYS CAPITAL INC ... |.... 2 . (44,915) [.... . 03/15/2027 . |2.A FE
..02665U-AA-3 | AMERICAN HOMES 4RENT 2014-SFR2 CL A 144A .... |....... . 03/01/2023 . | SCHEDULED REDEMPTION ... .0 . 10/01/2036 . [1.A FE
..02665X-AA-7 | AMERICAN HOMES 4RENT 2014-SFR3 CL A 144A ... |....... . 03/01/2023 . | SCHEDULED REDEMPTION ... R I . 12/01/2036 . [1.A FE
..02666A-AA-6 | AMERICAN HOMES 4RENT 2015-SFR1 CL A 144A .... |....... . 03/01/2023 . | SCHEDULED REDEMPTION ... .0 . 04/01/2052 . [1.A FE
..02666B-AA-4 | AMERICAN HOMES 4RENT 2015-SFR2 CL A 144A ... |....... . 03/01/2023 . | SCHEDULED REDEMPTION ... .0 . . 10/01/2045 . [1.A FE
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..03065(-AB-1 | AMERICREDIT AUTO REC 2022-2 CL A2A .......ceeen [eeeennn . 03/18/2023 . | VARIOUS ......ovvvvivennnnns . 618,714 |.... . 12/18/2025 . [1.A FE ....
..030728-QP-3 | AMERIQUEST MTG SECURITIES 2004-FR1 CL A6 .... |....... . 03/01/2023 . | SCHEDULED REDEMPTION ... . 05/01/2034 . [1.A FM ...
..030728-00-1 | AMERIQUEST MTG SECURITIES 2004-FR1 CL A7 .... |....... . 03/01/2023 . | SCHEDULED REDEMPTION ... . 05/01/2034 . [1.AFM ...
..00176@-AA-4 | AMF FLORENCE LLC SEC ..........evvvvnnns 03/31/2023 . | SCHEDULED REDEMPTION ... .. 342,332 ..342,3382 ..342,332 | ..342,332 | W342,332 | e K . 12/31/2035 . |2.CPL ....
..035240-A0-3 | ANHEUSER-BUSCH INBEV WOR CO GUARNT . . 03/21/2023 . | U.S. BANCORP 20,081,700 .20,000,000 .19,937,000 |. 19,992,439 |. 19,959,872 . 121,828 |. . 01/23/2029 . [2.A FE ....

. 02/15/2042 . |2.A PL ...
. 07/30/2050 . |2.C FE ....
. 10/15/2030 . [1.A FE ...
. 03/01/2023 . |2.C FE ....
. 09/01/2042 . |2.B PL ....
. 09/01/2042 . |2.B PL ....

02/15/2023 . | SCHEDULED REDEMPTION ...
01/30/2023 . | SCHEDULED REDEMPTION ...
. 01/17/2023 . [ SCHEDULED REDEMPTION ... |.
. 03/01/2023 . [MATURED .........cccuneenes
. 03/01/2023 . [ SCHEDULED REDEMPTION ...
03/01/2023 . | SCHEDULED REDEMPTION ...

..00229*-AA-3 | AP TUNDRA HOLDINGS SEC .................
..038779-AB-0 | ARBYS FUNDING LLC 2020-1A CL A2 144A .
..04015N-AG-9 | ARES CLO LTD 2015-4A CL A1R 144A .
..042735-BC-3 | ARROW ELECTRONICS INC SR NT
..04774#-AB-8 | ATLANTA FALCONS SR NT SER B
..04774#-AA-0 | ATLANTA FALCONS SR SEC NT SER A

16,799,150 |....
..123,376 |....
175,717 ).

16,799,000 |..
123,376 |..
175,717

123,376 |....
175,717 ).

.. 123,376
. 175,717

123,376
175,717

..04966H-AA-4 | ATRIUM CDO CORP 13A- CL A1 144A .. . 01/23/2023 . [ SCHEDULED REDEMPTION ... ... 53,117 ...53,117 ...52,225 |. ...52,251 | ..53,117 . 11/21/2030 . |1.A FE ...
..05254J-AA-8 | AUST & NZ BANKING GRP NY SR NT ... . 03/21/2023 . [U.S. BANCORP . 1,110,021 ..1,100,000 ..1,100,000 |. .1,100,000 |. .1,100,000 . 12/08/2025 . |1.D FE ....
..05330K-AA-3 | AUTO METRO PUERTO RICO SR SEC 144A .... 03/31/2023 . | SCHEDULED REDEMPTION . ..300,000 . 300,000 . 300,000 |. . 300,000 |. - 300,000 . 06/30/2035 . |2.C FE ....
..05348E-AR-0 | AVALONBAY COMMIN SR NT MTN DTD 12/14/12 03/15/2023 . | MATURED ... . 1,500,000 ..1,500,000 ..1,568,640 |. .1,506,612 |. (6,612) |. . (6,612) .1,500,000 . 03/15/2023 . |1.G FE ...
..05401A-AP-6 | AVOLON HLDGS FNDG LTD SR NT 144A . . 02/09/2023 . [ GOLDMAN, SA . . ..350,000 ..337,824 |. ..346,572 |. (6,657) |. . (6,657) . . 02/21/2028 . |2.C FE ....
..05607Y-AJ-0 |B2R MTG TR 2015-1 CL B 144A . 03/01/2023 . [ SCHEDULED REDEMPTION ... . 811,081 |.... ... (4,189) |. . (4,189) |... . 05/01/2048 . |1.B FE ....
..05607Y-AL-5 |B2R MTG TR 2015-1 CL C 144A . 03/01/2023 . [ SCHEDULED REDEMPTION ... .. (1,500) |. . (1,500) ... . 05/01/2048 . |1.A FE ...

. 04/01/2037 . |4.CFM ...
. 09/01/2034 . [1.A FM ...
. 03/01/2036 . |[4.A FM ...
. 10/01/2033 . [1.A FM ...
. 03/01/2036 . |4.B FM ...

..059496-AY-5 | BANC OF AMERICA ALT LN 2007-1 CL 3A19
..06051G-AV-1 | BANC OF AMERICA FNDG 2004-A CL 1A1 .
..05949Q-AT-2 | BANC OF AMERICA FNDG CORP 2006-2 CL 2A12
..05946X-EY-5 |BANC OF AMERICA FUNDING 2003-3 CL 1A43 . - |- 03/01/2023 .  SCHEDULED REDEMPTION ... |.
..058931-BD-7 |BANC OF AMERICA FUNDING 2006-3 CL 5A1 ... <eennn |- 03/01/2023 . | SCHDLD REDM/PRIN LOSS .. |.
..05949A-DF-4 | BANC OF AMERICA MTG SECUR 2004-D CL 2A1 ... |....... . 03/01/2023 . [ SCHEDULED REDEMPTION ...

03/01/2023 .
03/01/2023 . | SCHEDULED REDEMPTION ... [.
03/01/2023 . | SCHDLD REDM/PRIN LOSS .. |.

.. (35)

. 05/01/2034 . [1.A FM ...
..05949A-DG-2 | BANC OF AMERICA MTG SECUR 2004-D CL 2A2 ..... |....... . 03/01/2023 . [ SCHEDULED REDEMPTION ... . 05/01/2034 . [1.A FM ...
..05949A-HB-9 | BANC OF AMERICA MTG SECUR 2004-E CL 2A7 ..... |....... . 03/01/2023 . [ SCHEDULED REDEMPTION ... . 06/01/2034 . |[1.A FM ...
..05949A-XG-0 |BANC OF AMERICA MTG SECUR 2004-K CL 2A1 ..... |....... . 03/01/2023 . [ SCHEDULED REDEMPTION ... . 12/01/2034 . [1.A FM ...
..05949A-H3-4 | BANC OF AMERICA MTG SECUR 2005-A CL 2A2 ..... |....... . 03/01/2023 . [ SCHEDULED REDEMPTION ... . 02/01/2035 . [1.A FM ...
..06055H-AB-9 | BANK OF AMERICA CORP PERP JR SUB FRN ......... |....... . 03/22/2023 . [BANK OF AMERICA NA ..... . (14,625) |....... (14,625) . 04/27/2170 . |2.C FE ....

. 07/24/2023 . |1.G FE ...
. 03/01/2035 . |[4.A FM ...
. 07/24/2026 . |1.F FE ...

03/21/2023 . |BANK OF AMERICA NA ..... E
03/01/2023 . | SCHDLD REDM/PRIN LOSS .. |.
03/08/2023 . | BARCLAYS CAPITAL INC ... [.

..06053F-AA-7 | BANK OF AMERICA CORP SR NT . (46,772) | (46,772)|..
..05949A-3N-8 | BANK OF AMERICA MTG SECS 2005-3 CL 2A1 .

..06406R-BJ-5 |BANK OF NY MELLON CORP SR NT .........

10,000,000
39,585
..550,000

34,714
.550,000

. (14,333) | (14,333)

..05609*-AA-2 | BB&T CENTER GRND LSE BACKED PTC CTL 03/15/2023 . | SCHEDULED REDEMPTION ... .984 .984 . 01/15/2056 . |1.D PL ....
..07359B-AA-5 | BEACON CONTAINER FIN 2021-1A CL A 144A . 03/20/2023 . | SCHEDULED REDEMPTION ... [. ..495,000 .495,000 . 10/22/2046 . |1.F FE ...
..07387A-ET-8 |BEAR STEARNS ADJ RATE MTG 2005-10 CL A3 ..... |....... . 03/01/2023 .  SCHEDULED REDEMPTION ... . 10/01/2035 . [1.A FM ...
..07384M-YZ-9 | BEAR STEARNS ARM 2003-7 CL 9A ......ovvvieeiins | eeeeans . 03/01/2023 . [ SCHEDULED REDEMPTION ... . 10/01/2033 . [1.A FM ...
..07384M-ZU-9 | BEAR STEARNS ARM TR 2003-8 CL 3A ......cccoeees | aveeenn . 03/01/2023 .  SCHEDULED REDEMPTION ... . 01/01/2034 . [1.A FM ...
..07384M-ZX-3 | BEAR STEARNS ARM TR 2003-8 CL SA .....cccvvees | eeeeens . 03/01/2023 . [ SCHEDULED REDEMPTION ... ... . 01/01/2034 . [1.A FM ...
..08516*-AA-8 |BERLIN STATION SR NT SER A .....ccoeeiiiiieiaacs | aveens . 01/31/2023 . [ SCHEDULED REDEMPTION ... . 166,478 |.... . 09/30/2031 . [6. PL .....

. 02/15/2024 . |2.C FE ....
. 06/30/2037 . |2.B PL ....
. 02/15/2023 . |1.E FE ....

..08576P-AG-6 | BERRY GLBL INC SR SEC .......ceeeviuriiiieiiiiiis | eeeeens . 03/30/2023 . [ TENDER @ 96.415 .........
..09143#-AA-3 | BISHOP HILL ENERGY LLC .. . . |- 03/31/2023 .  SCHEDULED REDEMPTION ... |....
..00256B-AD-9 | BLACKSTONE HLDGS FINA CO GUARNT 144A ......... - |- 02/15/2023 . [MATURED ...........ceeeenns

1,501,618 |....
..083,341 |....
.9,997,210 |....

...... 10,000,000

..09626Y-AN-0 | BLUEMOUNTAIN CLO LTD 2013-2A CL A1R 144A . 01/23/2023 . | SCHEDULED REDEMPTION . ... 28,074 ...28,074 ...21,715 | ..28,074 . 10/22/2030 . [1.A FE ...
..05565A-SK-0 | BNP PARIBAS PERP JR SUB 144A ..... |- 02/15/2023 . |BNP PARIBAS SEC CORP ... |. ... 81,250 . 100,000 . 100,000 |. 100,000 . 01/01/9999 . |2.C FE ....
..05574L-FY-Q |BNP PARIBAS SR NT MTN DTD 03/04/13 . D..... . 03/03/2023 . [MATURED ..........cccuueenns 14,000,000 |....... 14,000,000 .......13,998,008 |.... .......14,000,000 |.. . 03/03/2023 . |1.D FE ....
..06051G-EU-9 | BOA CORP SR NT MTN DTD 01/11/13 .. R . 01/11/2023 . [MATURED ... 10,000,000 |...... 10,000,000 |........ 9,042,418 |........9,999,812 |...cooiiiiiiiis foevennnnnn 188 i | 188 e 10,000,000 |.. .. 165,000 |. 01/11/2023 . [1.G FE ....
..05578A-AA-6 | BPCE SA SR NT 144A -|D..... . 01/11/2023 . [MATURED .....ooeeeeeenneens foveeeeeeiineeee [, 10,500,000 |....... 10,500,000 |........ 9,995,8% |.......10,496,338 |......coeeeeen oo 83,662 foeiiieiiiii 83,662 [, |l 10,500,000 |.. ... 144,375 |. 01/11/2023 . [1.E FE ....
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..10554T-AG-0 | BRASKEM NETHERLANDS CO GUARNT 144A . . 02/16/2023 . |HSBC SECURITIES INC ... .... 200,000 ... 200,000 |.. .. (3,000) [........ (3,000) . 02/13/2083 . [2.C FE ....
..10623*-AA-4 | BRAZOS SANDY CRK SR NT SER 2009A . . |. 03/17/2023 . | VARIOUS ..2,390,430 . 2,464,906 .1,667,766 . 722,664 |. . 06/30/2024 . [6. * .......
..11043X-AB-9 |BRITISH AIRWAYS PLC PTC 144A . 03/15/2023 . | SCHEDULED REDEMPTION ... ... 19,592 |.... .. . 06/15/2029 . [2.B FE ....
..11042A-AA-2 | BRITISH AIRWAYS PLC SR SEC 144A .. . 03/20/2023 . | SCHEDULED REDEMPTION ... L1672 | . 11,672 ... . 06/20/2024 . (1.E FE ....
..111021-AL-5 |BRITISH TELECOMMUNICATIO SR NT ..... |- 03/20/2023 . |BARCLAYS CAPITAL INC K 10,026,200 .9,973,233 |. .9,974, 111 . 12/04/2028 . (2.B FE ....
..11133T-AE-3 |BROADRIDGE FINANCIAL SOL SR NT .....coeeeeeeeees [eeennn . 01/10/2023 . | J P MORGAN SEC INC ...... ... 249,501 ..299,188 |.... ....299,89%0 |.. . 05/01/2031 . [2.A FE ....
..125326-AA-8 | BURLINGTON NORTH SR SEC NT SER D .... . 01/15/2023 . | MATURED ... .. 238,007 ..238,007 |.... .238,007 |.. . 01/15/2023 . [1.C ........
..12533#-AA-5 |BURLINGTON NORTH SR SEC NT SERE .... . 01/15/2023 . | MATURED ... ..364,312 |.... .364,312 |.. . 01/15/2023 . [1.C ........
..12533%-AA-9 | BURLINGTON NORTH SR SEC NT SER F .... . 01/15/2023 . | MATURED ... . 180,797 |.... 180,797 |.. . 01/15/2023 .
..125338-AA-7 | BURLINGTON NORTH SR SEC NT SER G .... 01/15/2023 . | MATURED ... . ..131,488 |. .131,488 . 01/15/2023 .
.. 12232-A0-3 | BURNHAM PARK CLO LTD. 2016-1A CL AR 144A .... . 01/20/2023 . | SCHEDULED REDEMPTION ... 211 ). . 10/20/2029 .
..12806*-AH-4 | CAITHNESS LONG ISLAND SER H SR SEC NT ........ [....... . 01/15/2023 . | SCHEDULED REDEMPTION ... 275,076 . 01/15/2032 .
..12807C-AA-1 | CAL FUNDING IV LTD 2020-1A CL A 144A ......... [....... . 03/25/2023 . | SCHEDULED REDEMPTION ... 425,000 . 09/25/2045 .
..13467R-AA-7 | CAMPUS DRV LEASE-BCKD A PTC SER A144A ........ [....... . 03/15/2023 . | SCHEDULED REDEMPTION ... |ooeevverereinnnnnnns Joveeeeennnn9,707 i, 9,707 . . .. . 01/15/2062 .
.. 13645R-AK-0 | CANADIAN PACIFIC LTD SR NT ... . 03/15/2023 . | MATURED ... . 1,630,000 ..1,630,000 1,631,532 |. .(1,532) | .1,630,000 . 03/15/2023 .
.. 140420-NB-2 | CAPITAL ONE BANK USA NA SUB . 02/15/2023 . | MATURED . 4,050,000 ..4,050,000 . 4,046,135 .4,050,000 . 02/15/2023 .
.. 14040H-CY-9 | CAPITAL ONE FINANCIAL CO SR NT 01/26/2023 . | VARIOUS ... .. 201,79 200,000 . 02/01/2034 .
..14043G-AB-0 | CAPITAL ONE PR AUTO 2022-2 CL A2A .. . 03/15/2023 . | SCHEDULED REDEMPTION ... |.... .. 139,407 ..139,401 |.... . 09/15/2025 .
..14149Y-AY-4 | CARDINAL HEALTH INC SR NT ....evvvvrvervnnnnnnnnns [ eeeenn . 03/15/2023 . |MATURED .........eevvvvnnnee . 4,800,000 ... 4,797,646 ... . . . 03/15/2023 .
..14155#-AB-6 | CARDINALS BALLPK SRNT .....cooevriirnniinnnnnnnns [ oeens . 03/30/2023 . | SCHEDULED REDEMPTION ... .. 712,424 712,424 712,424 |.... 712,424 ). . 09/30/2027 .
.. 14173#-AA-6 | CARESOURCE MGMT GROUP CO CTL .....cccovevviicecn [eeeenn . 03/15/2023 . | SCHEDULED REDEMPTION ... |.... ..116,618 .... 116,618 .... 116,618 |.... 116,618 |.. . 03/15/2044 .
..141781-BV-5 |CARGILL INC SR NT 144A .......ooooeriinnninnnns [ oenn . 02/23/2023 . | JANE STREET EXECUTION .. |.... .. 286,737 .. 300,000 .298,662 |.. . (11,925) |.... . 04/22/2027 . (1.
..141781-BY-9 | CARGILL INC SR NT 144A ......ooooeerrinnnnnns [ ons . 02/16/2023 . | MARKETAXESS ... 450,000 . I .449,649 |.. (1,003) |.... . 10/10/2025 . [1.F FE .
..141781-BZ-6 | CARGILL INC SR NT 144A ......ooooerinnnnnnis [ oenn . 02/27/2023 . | JEFFERIES LLC . .... 100,000 ...99,876 |............99,878 |.... ..99,880 |.. ... 363 |.... . 10/11/2032 . [1.F FE .
..20755D-AA-4 | CAS TR2022-R08 CL1-M1 144A ......oovvviinninnnnnn [ eerenn . 03/27/2023 . | SCHEDULED REDEMPTION ... .... 866,988 .... 866,988 |.......... 866,988 |.... ... 866,988 |.. . 07/25/2042 . (2.
..20753D-AA-6 | CAS TR2022-R09 CL2-M1 144A 03/27/2023 . | SCHEDULED REDEMPTION ... .. 4,201,377 .. 4,201,377 |. 4,201,377 |. .4,291,377 . 09/25/2042 . (1
..14888@-AA-4 | CATALYST OLD RIVER HYDRO SEC ... 03/31/2023 . | SCHEDULED REDEMPTION ... .. 203,964 ..203,964 ..203,964 |. ..203,964 |. .203,964 . 11/30/2029 . |2
..14919B-AA-4 | CATHEDRAL LAKE LTD 2018-5A CL A . 01/20/2023 . | SCHEDULED REDEMPTION ... 25,145 25,145 25,127 |. 25,145 |. 25,145 . 10/21/2030 . (1
..G1981%-AA-2 | CAYMAN UNIVERSE SR NT .................. ..... |- 03/31/2023 . | SCHEDULED REDEMPTION . .. 370,544 ..370,544 ..367,751 |. ..371,300 |. .370,544 . 09/30/2045 . (1
..12762*-AA-1 | CDI TUSCANY INTERMEDIATE HOLDINGS LLC ........ [....... . 03/31/2023 . | VARIOUS ... .. 290,631 ..290,631 |. .290,631 . 06/30/2040 .
..14986V-AA-8 | CE OAXACA IV SR SEC 144A .............. . 03/31/2023 . | SCHEDULED R .. 245,440 ..245,440 .245,440 | . 12/31/2031 .
..15032T-BE-5 | CEDAR FUNDING LTD 2013-1A CL ARR 144A ..... |- 02/22/2023 . [WELLS FARGO BANK, N.A. . 5,073,838 e K .5,031,761 2,077 | . 04/20/2034 .
..150890-AL-8 | CELANESE US HLDGS LLC CO GUARNT [ [P . 03/22/2023 . | VARIOUS .....covvvvvvnnnnnes U RN 10,040,050 |...... 10,000,000 |........ 9,999,300 |........ 9,999,414 |...ooooiiiiiiins foeninnnnnnnnB8 [ 55 e 9,999,468 |.. ...40,582 |.... . 03/15/2025 .
..15189X-AZ-1 | CENTERPOINT ENER HOUSTON GENL REF MORT ....... [....... . 02/28/2023 . | JEFFERIES LLC . ..208,935 |.... . (12,045) |.... . 10/01/2032 . [1.F FE ....
..15189W-AN-0 | CENTERPOINT ENERGY RES SR NT FRN [ IR . 03/02/2023 . | MATURED . 03/02/2023 . [1.G FE .
.. 12530M-AC-9 | CF HIPPOLYTA 1SS LLC 2020-1 CL B1 144A ....... [....... . 01/15/2023 . | SCHEDULED REDEMPTION ... . 07/15/2060 . [1.G FE .
.. 12530M-AD-7 | CF HIPPOLYTA 1SS LLC 2020-1 CL B2 144A ....... [....... . 01/15/2023 . | SCHEDULED REDEMPTION ... . 07/15/2060 . [1.G FE .
.. 12530M-AG-0 | CF HIPPOLYTA 1SS LLC 2021-1A CL B1 144A ..... |....... . 01/15/2023 . | SCHEDULED REDEMPTION ... . 03/15/2061 . [1.G FE .
.. 12530M-AL-9 | CF HIPPOLYTA 1SS LLC 2022-1A CL A1 144A ..... . |- 01/15/2023 . [ SCHEDULED REDEMPTION ... . 08/15/2062 . [1.D FE .
..161542-C0-6 | CFLAT SER 2003-C1 CLASS 1M1 . . 03/01/2023 . | SCHEDULED REDEMPTION ... . 08/01/2032 . [1.A FM ....
.. 12530E-AA-1 | CFS11 2023-1, LLC CLASS A .... 03/15/2023 . [ SCHEDULED REDEMPTION ... |oeeevvvvvvvevvvnnnns fernnenn 1,279,551 [Looiiin 1,279,551 [.L..llin 1,279,550 [oeiiiiiiiiiinneee . 1,279,551 . 03/17/2042 . [1.F Z .....
..161546-FX-9 | CHASE FNDG MORT LOAN SER 2003-4 CL 1M1 . 03/01/2023 . | SCHEDULED REDEMPTION ... .. 292,595 ..292,504 |. .292,5% . 11/01/2032 . [1.A FM ...
..161546-JH-0 | CHASE FNDG MTG LN ASSET BCKD 2004-2 1A5 03/01/2023 . | SCHEDULED REDEMPTION ... |. .. 282,785 ..282,007 |. .282,785 . 02/02/2035 . [1.A FM .
..161542-DF-9 | CHASE FUNDING LOAN ACQ SER 2003-C2 CL B1 .... |....... . 03/01/2023 . | VARIOUS ....covvvvvrnnnnens ... 26,549 ...26,150 |.... . 08/01/2034 . [1.A FM .
..161546-GM-2 | CHASE FUNDING MORTGAGE LOAN 2003-5 CLIM1 ... |....... . 03/01/2023 . | SCHEDULED REDEMPTION ... ... 76,460 ... 76,244 |.... . 01/01/2033 . [1.A FM .
..161546-H5-8 | CHASE FUNDING MTG LOAN 2004-1 CL 1AS ......... [.eeeeen . 03/01/2023 . | SCHEDULED REDEMPTION ... |.... e |eeeenn.. 246,415 oo 246,411 | JUT . e e . . 11/01/2033 . [1.A FM ...
..161546-HD-1 | CHASE FUNDING MTG LOAN SER 2003-6 CL 1M1 .... [....... . 03/01/2023 . | SCHEDULED REDEMPTION ... |..oeoeeeeeeieiinenes |ooeeeens 371,828 |...........371,828 |...........369,030 |........... 370,965 [....ennnnnnn fooeiiiiinns 863 [ fooiiiiiinns 863 [.....cc.eeeeeee . 11/01/2034 . [1.A FM ....
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.. 161620-KF-5 | CHASE MORTGAGE FINANCE 2005-S1 CL 1A1 ........ [.oeeees . 03/01/2023 . | SCHEDULED REDEMPTION ... |.... ... 83,186 ...83,186 ...81,575 |............82,582 |.... ..83,186 |.. . 05/01/2035 . [1.A FM .
..161620-MR-7 | CHASE MORTGAGE FINANCE CORP 2005-S2 A29 ...... [....... . 03/01/2023 . | SCHEDULED REDEMPTION ... ... 31,315 ...31,315 ...29,121 ). 30,382 ... ..31,315 |.. . 10/01/2035 . [1.A FM .
..16159W-AC-8 | CHASE MTG FIN CORP 2019-1 CL A3 144A ......... [....... . 03/01/2023 . | SCHEDULED REDEMPTION ... .. 14,327 ... 14,327 ... 14,508 |............ 14,464 |.... .. 14,327 |.. . 03/01/2050 . [1.A ........
..16158R-AR-7 | CHASE MTG FIN CORP 2019-ATR CL A15 144A ..... |....... . 03/01/2023 . | SCHEDULED REDEMPTION ... |oeeeeeerieiieiinens |oeeeeeeeees 1,034 ... 1,034 ... 1,040 |............. 1,039 [.... ...1,034 |.. . 04/01/2049 . (1.A ........
..16159G-AR-0 | CHASE MTG FIN CORP 2019-ATR CL A15 144A ..... |....... . 03/01/2023 . | SCHEDULED REDEMPTION ... ... 28,474 ...28,474 ...28,687 |............28,641 |.... ..28.,474 |.. . 07/01/2049 . [1.A ........
..16158R-AC-0 | CHASE MTG FIN CORP 2019-ATR CL A3 144A ....... [....... . 03/01/2023 . | SCHEDULED REDEMPTION ... |oeeeeeerieiieiinens |oeeeeeeens 3,447 ... 3,447 3,490 | 3,478 | L3447 . . 04/01/2049 . (1.A ........
..16159G-AC-3 | CHASE MTG FIN CORP 2019-ATR CL A3 144A ....... [....... . 03/01/2023 . | SCHEDULED REDEMPTION ... |.... ... 64,469 ...64,469 ...65,194 |............65,173 |.... ..64,469 |.. . 07/01/2049 . [1.A ........
..16165T-AA-1 | CHASEFLEX TRUST 2005-1 CL 1A1 ....oovvvvviinnnnn [eeeenn . 03/01/2023 . | SCHDLD REDM/PRIN LOSS .. |.... .. 33,783 ... ...46,252 |... ...43,258 |............30,708 |.... ..33,753 |.. . 02/01/2035 . [1.A FM .
..166754-Ali-1 | CHEVRON PHILLIPS CHEM CO SR NT 144A ........... ...t . 03/22/2023 . | BARCLAYS CAPITAL INC ... |.... 25,063,750 |....... 25,000,000 |....... 24,998,000 |.... ,999,035 |.... 24,999,128 |.. . 04/01/2025 . [1.G FE .
..171265-B@-9 | CHUGACH ELEC 1ST MTG SER C ........... 03/15/2023 . | SCHEDULED REDEMPTION ... 500,000 . 500,000 . 500,000 |. . 500,000 |. 500,000 . 03/15/2042 . [1.G ........
..12550Y-AN-4 | CIFC FUNDING LTD 2017-2A CL AR 144A . 01/20/2023 . | SCHEDULED REDEMPTION ... 27,324 ...271,324 ...271,324 | 27,324 |. 27,324 . 04/20/2030 . [1.A FE
..12548J-AC-6 | CIFC FUNDING LTD 2017-3A CL A1 144A .. . 01/20/2023 . | SCHEDULED REDEMPTION ... .. 331,466 ..331,466 ..326,823 |. ..327,148 |. .331,466 . 07/20/2030 . (1.A FE .
..12551J-AL-0 | CIFC FUNDING LTD 2017-4A CL A1R 144A . . 01/24/2023 . | SCHEDULED REDEMPTION ... .34,352 33,955 |. . 10/24/2030 . [1.A FE .
.. 12551M-AA-7 | CIFC FUNDING LTD 2017-5A CL A1 144A .. . 01/17/2023 . | SCHEDULED REDEMPTION ... .. 345,161 ..339,170 |. . 11/16/2030 . [1.A FE .
..12554A-AL-6 | CIFC FUNDING LTD 2019-2A CL AR 144A .. . 02/22/2023 . | WELLS FARGO BANK, N.A. . 1,871,652 1,815,177 |.... . 04/17/2034 . [1.A FE .
.. 12656M-AB-0 |CIM TR 2019-J1 CL 1A2 144A ... [ oeinns . 03/01/2023 . | SCHEDULED REDEMPTION ... ..214,278 |.... . . 08/01/2049 . [1.A ........
.. 12558T-AA-5 |CIM TR 2019-J2 CL A1 144A ...ooooeiiiiiiiiiiiiiss [ oenns . 03/01/2023 . | SCHEDULED REDEMPTION ... ...80,390 |.... ... (1,140) | . 10/01/2049 . [1.A ........
.. 12550Y-AN=5 | CIM TR 2020-J1 CL A13 144A ... [ oennns . 03/01/2023 . | SCHEDULED REDEMPTION ... 242,472 ... ...(5,556) |. . 07/01/2050 . [1.A ........
.. 12564K-AU-2 | CIM TR 2021-J1 CL A19 144A 03/01/2023 . | SCHEDULED REDEMPTION ... 69,711 |. (1,262) | . 03/01/2051 . [1.A .
.. 12564E-AU-6 | CIM TR 2021-J2 CL A19 144A ... 03/01/2023 . | SCHEDULED REDEMPTION ... 83,415 |. (319) |. . 04/01/2061 . [1.A .
..172973-$8-3 | CITICORP MORTGAGE SEC SER 2005-3 CL 1A4 03/01/2023 . [ SCHEDULED REDEMPTION ... |oeeevvvvviiiiiiiinns fovveenennnnn2,972 foviiiiiinnn 2,972 [ 2,972 [ 2,972 [ oo K . 04/01/2035 . |2.C FM
..172973-W3-9 | CITICORP MORTGAGE SEC SER 2005-4 CL 1A4 ... . |- 03/01/2023 . [ TRADE ADJUSTMENT ... .(176,750) | . 07/01/2035 . [1.A FM
..172973-X3-8 | CITICORP MORTGAGE SEC SER 2005-4 CL 3A3 . |- 03/01/2023 . [ TRADE ADJUSTMENT ... K ,102, 120) .. (61,505) |. . 07/01/2035 . [1.A FM .
..17310A-AK-2 | CITICORP MORTGAGE SECS 2006-2 CL 1A10 ........ [....... . 03/01/2023 . | SCHDLD REDM/PRIN LOSS .. |.... ...84,370 |............94,050 |..........91,189 |...........81,107 |eoiiiiiiiiiiins foiiiiinns 3,263 | . 04/01/2036 . |4.A FM
..17310F-AA-3 | CITICORP MORTGAGE SECS INC 2006-5 1A1 ........ [....... . 03/01/2023 . | SCHDLD REDM/PRIN LOSS .. |.... .. 214,745 L (411)). . . 10/01/2036 . |3.C FM
..172981-AG-7 |CITIGROUP MTG LOAN TR 2006-4 CL 2A3 ........... [.eeeees . 03/01/2023 . | SCHDLD REDM/PRIN LOSS .. |.... .. 146,227 ....689 | . .146,227 |.. . 12/01/2035 . [1.A FM .
.. 172967-NL-1 |CITIGRP INC SR NT ....evvviiiiiiiiiiiniiniiiiiiiinns [ eeeeenn . 03/14/2023 . | CITIGROUP SEC INC ...... ,482,080 ....29,951 ..29,951 11,531,407 |.. . 03/17/2026 . [1.G FE .
..173130-AL-2 |CITIGRP MTG LOAN TR 2007-10 CL 22AA .......... [....... . 03/01/2023 . | SCHDLD REDM/PRIN LOSS .. |.... ... (3,578) | . (3,578) |... . 09/01/2037 . [1.A FM .
.. 17320M-BH-1 |CITIGRP MTG LOAN TR 2021-J2 CL A4A 144A ..... |....... . 03/01/2023 . | SCHEDULED REDEMPTION ... ... (959) | . (959) ... . 07/01/2051 . [1.A ........
..17330B-DY-3 |CITIGRP MTG LOAN TR 2021-J3 CL A4A 144A 03/01/2023 . | SCHEDULED REDEMPTION ... |. ... (257) | . (257) . 09/01/2051 . [1.A .
..1256611-AB-6 | CITIMORTGAGE ALT LN TR 2007-A5 1A2 ... 03/01/2023 . | SCHDLD REDM/PRIN LOSS .. |. 30,012 |. . 30,012 . 05/01/2087 . [1.A FM .
..12566Q-AD-5 | CITIMORTGAGE ALT LOAN TR 2007-A1 CL 1A4 03/01/2023 . | SCHDLD REDM/PRIN LOSS .. |. . ..126,023 ..106,205 |. . N L1383 ). .. 133 .105,130 . 01/01/2037 . |4.B FM
..174010-A0-4 |CITIZENS BANK NA/RI SR NT SER BKNT .... 02/27/2023 . | CALLED @ 100.000 .. ,446,000 . 12,446,000 12,292,167 |. 12,436,760 |. ..5,880 | 5,880 12,442,640 . 03/29/2023 . |2.A FE
..411707-AD-4 | CKE RESTAURANTS HLD 2018-1A CL All 144A 03/20/2023 . [ SCHEDULED REDEMPTION . ... 50,000 ...50,000 ...49,587 |. ...49,605 |. . 3% . 3% ..50,000 . 06/20/2048 . |2.B FE
..411707-AH-5 | CKE RESTAURANTS HLD 2020-1A CL A2 144A ....... [....... . 03/20/2023 . | SCHEDULED REDEMPTION ... ... 12,500 . 12/20/2050 . |2.B FE
..411707-AK-8 | CKE RESTAURANTS HLD 2021-1A CL A2 144A ....... . 03/20/2023 . | SCHEDULED REDEMPTION ... ... 37,500 . 06/20/2051 . |2.B FE
..18452L-AG-3 | CLEAR CREEK CLO LTD 2015-1A CL AR 144A . . 01/20/2023 . | SCHEDULED REDEMPTION . .. 468,308 . 10/20/2030 . [1.A FE
..184690-A@-7 | CLEARBRIDGE ENERGY MLP TRF SER B SR NT . 03/28/2023 . | MATURED ... 1,024,192 . 03/28/2023 . [1.A FE .
.. 12563L-AN-7 |CLI FUNDING LLC 2020-1A CL A 144A .. 03/18/2023 . [ SCHEDULED REDEMPTION . ..990,000 . 09/18/2045 . [1.F FE .
.. 12563L-AS-6 | CLI FUNDING LLC 2020-3A CL A 144A .. . |- 03/18/2023 . [ SCHEDULED REDEMPTION ... .. 708,333 . 10/18/2045 . [1.F FE .
.. 12565K-AA-5 | CLI FUNDING LLC 2021-1A CL A 144A .. . |- 03/18/2023 . [ SCHEDULED REDEMPTION ... .. 400,714 . 02/18/2046 . (1.
.. 12665K-AE-7 |CLI FUNDING LLC 2022-1A CL A1 144A ........ccc [oeennn . 03/18/2023 . | SCHEDULED REDEMPTION ... .327,120 ... JUU . .327,120 |.. . 01/18/2047 .
..19260M-AA-4 | COINSTAR FUNDING, LLC 2017-1A CL A2 144A .... |....... . 01/25/2023 . | SCHEDULED REDEMPTION ... L1448 ) 11,448 |........... 112,633 |........... 112,007 |.... 111,448 ). . 04/25/2047 .
.. 12625E-AG-4 | COMM MTG TR 2013-SFS CL B 144A ......oevvvvvvens [oeennn . 03/01/2023 . | SCHEDULED REDEMPTION ... |.... ,000,000 |....... 20,000,000 |....... 19,594,863 |.......19,995,981 [.... 20,000,000 |.. . 04/01/2035 .
.. 12625E-AJ-8 | COMM MTG TR 2013-SFS CL C 144A ....oooovvviennes [ornnnn . 03/01/2023 . | SCHEDULED REDEMPTION ... ,500,000 |....... 12,500,000 |....... 12,040,788 |....... 12,483,057 |.... 12,500,000 |.. . 04/01/2035 .
.. 12625E-AL-3 | COMM MTG TR 2013-SFS CL D 144A 03/01/2023 . | SCHEDULED REDEMPTION ... ,500,000 .13,500,000 12,671,977 | 13,465,204 |. 13,500,000 | . 04/01/2035 .
..202712-BN-4 | COMMONWEALTH BANK AUST SUB 144A .. D..... . 02/27/2023 . | JANE STREET EXECUTION .. |.... L. 234,492 |.......... 300,000 |.......... 300,000 |.......... 300,000 |.... ... 300,000 |.. . (65,508) |.... . 03/11/2031 .
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..205887-BR-2 | CONAGRA FOODS INC SRNT ..eevvvvviviiiiiiiiiieiens e . 01/25/2023 . |MATURED .........oevvvnnnnee e [00020.2,203,000 ...l 2,293,000 |........ 2,287,359 |........ 2,202,956 |..cooiiiiiiiiins fevevenenennn 84 [ e L 2,293,000 |.. . 01/25/2023 . [2.C FE ....
..21872B-AG-1 | COREVEST AMER FIN LTD 2018-1 CL B 144A ...... |....... . 03/01/2023 . | SCHEDULED REDEMPTION ... |........cceeeeeeene |- 8,250,000 |[........ 8,250,000 |........ 8,249,675 |........8,240,084 [....cccooiiiiiis foovennnnnn 16 | 1B [ [ 8,250,000 |.. . 06/01/2051 . (1.D FE ....
..21872B-AJ-5 | COREVEST AMER FIN LTD 2018-1 CL C 144A ....... [....... . 03/01/2023 . | SCHEDULED REDEMPTION ... . 06/01/2051 . (1.D FE ....
..21873E-AA-7 | COREVEST AMER FIN LTD 2022-1 CL A 144A ....... [....... . 03/01/2023 . | SCHEDULED REDEMPTION ... . 07/01/2052 . [1.A FE ....
..21871V-AL-7 | COREVEST AMERI FIN LTD 2017-1 CL D 144A ..... |....... . 02/01/2023 . | SCHEDULED REDEMPTION ... . 10/01/2049 . (1.F FE ....
..21986*-AA-2 | CORPORATE 500 PROP DEERFIELD CTL .......eevvvrns [oeennn . 03/15/2023 . | SCHEDULED REDEMPTION ... . 11/15/2056 . (1.D PL .
..22100*-AA-1 | CORVIAS CAMPUS SR SEC .........eemmmmmmmmmmnmnnnnns [ereeenn . 01/01/2023 . | SCHEDULED REDEMPTION ... |.... . 07/01/2050 . (3.B ........
..02151N-BA-9 | COUNTRYWIDE ALT LN TR 2007-18C CL 2A18 ....... [....... . 03/01/2023 . | SCHDLD REDM/PRIN LOSS .. |.... . 08/01/2037 . [1.A FM ...
..12667F-MZ-5 | COUNTRYWIDE ALT LOAN T 2004-14T CL A13 ....... |....... . 03/25/2023 . | SCHEDULED REDEMPTION ... |.... . 08/25/2034 . [1.A FM ....
..02151N-BH-4 | COUNTRYWIDE ALT LOAN T 2007-18C CL 2A25 03/01/2023 . | SCHEDULED REDEMPTION ... . 08/01/2037 . [5.C FM .
.. 12669F-VH-3 | COUNTRYWIDE HOME LOANS 2004-6 CL 2A1 . 03/01/2023 . | SCHEDULED REDEMPTION ... . 05/01/2034 . [1.A FM .
..12669G-BY-6 | COUNTRYWIDE HOME LOANS 2004-HYB CL 1A1 03/01/2023 . | SCHEDULED REDEMPTION ... . 11/01/2034 . [1.A FM .
..12669G-XM-8 | COUNTRYWIDE HOME LOANS 2005-12 CL 1A4 ........ [....... . 03/01/2023 . | SCHEDULED REDEMPTION ... . 05/01/2035 . [4.A FM .
..12669G-5T-4 | COUNTRYWIDE HOME LOANS 2005-17 CL 1A7 ........ [....... . 03/01/2023 . | SCHEDULED REDEMPTION ... . 09/01/2035 . [1.A FM .
..12669G-TD-3 | COUNTRYWIDE HOME LOANS 2005-6 CL 1A14 ........ [....... . 03/01/2023 . | SCHEDULED REDEMPTION ... . 04/01/2035 . |4.B FM
..12647G-AV-0 | CREDIT SUISSE COMM MRT2013-I1VR CL Z 144A .... |....... . 03/01/2023 . | SCHEDULED REDEMPTION ... . 07/03/2043 . [1.A ........
..225470-P7-2 | CREDIT SUISSE MTG CAPITAL 2006-3 CL 4A1 ..... [....... . 03/01/2023 . | SCHEDULED REDEMPTION ... |.... . 04/01/2036 .
..22044B-AU-2 | CREDIT SUISSE MTG TR 2007-5 CL 3A1 ...cceennnn [oennnn . 03/25/2023 . | SCHDLD REDM/PRIN LOSS .. |.... . 08/25/2037 .
.. 12649X-BK-4 | CREDIT SUISSE MTG TR 2015-3 CL A16 144A 03/01/2023 . | SCHEDULED REDEMPTION ... , | . 03/01/2045 .
..22550L-2D-2 | CREDIT SUISSE NEW YORK SR NT D..... . 03/24/2023 . | TENDER @ 98.000 ......... ..250,574 |.... . (5,190) [......... (5,190) . 05/05/2023 .
..22550L-2E-0 | CREDIT SUISSE NEW YORK SR NT D..... . 03/17/2023 . | VARIOUS .....oovvvviveinnnns .2,000,000 |.... .2, (230,000) |...... (230,000) . 02/02/2024 .
..22570@-AA-0 | CRESCENT CITY ENERGY PARTNERS | 03/15/2023 . [ SCHEDULED REDEMPTION . 55,837 |. . 03/15/2036 .
..22570#-AA-8 | CRESCENT CITY ENERGY PARTNERS II . 03/15/2023 . | SCHEDULED REDEMPTION ... . 03/15/2036 .
..22571*-AA-1 | CRESCENT CITY ENERGY PARTNERS |11 03/15/2023 . | SCHEDULED REDEMPTION ... . 03/15/2036 .
..22571@-AA-9 | CRESCENT CITY ENERGY PARTNERS IV . 03/15/2023 . | SCHEDULED REDEMPTION ... . 03/15/2036 .
..12646W-AD-6 | CS COMM MORT 2013-1VR CL Z 144A .. 03/01/2023 . | SCHEDULED REDEMPTION ... . 04/01/2043 .
..225458-FA-1 | CS FIRST BOSTON MTG SEC 2005-2 CL 1A9 ........ [....... . 03/01/2023 . | SCHEDULED REDEMPTION ... . 03/01/2035 .
..225418-W9-5 | CS FIRST BOSTON MTG SECUR 2004-8 CL 5A1 ..... |....... . 03/01/2023 . | SCHEDULED REDEMPTION ... . 12/01/2034 . (1.
.. 12637L-AL-3 |CSMLT TR 2015-2 CL A7 144A ......oooeeeiiiiiiiins [ oennnn . 03/01/2023 . | SCHEDULED REDEMPTION ... . 08/01/2045 . [1.A ........
.. 22059#-AA-9 | CSOLAR IV SOUTH LLC SR SEC NT ....cccovviiiiiias [eeeenn . 03/31/2023 . | SCHEDULED REDEMPTION ... . 09/30/2038 .
..22064*-AC-2 | CSOLAR [V WEST SR SECURED NOTES ........ccevvewn [ereeenn . 03/31/2023 . | SCHEDULED REDEMPTION ... . 03/31/2041 .
.. 12725%-AA-7 | CTL 2020-03 TR PTC ...uvvnnnnnninniiiiiiiiiiii [eeeens . 03/15/2023 . | SCHEDULED REDEMPTION ... . 03/31/2040 .
..22970*-AA-8 | CTL PASS-THRU TR SER 2015 BNSF DAYTON TX ... . |- 03/15/2023 . | SCHEDULED REDEMPTION ... |.... . 05/15/2034 .
.. 12724*-AA-8 | CTL PASS-THRU TRUST ... . |- 03/15/2023 . [VARIOUS ......cevvvvvnnnnnns . 03/15/2047 .
..96930#-AA-7 | CVS CTL PASS-THRU ...... 03/15/2023 . | SCHEDULED REDEMPTION . . 01/15/2040 .
..12717@-AA-5 | CVS 51 LEASE-BACKED CTL PTC .... 03/10/2023 . | SCHEDULED REDEMPTION ... . 1171072041 .
..127038-AA-1 | CVS LA LEASE BACKED PASS-THRU CTL .. 03/20/2023 . | SCHEDULED REDEMPTION ... . 01/20/2041 . (2.B .
..12702%-AA-4 | CVS LEASE BACKED PASS-THRU PRV PLCT CTL ..... [....... . 03/10/2023 . | SCHEDULED REDEMPTION ... . 10/10/2039 . [2.B ........
..12665V-AA-0 | CVS PASS-THROUGH TR 2014 PTC 144A ............. [.oeins . 03/10/2023 . | SCHEDULED REDEMPTION ... |.... . 08/11/2036 . |2.B FE
.. 126650-B0-2 | CVS PASS-THROUGH TR PTC ...eevvvvvviviiiiiiiiiinns oo . 03/10/2023 . | SCHEDULED REDEMPTION ... . 01/10/2030 . |2.B FE
.. 126650-A0-3 | CVS PASS-THROUGH TR PTC 144A ........eevvvvennnnn [eerenn . 03/10/2023 . | VARIOUS .....oovvvvivnennnns . 01/10/2026 . |2.B FE
.. 126659-AA-9 | CVS PASS-THROUGH TR PTC 144A .........eevvvinnnnn [eenenn . 03/10/2023 . | SCHEDULED REDEMPTION ... . 07/10/2031 . |2.B FE
.. 12721@-AA-9 | CVS ROYAL OAK CTL PTC ..eevvvvvveeiiiiiiiiiiinieens [ eeeeenn . 03/15/2023 . | SCHEDULED REDEMPTION ... . 01/31/2040 . (2.B ........
..23331A-BG-3 |D.R. HORTON INC CO GUARNT ............cooeeeeeeens [eeienn . 02/15/2023 . |MATURED ..........cvvvvnnns . 02/15/2023 . |2.A FE
..233046-AL-5 |DB MSTR FINANCE LLC 2019-1A CL A23 144A ..... |....... . 02/20/2023 . | SCHEDULED REDEMPTION ... ...40,000 |.... . 05/20/2049 . |2.B FE
..233046-AK-7 | DB MSTR FINANCE LLC 2019-1A CL A2I1 144A ... |....... . 02/20/2023 . | SCHEDULED REDEMPTION ... ... 12,046 |.... . 05/20/2049 . |2.B FE
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..233046-AS-0 |DB MSTR FINANCE LLC 2021-1A CL A23 144A ..... |....... . 02/20/2023 . | SCHEDULED REDEMPTION ... |.... ...50,000 |............ 50,000 . 11/20/2051 .
..03079#-AB-4 |DBCT FINANCE PTY LTD SER B GTD SR SEC NT .... [D..... . 03/15/2023 . |MATURED ..........cvvvvnnns 26,000,000 |....... 26,000,000 . 03/15/2023 .
..830867-AA-5 |DELTA AIR LINES/SKYMILES SR SEC 144A ......... [....... . 01/20/2023 . | CALLED @ 100.000 ........ ..830,000 830,000 . 10/20/2025 .
..25512*-AA-6 | DIVERSIFIED ABS PHASE |1, LLC .... 03/28/2023 . | SCHEDULED REDEMPTION . .. 543,000 543,000 ..532,629 |. . 09/28/2028 .
..255125-AA-4 | DIVERSIFIED ABS PHASE [11 LLC . 02/28/2023 . | VARIOUS ... .. 553,643 ..553,643 ..553,643 |. .553,643 . 04/28/2039 .
..25512D-AA-7 | DIVERSIFIED ABS PHASE V LLC . 03/28/2023 . | SCHEDULED REDEMPTION . . 1,318,470 ..1,318,470 .1,318,470 |. .1,318,470 . 12/28/2030 .
..25512V-AA-7 |DIVERSIFIED ABS PHASE VI LLC 03/28/2023 . | SCHEDULED REDEMPTION ... . 1,519,210 1,519,210 . 1,478,857 |. .1,5619,210 . 11/28/2039 .
..25654#-AA-0 | DODGER TICKETS LLC SR NT SER A SGI . 03/31/2023 . | SCHEDULED REDEMPTION ... 1,141,593 1,141,503 01,141,593 |. 1,141,593 . 03/31/2030 .
..256677-AJ-4 | DOLLAR GENERAL CORP SR NT [ IR . 03/09/2023 . | BANK OF AMERICA NA ..... .. 489,780 .. 500,000 ..499,598 |.... ....499,643 |.. . (9,863) . 09/20/2024 .
..25755T-AH-3 | DOMINOS P1ZZA MSTR 2017-1A CL A23 144A ....... [....... . 01/25/2023 . | SCHEDULED REDEMPTION ... ... 89,563 ...89,182 |.... ..89,563 |.. . 07/25/2047 .
..25755T-AJ-9 | DOMINOS P1ZZA MSTR 2018-1A CL A2l 144A ....... [....... . 01/25/2023 . | SCHEDULED REDEMPTION ... ... 34,705 . 07/25/2048 .
..25755T-AK-6 | DOMINOS P1ZZA MSTR 2018-1A CL A2I1 144A ..... |....... . 01/25/2023 . | SCHEDULED REDEMPTION ... ... 55,000 . 07/25/2048 .
..25755T-AL-4 | DOMINOS P1ZZA MSTR 2019-1A CL A2 144A ........ [....... . 01/25/2023 . | SCHEDULED REDEMPTION ... ... 15,000 . 10/25/2049 .
..25755T-AP-5 | DOMINOS P1ZZA MSTR 2021-1A CL A211 144A ..... |....... . 01/25/2023 . | SCHEDULED REDEMPTION ... .. 106,250 . 04/25/2051 .
..25860@-AA-2 | DOUBLE DIAMOND VITI CL A-1 ..oooeeiiiiiiiiiiins . |- 03/01/2023 . [ SCHEDULED REDEMPTION ... . 04/17/2043 .
..25860@-AC-8 | DOUBLE DIAMOND VII1 CL B . 02/01/2023 . | SCHEDULED REDEMPTION ... . 04/17/2043 .
..26209X-AD-3 | DRIVEN BRANDS FNDG 2021-1A CL A2 144A 01/20/2023 . | SCHEDULED REDEMPTION ... . 10/20/2051 .
..26208L-AD-0 |DRIVEN BRANDS FNDNG 2019-1A CL A2 144A . 01/20/2023 . | SCHEDULED REDEMPTION ... . 04/20/2049 .
..26208L-AE-8 |DRIVEN BRANDS FNDNG, 2019-2A CL A2 144A 01/20/2023 . | SCHEDULED REDEMPTION ... . 10/20/2049 .
..26209X-AC-5 |DRIVEN BRANDS FNDNG, 2020-2A CL A2 144A ...... [....... . 01/20/2023 . | SCHEDULED REDEMPTION ... . 01/20/2061 .
..26444G-AC-7 |DUKE ENERGY FLORIDA LLC SR SEC ......cooeeeeeees [ eeennn . 03/01/2023 . | SCHEDULED REDEMPTION ... . 09/01/2029 .
..27004@-AB-3 |EAGLES STADIUM A SR NT SER B ... U oo . 01/15/2023 . | SCHEDULED REDEMPTION ... . 01/15/2039 .
..27004@-AA-5 |EAGLES STADIUM SER A SRINT ....ccceeiiiiiiinnnns . 01/15/2023 . | SCHEDULED REDEMPTION ... 207,952 207,952 |.... . . 01/15/2039 .
..27326#-AB-2 | EAST KENTUCKY PWR COOP 1ST MTG SER 2014A 02/06/2023 . | SCHEDULED REDEMPTION . . 877,500 ..894,238 |. 877,500 . 02/06/2044 .
..279158-AS-8 | ECOPETROL SA SR NT ... . 01/10/2023 . | VARIOUS ... ..3,000,000 ..2,975,610 |. .2,975,610 . 01/13/2033 .
..036752-AV-5 | ELEVANCE HEALTH INC SR NT . 03/08/2023 . [ROYAL BANK OF CANADA . 600,000 ..590,844 |. . 10/15/2025 .
..28622H-AA-9 | ELEVANCE HEALTH INC SRNT .oooeeiiiiiiiiiiieiees s . 03/07/2023 . | BANK OF AMERICA NA ..... .. 800,000 799,160 |.... . 02/08/2026 .
..2893211-AA-3 | ELM RD GENERATING STAT SR SEC 144A ............ [.oeeees . 02/11/2023 . | SCHEDULED REDEMPTION ... 227,357 227,367 |.... . 02/11/2030 .
..280338-AB-1 |ELM TR 2020-3A CL A2 144A ......ooooeeeeeennnnins [ oennnn . 03/20/2023 . | SCHEDULED REDEMPTION ... 636,603 . 08/20/2029 .
..28024A-AB-7 |ELM TR 2020-4A CL A2 144A . 03/20/2023 . | SCHEDULED REDEMPTION ... . ..301,020 . . 10/20/2029 .
..74353*-AA-6 | EMERALD PASS AMAZON EL PASO CTL SEC 03/10/2023 . | SCHEDULED REDEMPTION ... 18,662 18,662 18,662 |. . 1171072041 .
..20248D-AA-0 |ENA NORTE TR NT 144A .. . 01/25/2023 . | SCHEDULED REDEMPTION ... .. 266,326 ..266,326 ..266,326 |. ..266,326 |. .266,326 . 10/25/2027 .
..20278N-AL-7 |ENERGY TRANSFER OPERATNG CO GUARNT . 03/15/2023 . | MATURED ..500,000 . 500,000 ..531,750 |. ..503,045 |. ..(3,045) 500,000 . 03/15/2023 .
..20273R-BG-3 | ENERGY TRANSFER PARTNERS SR NT . 02/09/2023 . | MARKETAXESS . .. 500,000 492,575 |.... . (5,661) ... . 01/15/2026 .
..20379V-BY-8 | ENTERPRISE PRODUCTS OPER CO GUARNT . 02/01/2023 . |U.S. BANCORP ............. 350,000 268,233 |.... R KT . 01/31/2051 .
..P4001#-AA-8 |EOLICA MESA LA PAZ SR SEC NT DUE 2044 . 03/20/2023 . | SCHEDULED REDEMPTION ... ..252,528 ..252,528 |. . 12/20/2044 .
..204250-AA-2 |EPIC OLEFINS LP SEC 03/31/2023 . [ SCHEDULED REDEMPTION . .. 1,200,504 .. 1,200,504 |. . 12/31/2040 .
..G3198@-AF-4 |ESSENTRA PLC SR NT ... . 01/05/2023 . | CALLED @ 100.000 .. .23,598,617 .23,598,617 |. . 07/27/2028 .
..20978C-AA-8 |EVERBANK MTG LOAN TR 2018-1 CL A1 144A ...... |....... . 03/01/2023 . | SCHEDULED REDEMPTION ... . 02/01/2048 . (1.
..20978C-AU-4 | EVERBANK MTG LOAN TR 2018-1 CL A19 144A ..... [....... . 03/01/2023 . | SCHEDULED REDEMPTION ... . 02/01/2048 . [1.A ........
..30027*-AA-4 | EVERGREEN NATURAL RESOURCES FUNDO, LLC ....... . |- 03/15/2023 . | SCHEDULED REDEMPTION ... |.... . 12/15/2037 . |2.B PL
..30161N-BJ-9 | EXELON CORP SR NT . 03/28/2023 . |FIFTH THIRD BANK, THE .. |.... . 03/15/2028 . |2.B FE
..00225#-AA-3 | FC GRAND RAPIDS MI AMAZON CTL SR SEC . 03/31/2023 . | SCHEDULED REDEMPTION ... . 09/30/2039 . [1.E ........
..30250M-AA-4 | FCI FUNDING, LLC 2019-1A CL A 144A . 03/15/2023 . | SCHEDULED REDEMPTION ... .. 216,453 ..216,435 |. .216,453 . 02/18/2031 . [1.A FE ..
..31429#-AA-2 | FEDEX GROUND CHINO LEASE-BACKED CTL 03/15/2023 . | SCHEDULED REDEMPTION ... .. 219,444 ..219,444 |. .219,444 . 10/15/2035 . [2.B ........
..31446Y-AB-8 |FENIX PWR PERU SA SR NT 144A ......... ..... |- 03/20/2023 . [ SCHEDULED REDEMPTION ... .. 926,471 ..919,550 |. .926,471 . 09/20/2027 . (2.C FE .
..31503A-AA-2 | FERMACA ENTERPRISES S RL SR SEC 144A . D..... . 03/30/2023 . | SCHEDULED REDEMPTION ... .. 231,633 ..231,633 |.... .231,633 |.. . 03/30/2038 . [2.B FE .
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..35564K-H3-6 | FHLMC - STACR 2022-DNA6 CL M1A 144A .. . 03/27/2023 . | SCHEDULED REDEMPTION ... . 1,647,360 |........ 1,647,360 |........ 1,647,360 |........ 1,647,360 |..coovviriiiinns forvvmnnniiiinnnn foniiiiiiins o e e 1,647,360 |.. . 09/25/2042 . (1.B ........
..35564K-L3-1 |FHLMC - STACR 2022-DNA7 CL M1A 144A .. . 03/27/2023 . | SCHEDULED REDEMPTION ... ..3,702,849 |........ 3,702,849 |........ 3,702,849 [........3,702,849 [....coviiiiiiins fooviiiiiiiiis s e e foiiien 3,702,849 |.. . 03/25/2052 . (1.B ........
..35564K-B2-4 | FHLMC - STACR 2022-HOA2 CL M1A 144A .. . 03/27/2023 . | SCHEDULED REDEMPTION ... .. 887,521 . .887,521 . 07/25/2042 . (1.B ........
.. 36564K-E3-9 | FHLMC - STACR 2022-HQA3 CL M1A 144A .. . 03/27/2023 . | SCHEDULED REDEMPTION ... .. 629,587 ..629,587 |.... .629,587 |.. . 08/25/2042 . (1.B ........
..31847R-AE-2 |FIRST AMERICAN FINANCIAL SRNT ..ooovvvvriinnens [ereenn . 02/01/2023 . |MATURED .........evvvvnnnnee 13,456,000 13,454,216 |.... 13,456,000 |.. . 02/01/2023 . 2.B FE .
..32051D-3G-5 |FIRST HORIZON ALT MORT 2004-AA1 CL A1 ........ [.eeeeen . 03/01/2023 . | SCHEDULED REDEMPTION ... ... 16,510 . 06/01/2034 . [1.A FM .
..33767C-AD-9 |FIRSTKEY MTG TR 2015-1 CL A3 144A .........coe. [oeeennn . 03/01/2023 . | SCHEDULED REDEMPTION ... ... 17,761 . 03/01/2045 . [1.A ........
..33850R-AC-6 | FLAGSTAR MTG TR 2017-2 CL A3 144A ........coeen [oerennn . 03/01/2023 . | SCHEDULED REDEMPTION ... ... 15,522 . 10/01/2047 . [1.A ........
..33851H-AD-5 |FLAGSTAR MTG TR 2018-2 CL A4 144A .........o. [oeeenn . 03/01/2023 . | SCHEDULED REDEMPTION ... .. 12,632 . 04/01/2048 . [1.A ........
..33852B-AL-9 | FLAGSTAR MTG TR 2019-2 CL A11 144A . 03/01/2023 . | SCHEDULED REDEMPTION ... 11,534 . 12/01/2049 . [1.A .
..33852B-AB-1 | FLAGSTAR MTG TR 2019-2 CL A2 144A .. 03/01/2023 . | SCHEDULED REDEMPTION ... 43,465 . 12/01/2049 . [1.A .
..33851K-AC-0 | FLAGSTAR MTG TR 2020-2 CL A2 144A .. 03/01/2023 . | SCHEDULED REDEMPTION ... .. 120,342 . 08/01/2050 . [1.A .
..33851K-AG-1 |FLAGSTAR MTG TR 2020-2 CL A4 144A ............. [...ces . 03/01/2023 . | SCHEDULED REDEMPTION ... ... 80,228 . 08/01/2050 . [1.A ........
..33852D-AB-7 |FLAGSTAR MTG TR 2021-1 CL A2 144A .........coee [oerennn . 03/01/2023 . | SCHEDULED REDEMPTION ... .. 142,187 . 01/08/2051 . [1.A ........
..33852F-Ali-6 | FLAGSTAR MTG TR 2021-4 CL A21 144A ............ [....... . 03/01/2023 . | SCHEDULED REDEMPTION ... . 05/08/2051 . [1.A ........
..33852J-Ali-8 | FLAGSTAR MTG TR 2021-7 CL A21 144A ............ [.eeeees . 03/01/2023 . | SCHEDULED REDEMPTION ... . 08/01/2051 . [1.A ........
..33938E-AS-6 | FLEXTRONICS INTL LTD CO GUARNT ........ccoeeees [erennn . 03/31/2023 . | TRADE ADJUSTMENT ........ . 02/15/2023 .
..34107@-AA-7 |FLORIDA PIPELINE HOLDINGS SEC ...........cceeees [orennn . 02/15/2023 . | SCHEDULED REDEMPTION ... |.ccoeeerireeeeennns |oeees 1,168,314 |........ 1,168,314 |........ 1,168,314 |.... . 08/15/2038 .
..34411Y-AA-5 |FNA VI LLC 2021-1A CL A 144A ... [ oenns . 03/10/2023 . | SCHEDULED REDEMPTION ... |ooeeeeeeirieininnns |oeeees 1,631,628 |........ 1,631,628 |........ 1,584,859 |.... ,631,628 |.. . 01/10/2032 .
..207932-AA-2 | FNMA - CAS 2023-R01 CL 1M1 144A .......ooovveeis [oeennn . 03/27/2023 . | SCHEDULED REDEMPTION ... ,075,399 ..1,075,399 ..1,076,310 |.... 1,075,399 |.. . 12/25/2042 .
..20755A-AB-8 | FNMA - CAS 2023-R02 CL 1M1 144A .. 03/27/2023 . | SCHEDULED REDEMPTION ... .. 855,900 ..855,900 ..855,900 |. .855,900 . 01/25/2043 .
..34535A-AB-6 | FORD CREDIT AUTO OWNER TR 2022-C CL A2A 03/15/2023 . [ SCHEDULED REDEMPTION . L4733 .4,733 .4,733 | K 4,733 . 04/15/2025 .
..35671D-AZ-8 | FREEPORT-MCMORAN C & G CO GUARNT ... 03/15/2023 . | MATURED 19,000,000 .19,000,000 .18,851,102 |. 18,994,986 |. ,000,000 . 03/15/2023 .
..36321P-AD-2 | GALAXY PIPELINE ASSETS SR SEC 144A . D..... . 03/31/2023 . | SCHEDULED REDEMPTION ... ....188,000 |.......... 188,000 |[........... 165,440 |...........166,498 |.... ... 188,000 |.. . 03/31/2034 .
..36804P-AF-3 | GATX CORP PASS THRU CERTS 144A ...........ccoee [erreenn . 01/02/2023 . | SCHEDULED REDEMPTION ... ... 32,480 ... 32,480 ...32,480 |............ 32,480 |.... ..32,480 |.. . 01/02/2025 .
..361528-AA-0 | GBX LEASING 2022-1 LLC. 2022-1 CL A 144A ... [....... . 03/20/2023 . | SCHEDULED REDEMPTION ... . 02/20/2082 .
..36166V-AE-5 |GCI FUNDING | LLC 2021-1 CL A 144A ............ [ ...es . 03/18/2023 . | SCHEDULED REDEMPTION ... . 06/18/2046 .
..03974@-AA-4 | GIP TITANIUM SEC .................. 03/31/2023 . | SCHEDULED REDEMPTION . . . ..755,767 |. . . 03/31/2036 .
..37636#-AK-6 | GIVAUDAN US INC SER B SR NT .... 02/06/2023 . | MATURED ... ,000,000 ,000,000 .23,008,850 |. , ,000,000 . 02/06/2023 .
..37959P-AG-2 |GLBL SC FIN VI SRL 2021-2A CL . 03/17/2023 . | SCHEDULED R . .. 359,399 ..369,399 ..348,865 |. ..349,741 | .359,399 . 08/17/2041 .
..37959P-AA-5 |GLBL SC FINANCE SRL 2020-1A CL A 144A . 03/17/2023 . | SCHEDULED REDEMPTION ... . 1,420,577 ,420,577 .. 1,417,072 |. 1,417,431 | . 1,420,577 . 10/17/2040 .
..37959P-AC-1 | GLBL SC FINANCE SRL 2020-2A CL A 144A . 03/17/2023 . | SCHEDULED REDEMPTION ... .. 769,801 . 769,801 ..762,492 |. ..763,339 |. 769,801 . 11/19/2040 .
..37959P-AE-7 |GLBL SC FINANCE SRL 2021-1A CL A 144A . 03/17/2023 . | SCHEDULED REDEMPTION ... |. .. 293,153 ..203,153 ..285,511 |. ..286,461 |. .203,153 . 04/17/2041 .
..76112B-YB-0 | GMAC MTG CORP LN 2005-AR5 CL 3A1 ... 03/01/2023 . | SCHDLD REDM/PRIN LOSS .. |. .6,033 | .6,236 . 09/01/2035 .
..36185N-3U-2 | GMAC MTG CORP LN TR 2004-AR2 CL 4A . «...... |- 03/01/2023 . [ SCHEDULED REDEMPTION ... L1043 .1,944 .. . 08/01/2034 .
..36190C-AA-5 |GNL QUINTERO SA SR NT 144A D..... . 01/31/2023 . | SCHEDULED REDEMPTION ... |.... . . 588,000 |.... 588,000 |.. . 07/31/2029 .
..38046U-AA-7 | GOJO CORP CTL 2021-1 CL A 144A 03/15/2023 . | SCHEDULED REDEMPTION ... .. 192,193 ..193,9% |. .102,193 . 08/15/2041 . (3.
..38081E-AA-9 | GOLDEN BEAR 2016-1A CL A 144A . 03/20/2023 . | SCHEDULED REDEMPTION ... . 111,067 111,957 | 111,957 . 09/20/2047 . (1.A FE .
..38082J-AA-7 | GOLDEN BEAR 2016-2A CL A 144A . 03/20/2023 . | SCHEDULED REDEMPTION ... ..292,965 |. .292,965 . 09/20/2047 . (1.A FE .
..38141G-ZV-9 | GOLDMAN SACHS GRP INC SR NT . . |- 03/20/2023 . [MORGAN STANLEY CPTL .. .6,99,393 |. .6,996,815 . 11/01/2024 . (1.F FE .
..38217K-AA-2 | GOODGREEN TR 2016-1A CL A 144A . |- 03/15/2023 . [ SCHEDULED REDEMPTION ... ..48,533 . 10/15/2052 . [1.A FE .
..38217T-AA-3 | GOODGREEN TR 2020-1A CL A 144A ... [ . 03/15/2023 . | SCHEDULED REDEMPTION ... .229,258 |.. . 04/15/2085 . [1.A FE .
..38218J-AA-4 | GOODGREEN TR 2022-1A CL A 144A ... [ oo . 03/15/2023 . | SCHEDULED REDEMPTION ... 588,108 |.. . 10/15/2056 . [1.A FE .
..38237V-AA-4 | GOODLEAP SUS HOME IM 2023-1GS CL A 144A ..... |....... . 03/20/2023 . | SCHEDULED REDEMPTION ... ..85,91 . 02/22/2055 . [1.F FE .
..38237G-AA-7 | GOODLEAP SUSTAINABLE 2021-4GS CL A 144A ..... |....... . 03/20/2023 . | SCHEDULED REDEMPTION ... .297,304 |.. . 07/20/2048 . [1.F FE .
..38237H-AA-5 | GOODLEAP SUSTAINABLE 2021-5CS CL A 144A ..... |....... . 03/20/2023 . | SCHEDULED REDEMPTION ... . 10/20/2048 . [1.F FE ....
..38237J-AA-1 | GOODLEAP SUSTAINABLE 2022-1GS CL A 144A ..... |[....... . 03/20/2023 . | SCHEDULED REDEMPTION ... . 01/20/2049 . [1.F FE ....
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..38237K-AA-8 | GOODLEAP SUSTAINABLE 2022-2CS CL A 144A ...... [....... . 03/20/2023 . | SCHEDULED REDEMPTION ... 284,464 280,691 |.... .284,464 |.. .. 2,552 |. 04/20/2049 . [1.F FE ....
..38237T-AA-9 | GOODLEAP SUSTAINABLE 2022-3CS CL A 144A ...... «...... |. 03/20/2023 . [ SCHEDULED REDEMPTION ... .... 104,016 103,972 |.... 104,016 |.. 1,127 |. 07/20/2049 . [1.F FE ....
..39530L-AD-2 | GREENKO DUTCH BV CO GUARNT 144A D..... . 03/29/2023 . | SCHEDULED REDEMPTION ... 240,000 232,200 |.... .240,000 |.. 4,620 |. 03/29/2026 . [3.B FE ....
..309813#-AA-9 | GRIDFLEX GENERATION, LLC SR SEC NT . . |- 03/31/2023 . [ SCHEDULED REDEMPTION ... . 368,676 . 368,676 |. 368,676 4,802 |. 12/31/2030 .
..39862E-AA-2 | GRIPPEN PARK CLO LTD 2017-1A CL A 144A ....... [D..... . 01/20/2023 . | SCHEDULED REDEMPTION ... 139,340 137,455 |.... . 1,959 |. 01/20/2030 .
..362570-AA-4 | GS MTG SECURITIES 2019-PJ3 CL A1 144A ........ [....... . 03/01/2023 . | SCHEDULED REDEMPTION ... ...53,672 . 03/01/2050 .
..36258K-AD-0 |GS MTG SECURITIES 2020-INV1 CL A4 144A ....... [....... . 03/01/2023 . | SCHEDULED REDEMPTION ... . 10/01/2050 .
..36258F-AA-7 | GS MTG SECURITIES 2020-PJ1 CL A1 144A ... . 03/01/2023 . | SCHEDULED REDEMPTION ... |.... . 05/01/2050 .
..36258F-AD-1 | GS MTG SECURITIES 2020-PJ1 CL A4 144A ... . 03/01/2023 . | SCHEDULED REDEMPTION ... . 05/01/2050 .
..36262D-AA-6 | GS MTG SECURITIES 2020-PJ2 CL A1 144A ... . 03/01/2023 . | SCHEDULED REDEMPTION ... . 07/01/2050 .
..36262D-AD-0 |GS MTG SECURITIES 2020-PJ2 CL A4 144A 03/01/2023 . | SCHEDULED REDEMPTION ... . 07/01/2050 .
..362581I-AS-1 | GS MTG SECURITIES 2020-PJ3 CL A14 144A . 03/01/2023 . | SCHEDULED REDEMPTION ... . 10/01/2050 .
..36259V-AD-5 |GS MTG SECURITIES 2020-PJ4 CL A4 144A 03/01/2023 . | SCHEDULED REDEMPTION ... . 01/01/2051 .
..36261H-AD-2 | GS MTG-BACKED SEC 2021-PJ5 CL A4 144A . |- 03/01/2023 . [ SCHEDULED REDEMPTION ... K K . 1070172051 . [1.A .
..36264P-AD-1 | GS MTG-BKED SECS 2021-PJ4 CL A4 144A . . |- 03/01/2023 . | SCHEDULED REDEMPTION ... |. .. 217,264 ..277,264 ..280,470 |. ..280,125 |. .277,264 . 09/01/2051 . [1.A .
..362341-6l-4 | GSR MORTGAGE LOAN TR 2006-1F CL 1A14 ......... [....... . 03/01/2023 . | SCHDLD REDM/PRIN LOSS .. |oeeeeeeeeeiieiinens |oeeeeeeenes 7,464 ....9,633 ... 8,964 | 7,423 | ... 7,464 .. . 02/01/2036 . |5.A FM
..362341-6R-5 | GSR MORTGAGE LOAN TR 2006-1F CL 1A9 .......... [....... . 03/01/2023 . | SCHDLD REDM/PRIN LOSS .. |.... ... 10,329 ... 13,330 ...10,281 |.... ..10,329 |.. . 02/01/2036 . |5.A FM
..36242D-YD-9 | GSR MORTGAGE LOAN TRUST 2005-2F CL 1A6 ....... [....... . 03/01/2023 . | SCHEDULED REDEMPTION ... ... 21,083 ...21,933 ...21,844 ... ..21,933 |.. . 03/01/2035 . |3.B FM
..362341-VV-8 | GSR MORTGAGE LOAN TRUST 2005-8F 2A7 .......... [..cce. . 03/01/2023 . | SCHEDULED REDEMPTION ... .. 53,105 ...53,105 ...52,341 |.... ..53,105 |.. . 11/01/2035 . |2.C FM
..36228F-YY-6 | GSR MTG LOAN TR 2003-13 CL A1 ...oevvviviinnnns [eeeenn . 03/01/2023 . | SCHEDULED REDEMPTION ... |.... ... 7,369 |.... ...7,380 |.. . 10/01/2033 . [1.A FM .
..362341-R7-6 | GSR MTG LOAN TR 2005-9F CL 1A13 ....covvvvevenns [eeeennn . 03/01/2023 . | SCHDLD REDM/PRIN LOSS .. |.... ...10,798 |.... ..10,936 |.. . 12/01/2035 . [1.A FM .
..362341-R8-4 | GSR MTG LOAN TR 2005-9F CL 1A14 03/01/2023 . | SCHDLD REDM/PRIN LOSS .. |. 5,844 | .5,979 . 12/01/2035 . |3.C FM
..36242D-H7-1 | GSR MTG LOAN TR 2005-AR2 CL 2A1 .. 03/01/2023 . | SCHEDULED REDEMPTION ... 40,537 |. 40,949 . 04/01/2035 . [1.A FM .
..362341-RZ-4 | GSR MTG LOAN TR 2005-AR6 CL 3A1 03/01/2023 . | SCHEDULED REDEMPTION ... |. .7,138 | . 7,463 . 09/01/2035 . [1.A FM .
..362290-AH-1 | GSR MTG LOAN TR 2007-AR1 CL 3A1 03/01/2023 . | SCHDLD REDM/PRIN LOSS .. |. .20 | .1,586 . 03/01/2037 . [1.A FM .
..36228F-4R-4 | GSR MTG LOAN TR SER 2004-7 CL 3A1 03/01/2023 . | SCHEDULED REDEMPTION ... . 06/01/2034 . [1.A FM .
..362650-AH-6 | GSR MORTGAGE LOAN TR 2006-4F CL 2A8 .......... [....... . 03/31/2023 . | TRADE ADJUSTMENT ........ . 05/01/2036 . |3.B FM
..362650-AK-9 | GSR MORTGAGE LOAN TR 2006-4F CL 2A10 ......... [....... . 03/31/2023 . | TRADE ADJUSTMENT ... . 05/01/2036 . |3.B FM
..04107@-AB-9 | WASTE MGT CTL PT TR SER A2 ...ooevvvvviiieiieeens [ eeeenn . 03/31/2023 . | TRADE ADJUSTMENT ........ . 04/15/2025 . [2.A ........
..36260#-AA-3 | GSRP PORT 1 SEC ......eevvvmmmmmmmmnnnnninininnnnnn [eeneen . 03/31/2023 . | SCHEDULED REDEMPTION ... . 06/29/2046 . [2.C PL
..406308-AA-0 | HALIBURTON CTL 12 YR ...evvvvvveiiiiiiiiiiiiiiiinns [ eeeeenn . 03/15/2023 . | SCHEDULED REDEMPTION ... . 08/15/2033 . [2.A ........
..40630@-AB-8 | HALIBURTON CTL 15 YR . 03/15/2023 . | SCHEDULED REDEMPTION ... . . 08/15/2036 . [2.A ........
..04436#-AA-2 | HALLETT HILL NO 2 PTY SER A GTD SR SEC . . 03/27/2023 . | SCHEDULED REDEMPTION ... . 185,800 . 185,800 |. 185,800 . 06/27/2027 . |2.B FE
..04436#-AB-0 |HALLETT HILL NO 2 PTY SER B GTD SR SEC . 03/27/2023 . | SCHEDULED REDEMPTION ... 142,886 .. 161,614 |.... .. 161,614 |.. . 06/27/2027 . |2.B FE
..40653%-AA-4 | HAMAKUA ENERGY SR SEC ......cevvvvvvvvvvvevvnnnnnns [eeneenn . 03/31/2023 . | SCHEDULED REDEMPTION ... . 12/31/2030 . [2.C PL
..40938*-AA-1 | HAMPTON SUSTAINABLE PARTNERS | LLC . 03/15/2023 . | SCHEDULED REDEMPTION ... . 12/15/2041 . [2.C ........
..G4339%-AA-5 |HAVILA SIRIUS FIN SEC . 03/08/2023 . | SCHEDULED REDEMPTION ... |.... . . . 12/08/2031 . |2.B PL
..404119-BN-8 |HCA INC SR SEC .....ccooeiiiiiiiiiiiiiin oo . 03/21/2023 . | BARCLAYS CAPITAL INC ... |.... .5,000,000 |.. . 03/15/2024 . |2.C FE
..86744T-AB-2 |HELIOS ISSUER VI, LLC 2021-B CL B 144A ....... [....... . 03/20/2023 . | SCHEDULED REDEMPTION ... |.... 124,356 124,305 |.... ...124,35 |.. . 07/20/2048 . [1.G FE .
..86746C-AA-9 |HELIOS ISSUER, LLC 2020-AA CL A 144A ......... [....... . 03/20/2023 . | SCHEDULED REDEMPTION ... ... 73,806 ...73,801 |.... ..73,806 |.. . 06/20/2047 . (1.G FE .
..867450-AA-9 |HELI0S ISSUER, LLC 2021-1 CL A 144A . |- 01/30/2023 . [ SCHEDULED REDEMPTION ... . 04/28/2056 . [1.G FE .
..86746E-AA-5 |HELIOS ISSUER, LLC 2021-A CL A 144A .. . 03/20/2023 . | SCHEDULED REDEMPTION ... . 02/20/2048 . [1.G FE .
..86745R-AB-5 |HELI0S ISSUER, LLC 2021-C CL B 144A 03/20/2023 . | SCHEDULED REDEMPTION ... . 10/20/2048 . [1.G FE .
..86745A-AB-2 |HELIOS ISSUER, LLC 2022-A CL B 144A 03/20/2023 . | SCHEDULED REDEMPTION ... . 02/22/2049 . 1.G FE .
..86744V-AA-9 |HELI0S ISSUER, LLC 2022-B CL A 144A 03/20/2023 . | SCHEDULED REDEMPTION ... . 08/20/2049 . [1.G FE .
..86744-AB-5 |HELIOS ISSUER, LLC 2022-C CL B 144A ........... [....... . 03/20/2023 . | SCHEDULED REDEMPTION ... . 11/22/2049 . (1.G FE .
..42771T-AA-3 | HERO FUNDING TR 2015-3A CL A 144A ........cccc. [.oeens . 03/20/2023 . | SCHEDULED REDEMPTION ... . 09/20/2041 . [1.A FE .
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..42770V-AA-9 |HERO FUNDING TR 2016-1A CL A 144A ............. [..oes . 03/20/2023 . | SCHEDULED REDEMPTION ... ... 56,169 ...56,169 ...56,166 |.... .. 1,073 |. 09/20/2041 . [1.A FE ....
..42770W-AA-7 |HERO FUNDING TR 2016-2A CL A 144A ......cccooe [oeeennn . 03/20/2023 . | SCHEDULED REDEMPTION ... ... 58,403 ...58,403 ...58,391 |.... 1,010 |. 09/20/2041 . |1.A FE ....
..42770X-AA-5 |HERO FUNDING TR 2016-3A CL A1 144A ........ccc. [.eeenn . 03/20/2023 . | SCHEDULED REDEMPTION ... ... 33,670 ...33,670 ...33,669 |.... . 09/20/2042 . (1.A FE ....
..404170-AA-3 | HERO FUNDING TR 2016-4A CL A1 144A ........c.o. [.eeeenn . 03/20/2023 . | SCHEDULED REDEMPTION ... ... 50,009 ...49,995 |.... . 09/20/2047 . (1.A FE ....
..404170-AC-9 |HERO FUNDING TR 2016-4A CL A2 144A ............ [..ccct . 03/20/2023 . | SCHEDULED REDEMPTION ... ... 16,132 ...16,405 |.... . 09/20/2047 . (1.A FE ....
..42771X-AA-4 | HERO FUNDING TR 2017-1A CL A1 144A .........oc. [ooennn . 03/20/2023 . | SCHEDULED REDEMPTION ... ... 58,076 ...58,089 |.... . 09/20/2047 . (1.A FE ....
..42771X-AC-0 |HERO FUNDING TR 2017-1A CL A2 144A .......cccc [oeeenn . 03/20/2023 . | SCHEDULED REDEMPTION ... ... 11,615 .. 11,824 ... . 09/20/2047 . (1.A FE ....
..42771L-AC-6 |HERO FUNDING TR 2017-2A CL A2 144A ............ [.eeees . 03/20/2023 . | SCHEDULED REDEMPTION ... ... 21,064 ...21,513 |.... . 09/20/2048 . [1.A FE ....
..427726-AB-8 |HERO FUNDING TR 2018-1A CL A2 144A .... . 03/20/2023 . | SCHEDULED REDEMPTION ... ... 44,357 eeeeeee... 45,563 ... , . 09/20/2048 . (1.A FE ....
..04445*-AA-6 | HIGH SPEED RAIL FIN GTD SR NT SER A1 . . 03/30/2023 . | SCHEDULED REDEMPTION ... 2,137,991 ..2,137,991 ..2,137,991 |. 2,137,991 |. .2,137,991 | . 03/30/2028 . (1.G PL ....
..40440X-AA-9 |HIGHBRIDGE LN MT LTD 21-16A CL A1 144A . . 02/22/2023 . | BANK OF AMERICA NA ..... ,107,254 ..8,240,000 ..8,194,680 |. .8,199,693 |. .8,201,183 . (93,930) |. . 01/23/2035 . [1.A FE ....
..43037%-AA-5 |HIGHLAND LANDMARK PROPERTIES CTL . 03/15/2023 . | SCHEDULED REDEMPTION ... .1,393 | . 1,367 . 01/15/2067 . (1.D PL ....
..43283G-AB-8 |HILTON GRAND VCTNS TR 2022-2A CL B 144A 03/25/2023 . | SCHEDULED REDEMPTION ... .533,384 . 01/25/2087 . [1.F FE ....
..43731Q-AC-2 |HOME PART OF AMERICA TR 2019-1 CL B 144A .. . |- 02/01/2023 . [ SCHEDULED REDEMPTION ... . 09/01/2039 . (1.B FE .
..437310-AE-8 | HOME PART OF AMERICA TR 2019-1 CL C 144A .... |.......|. 02/01/2023 . | SCHEDULED REDEMPTION ... . 09/01/2039 . (1.D FE .
..437310-AG-3 |HOME PART OF AMERICA TR 2019-1 CL D 144A .... |....... . 02/01/2023 . | SCHEDULED REDEMPTION ... . 09/01/2039 . 1.G FE

. 12/01/2026 . |2.C FE ....

..43732V-AE-6 | HOME PART OF AMERICA TR 2021-2 CL D 144A .... |....... . 03/01/2023 . [ SCHEDULED REDEMPTION ... .

..43730N-AC-0 | HOME PART OF AMERICA TR 2022-1 CL B 144A .... |....... . 03/01/2023 . [ SCHEDULED REDEMPTION ... . ...73,015 |.... . 04/01/2039 . |1.D FE ....
..43730N-AE-6 | HOME PART OF AMERICA TR 2022-1 CL C 144A .... |....... . 03/01/2023 . [ SCHEDULED REDEMPTION ... ...56,806 . eennnee... 56,304 ... . 04/01/2039 . [1.G FE ...
..43739E-AJ-6 | HOMEBANC MTG TR 2004-2 CL A1 03/27/2023 . | SCHEDULED REDEMPTION ... [. . ...37,610 ...33,755 | ...35,363 |. E . . 12/25/2034 . |1.A FM ...
..43761A-D#-0 | HOMESERVE PLC SR NT D..... . 01/17/2023 . [ CALLED @ 100.000 ........ 10,000,000 |...... 10,000,000 |...... 10,000,000 |...... 10,000,000 |-..eevreeeaeis foereeeeiiiinnes fonieeieeeeiii oo o 10,000,000 |.. . 08/20/2027 . |2.B ........
..43761A-E*-3 | HOMESERVE PLC SR NT D..... . 01/17/2023 . [ CALLED @ 100.000 ........ .5,000,000 |........5,000,000 {........5,000,000 f........5,000,000 [.... .....5,000,000 |.. . 08/20/2030 . |2.B ........
..43813G-AC-5 | HONDA AUTO RECV OWNER T 2021-1 CL A3 ......... . |- 03/21/2023 . [ SCHEDULED REDEMPTION ... .. 168,026 |... 158,026 |... 154,637 |........... 154,270 |.... ....158,026 |.. . 04/21/2025 . |1.A FE ...
.. 40434L-AJ-4 | HP INC SRONT L..oviiiiiiiiiiiee s - |- 01/725/2023 . .. 365,225 f........... 450,000 |........... 448,181 |...........448,128 |.... ...448,355 |.. . (83,130) |....... (83,130) .1, . 06/17/2031 . |2.B FE ....

.15,000,000 .15,000,000 |. ,000, K - . R , U , . 01/02/2023 . |2.C FE ....
. 11/30/2032 . |2.A PL ...
. 11/30/2032 . |2.A PL ...
. 11/30/2032 . |2.A PL ...
. 05/31/2033 . |2.A PL ...
. 09/25/2034 . [1.A FM ...

..444097-A*-0 | HUDSON PACIFIC PROPERTIES SR NT DUE 2023
..44416*-AG-1 | HUDSON TRANS SR SEC SER 3 .... 02/28/2023 . | SCHEDULED REDEMPTION ...
..44416*-AF-3 | HUDSON TRANSMISSION PTRS SR SEC DISB 2 02/28/2023 . | SCHEDULED REDEMPTION ...
..44416*-AE-6 | HUDSON TRANSMISSION PTRS SR SEC NT 2032 ...... |..cc... . 02/28/2023 .  SCHEDULED REDEMPTION ...
..44416%-AB-2 | HUDSON TRANSMISSION PTRS SR SEC NT 2033 ...... |....... . 02/28/2023 .  SCHEDULED REDEMPTION ...
.. 45254N-HS-9 | IMPAC CMB TR 2004-4 CL 1AT ..ovvvvieiiiiiiiaes | eeeeens . 03/27/2023 .  SCHEDULED REDEMPTION ...

01/02/2023 .

..45254N-ML-8 | IMPAC CMB TR 2005-1 CL 1AT ...cccviiiieiiiiis | s . 03/27/2023 . | SCHEDULED REDEMPTION ... . 04/25/2035 . [1.A FM ...
.. 45254N-MY-0 | IMPAC CMB TR 2005-2 CL 1AT ...evvviiiiiiiiiiaes | eeeens . 03/27/2023 .  SCHEDULED REDEMPTION ... . 04/25/2035 . [1.A FM ...
.. 45254N-PU-5 | IMPAC CMB TR 2005-5 CL AT ..ooeviiiiiiiiiiies | e . 03/27/2023 . | SCHEDULED REDEMPTION ... . 08/25/2035 . |1.A FM .

....... . 03/31/2023 . | SCHEDULED REDEMPTION ... . 10/25/2056 . |1.G FE ....
....... . 02/25/2023 . | SCHEDULED REDEMPTION ... |.... . 07/25/2031 . |5.B Gl ....
..45257H-AA-5 | IMPACT FUNDING LLC 2010-1 CL A1 144A . 03/01/2023 . | SCHEDULED REDEMPTION ... [. X - . E E . . 01/01/2051 . [1.A FM ...
..45605P-AM-0 | INDUSTRIAL DPR SR NT SER 16-3 D..... . 01/15/2023 . [ SCHEDULED REDEMPTION ... |.... o foeren.... 536, ...........536,246 |.... e | K e | U R .536, .. .71, . 04/15/2026 . |2.B FE ....

..45661H-AN-7 | INDYMAC INDX MTG LN TR 2006-AR25 CL 5A1 ..... |....... . 03/01/2023 . [ SCHDLD REDM/PRIN LOSS .. |....

..45256#-AB-8 | IMPACT CIL PARENT LLC
..452550-AD-7 | IMPACT COMM CAPITAL LLC PROMISSORY NT ...

...99,205 |.......... 115,167 |.... v foeeeen 18, K ceee o 13, PR R .128, .. . 09/01/2036 . [1.A FM ...
..45661H-AE-7 | INDYMAC INDX MTG LOAN TR 2006-AR25 3A1 ....... |....... . 03/01/2023 . [ SCHOLD REDM/PRIN LOSS .. |.... . ...21,631 |............20,086 |.... . . . . 09/01/2036 . [1.A FM ...
..45687A-AJ-1 | INGERSOLL-RAND GL HLD CO GUARNT ........cccovies | eeeennn . 03/20/2023 . [ CALLED @ 100.000 ........ [oceeeersiunreennans [..... 20,880,000 |....... 20,880,000 |....... 20,801,776 |.......20,875,276 [.eeeeereiiinnns |oeeeennnn 2,276 [ 2,276 [ s 20,877,582 |.. .2,448 , . 06/15/2023 . |2.B FE ....
..45783V-AC-3 | INNOVATION DEBT FUNDING VI ABS CL A 03/15/2023 . | VARIOUS ... ..8,513,065 ..8,513,065 |. .8,513,065 |. R .8,513,065 . 12/15/2029 . |1.F PL ....
..(4862#-AC-6 | ISLAND TIMBERLANDS FIN CORP SR SER 3 ......... Ao, . 01/03/2023 . [EXCHANGE .. e e [22..24,000,000 ... 24,000,000 |....... 24,000,000 |.......24,000,000 [..cccourrrnnens fonremneeniiinn Joeveiiiineenns o e 24,000,000 |.. . 08/30/2030 . |2.A PL ....
..C4862#-AB-8 | ISLAND TIMBERLANDS FINANCE CORP SEC A..... . 01/03/2023 . [EXCHANGE .........ccooenes [ereeeeiiiinnnnenes [..... 10,013,468 ... 10,000,000 |....... 10,014,100 |.......10,013,494 |.... .......10,013,468 |.. . 08/30/2025 . |2.A PL ...

(1,574) |.
. (39,733) |

02/22/2023 . | BARCLAYS CAPITAL INC ... [. 4|

. (1,574)|.. , . 09/22/2027 . |2.B FE ....
.. (54,603) |. (39,733) |.. , . 04/15/2026 . |2.C FE ....
. 02/26/2052 . |2.B FE ....

. 02/26/2052 . |2.B FE ....

..465685-AR-6 | ITC HLDGS CORP SR NT 144A .
..466313-AL-7 | JABIL INC SR NT ..... 03/08/2023 . | BNP PARIBAS SEC CORP ...
..466365-AE-3 | JACK IN THE BOX FND 2022-1A CL A2I1 144A 02/25/2023 . | SCHEDULED REDEMPTION ...
..466365-AD-5 | JACK IN THE BOX FNDG 2022-1A CL A2l 144A ... |....... . 02/25/2023 . [ SCHEDULED REDEMPTION ...

. 150,000
..1,000,000
...50,000
... 150,000

...50,000 |.
.... 150,000 |....

. 150,000 |.... 150,000 |..
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..47047L-AA-7 | JAMESTONN CLO LTD 2018-6RA CL A1 144A D..... . 01/25/2023 . | SCHEDULED REDEMPTION ... |.... ..694,800 ..682,035 |.... .694,800 |.. ..9,781 |. 04/25/2030 . [1.A FE ....
..46590X-AJ-5 | JBS USA/FOOD/FINANCE SR NT 144A .........cevveen [orrenn . 02/15/2023 . | STIFEL, NICOLAUS & CO .. |.... .. 489,315 ..493,666 |.... .493,675 |.. . (4,360) ..6,861 |. 12/01/2062 . [2.C FE ....
LATTAT#-AA-9 | JETPEAK LLC SEC .ovvvvvviiiiiiiiiiiiiiciiiiiieeeens [ . 03/31/2023 . | SCHEDULED REDEMPTION ... ..513,211 ..513,211 ....513,211 ..6,415 |. 06/30/2037 . [3.C PL ....
..47987E-AC-1 | JONAH ENERGY LLC 2022-1 CL A1 144A . 03/10/2023 . [ SCHEDULED REDEMPTION . 129,747 .1,707,356 129,747 24,735 |. 12/10/2037 . [1.G FE ....
..466302-AJ-5 | JP MORGAN ALT LOAN TR 2006-S4 CL A6 03/01/2023 . | VARIOUS ... . 12/01/2036 . [1.A FM ....
..466288-BJ-8 | JP MORGAN MTG TR 2006-A6 CL 3A3 .. 03/01/2023 . [ SCHEDULED REDEMPTION . . 10/01/2036 . [5.A FM ....
..46630G-AX-3 | JP MORGAN MTG TR 2007-A1 CL 6A1 03/01/2023 . | SCHEDULED REDEMPTION ... . 07/01/2035 . [1.A FM ...
..46630G-BD-6 | JP MORGAN MTG TR 2007-A1 CL 7A3 03/01/2023 . | SCHEDULED REDEMPTION ... |. . 07/01/2035 . [1.A FM .
..46630P-AR-6 | JP MORGAN MTG TR 2007-A2 CL 3A3 ..........cooees [eernnn . 03/01/2023 . | SCHDLD REDM/PRIN LOSS .. |.... . 04/01/2037 . [1.A FM .
..46631J-AP-3 | JP MORGAN MTG TR 2007-A4 CL 3A4 ................ [.eeees . 03/01/2023 . | SCHDLD REDM/PRIN LOSS .. |.... . 06/01/2037 . [1.A FM .
..46641C-BA-8 | JP MORGAN MTG TR 2014-1 CL 2A7 144A .......... [....... . 03/01/2023 . | SCHEDULED REDEMPTION ... . 01/01/2044 . [1.A ........
..46646B-AC-2 | JP MORGAN MTG TR 2016-1 CL A3 144A ............ [....... . 03/01/2023 . | SCHEDULED REDEMPTION ... . 05/01/2046 . [1.A ........
..46648C-AB-0 | JP MORGAN MTG TR 2017-1 CL A2 144A ............ [ ...t . 03/01/2023 . | SCHEDULED REDEMPTION ... . 01/01/2047 . [1.A ........
..46648H-AC-7 | JP MORGAN MTG TR 2017-2 CL A3 144A ........cc.. [oeennn . 03/01/2023 . | SCHEDULED REDEMPTION ... . 05/01/2047 . [1.A ........
..46650J-AK-0 | JP MORGAN MTG TR 2018-6 CL 1A10 144A . . |- 03/01/2023 . [ SCHEDULED REDEMPTION ... . 12/01/2048 . [1.A ........
..46650M-AC-1 | JP MORGAN MTG TR 2018-8 CL A3 144A . . |- 03/01/2023 . [ SCHEDULED REDEMPTION ... . 01/01/2049 . [1.A ........
..46649Y-AC-9 | JP MORGAN MTG TR 2018-9 CL A3 144A . 03/01/2023 . | SCHEDULED REDEMPTION ... . 09/01/2040 . [1.A .
..46650H-AC-2 | JP MORGAN MTG TR 2019-1 CL A3 144A . 03/01/2023 . | SCHEDULED REDEMPTION ... . 05/01/2049 . [1.A .
..46650T-AQ-5 | JP MORGAN MTG TR 2019-2 CL A15 144A 03/01/2023 . | SCHEDULED REDEMPTION ... . 08/01/2049 . [1.A .
..46650T-AC-6 | JP MORGAN MTG TR 2019-2 CL A3 144A .......ccco [oeeennn . 03/01/2023 . | SCHEDULED REDEMPTION ... . 08/01/2049 . [1.A ........
..46591F-AC-8 | JP MORGAN MTG TR 2019-5 CL A3 144A .......cccc. [.eeenn . 03/01/2023 . | SCHEDULED REDEMPTION ... . 11/01/2049 . [1.A ........
..46651B-AR-1 | JP MORGAN MTG TR 2019-6 CL A15 144A .......... [....... . 03/01/2023 . | SCHEDULED REDEMPTION ... ...60,746 |.... . 12/01/2049 . (1.A ........
..46651B-AC-4 | JP MORGAN MTG TR 2019-6 CL A3 144A ............ [.oeennn . 03/01/2023 . | SCHEDULED REDEMPTION ... .. 172,076 |.... . 12/01/2049 . [1.A ........
..46651G-AR-0 | JP MORGAN MTG TR 2019-7 CL A15 144A .......... [....... . 03/01/2023 . | SCHEDULED REDEMPTION ... . 02/01/2050 . [1.A ........
..46651G-AC-3 | JP MORGAN MTG TR 2019-7 CL A3 144A .......ccce. [oeennn . 03/01/2023 . | SCHEDULED REDEMPTION ... . 02/01/2050 . [1.A ........
..46591K-AC-7 | JP MORGAN MTG TR 2019-8 CL A3 144A ............ [.oennn . 03/01/2023 . | SCHEDULED REDEMPTION ... . 03/01/2050 . [1.A ........
..46651Y-BG-4 | JP MORGAN MTG TR 2019-9 CL A15 144A ...........|....... . 03/01/2023 . | SCHEDULED REDEMPTION ... . 05/01/2050 . [1.A ........
..46651H-AC-1 | JP MORGAN MTG TR 2019-LTV CL A3 144A . 03/01/2023 . | SCHEDULED REDEMPTION ... . 03/01/2050 . [1.A .
..46651X-BH-4 | JP MORGAN MTG TR 2020-1 CL A15 144A 03/01/2023 . | SCHEDULED REDEMPTION ... . 06/01/2050 . [1.A .
..46651X-AC-6 | JP MORGAN MTG TR 2020-1 CL A3 144A . 03/01/2023 . | SCHEDULED REDEMPTION ... .. 169,534 ..169,534 . 173,214 | . 06/01/2050 . [1.A .
..46591T-BG-8 | JP MORGAN MTG TR 2020-2 CL A15 144A ...........|....... . 03/01/2023 . | SCHEDULED REDEMPTION ... ... 49,862 ...49,862 ...50,842 |.... . 07/01/2050 . [1.A ........
..46591T-AC-8 | JP MORGAN MTG TR 2020-2 CL A3 144A .......ccco [.eeeenn . 03/01/2023 . | SCHEDULED REDEMPTION ... |.... ... 84,614 ...84,614 . 07/01/2050 . [1.A ........
..46652F-AC-4 | JP MORGAN MTG TR 2020-4 CL A3 144A .......cccc. [.oeenn . 03/01/2023 . | SCHEDULED REDEMPTION ... ... 42,978 ...42,978 . 1170172050 . [1.A ........
..46653J-BK-6 | JP MORGAN MTG TR 2020-5 CL A13 144A ........... |..oeen . 03/01/2023 . | SCHEDULED REDEMPTION ... ... 69,833 ...69,833 . 12/01/2050 . [1.A ........
..46653J-BM-2 | JP MORGAN MTG TR 2020-5 CL A15 144A ...........|....... . 03/01/2023 . | SCHEDULED REDEMPTION ... ... 69,833 . 12/01/2050 . [1.A ........
..46653J-AC-5 | JP MORGAN MTG TR 2020-5 CL A3 144A ............ [.oeeen . 03/01/2023 . | SCHEDULED REDEMPTION ... ... 93,111 . 12/01/2050 . [1.A ........
..46591X-BT-1 | JP MORGAN MTG TR 2020-7 CL A15 144A .. R ORI . 03/01/2023 . | SCHEDULED REDEMPTION ... .. 122,322 . 01/01/2051 . [1.A ........
..46591V-AC-3 | JP MORGAN MTG TR 2020-INV CL A3 144A ......... [....... . 03/01/2023 . | SCHEDULED REDEMPTION ... ... 68,582 . 08/01/2050 . [1.A ........
..46652K-BK-4 | JP MORGAN MTG TR 2020-INV2 CL A13 144A . 03/01/2023 . | SCHEDULED REDEMPTION ... .. 151,970 . 10/01/2050 . (1
..46652K-BM-0 | JP MORGAN MTG TR 2020-INV2 CL A15 144A . 03/01/2023 . | SCHEDULED REDEMPTION ... 4,723 K . 10/01/2050 . (1
..46592-BP-0 | JP MORGAN MTG TR 2021-12 CL A15 144A . 03/01/2023 . | SCHEDULED REDEMPTION ... .. 150,226 ..150,305 |. .150,226 . 02/01/2052 . (1
..46592X-BP-8 | JP MORGAN MTG TR 2021-13 CL A15 144A . . |- 03/01/2023 . [ SCHEDULED REDEMPTION ... ..300,433 ..209,281 |. .300,433 . 04/01/2052 . (1
..466530-BP-9 | JP MORGAN MTG TR 2021-14 CL A15 144A . . |- 03/01/2023 . [ SCHEDULED REDEMPTION ... .. 247,890 ..245,130 |. .247,89%0 . 05/01/2052 . (1
..46592K-BL-5 | JP MORGAN MTG TR 2021-3 CL A15 144A ........... |..oces . 03/01/2023 . | SCHEDULED REDEMPTION ... .. 191,485 ..196,531 |.... 191,485 |.. . 07/01/2051 . (1.
..46652V-BN-4 | JP MORGAN MTG TR 2021-4 CL A15 144A ...........|....... . 03/01/2023 . | SCHEDULED REDEMPTION ... .. 239,284 ..241,085 |.... .239,284 |.. . 08/01/2051 . [1.A ........
..46592T-BP-7 | JP MORGAN MTG TR 2021-8 CL A15 144A .......... [....... . 03/01/2023 . | SCHEDULED REDEMPTION ... ... 17,082 L 77,473 ... .. 77,052 .. . 12/01/2051 . [1.A ........
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..466247-VG-5 | JP MORGAN MTG TRUST 2005-S2 CL 2A14 ........... [....... . 03/01/2023 . | SCHDLD REDM/PRIN LOSS .. |.... ... 35,604 . 09/01/2035 . [4.C FM ...
.. 46647P-DK-9 | JPMORGAN CHASE & CO SUB .......evvvvvvvvvvnnnnnnnn [eeeennn . 03/20/2023 . | J P MORGAN SEC INC ...... 10,035,400 .35,400 |.... . 09/14/2033 . [1.G FE .
..46625H-JJ-0 | JPMORGAN CHASE & CO SUB NT ...cooeeeeeeeeeeeeiens [ erens . 03/14/2023 . | J P MORGAN SEC INC ...... 14,964,600 . (29,486) |.... . 05/01/2023 . [1.G FE .
..46652H-BK-1 | JPMORGAN WLTH MGMT 2020-ATR1 CL A13 144A .... |....... . 03/01/2023 . | SCHEDULED REDEMPTION ... .... 312,260 . 02/01/2050 . [1.A ........
..46652H-BM-7 | JPMORGAN WLTH MGMT 2020-ATR1 CL A15 144A .... |....... . 03/01/2023 . | SCHEDULED REDEMPTION ... . 02/01/2050 . [1.A ........
..46652H-AC-0 | JPMORGAN WLTH MGMT 2020-ATR1 CL A3 144A ..... |....... . 03/01/2023 . | SCHEDULED REDEMPTION ... ...63,251 |.... . 02/01/2050 . [1.A ........
..46673*-AA-7 | JRD HOLDINGS LLC 20 PROPERTY CTL ........cceeees [eeennn . 03/15/2023 . | SCHEDULED REDEMPTION ... . 104,301 104,301 |.... . . . 12/15/2041 . [2.B ........
..482598-AA-3 |KDP CTL PASS THRU .....cevvvvvvvrririirinnrnininnnns [eeeeenn . 03/10/2023 . | SCHEDULED REDEMPTION ... 122,222 122,222 122,222 |.... 122,222 .. . 06/24/2037 . (2.B ........
..497266-B*-6 |KIRBY CORP SR NT SER B .....ccoeeveiieiiiiieieeens s . 02/27/2023 . |MATURED .........evvvvnnnnee 19,000,000 |....... 19,000,000 |....... 19,000,000 |.... 19,000,000 |.. . 02/27/2023 . [2.C ........
..48255K-AA-4 | KKR CORE HLD CO SEC 03/31/2023 . | SCHEDULED REDEMPTION . . 2,056,477 ..2,056,477 ..2,056,477 |. .2,056,477 . 08/12/2031 . (2.B PL .
..48249V-AN-1 |KKR FIN CLO 2013-1A CL A1R 144A .|D..... . 01/17/2023 . | SCHEDULED REDEMPTION ... ..577,304 577,304 .... 568,887 |.... ....577,304 |.. . 04/15/2029 . [1.A FE .
.. 12743*-AA-5 |KROGER 28 STORE CTL SER A-1 SEC .............oo. [ oennn . 03/10/2023 . | SCHEDULED REDEMPTION ... .196,980 |.. . 04/10/2046 . (2.B ........
..12730*-AA-0 |KUM & GO DES MOINES 1A CTL SRNT ....ocoeeeeees [ornnnn . 03/15/2023 . | SCHEDULED REDEMPTION ... .145,881 . 09/15/2045 . [3.A ........
..50547V-AC-0 |LAC FUNDING ABS 2021 A-R ........ccoeeeeeeeeeennns [oennnn . 01/15/2023 . | SCHEDULED REDEMPTION ... . 12/31/2035 . |2.B FE
..50197@-AA-4 |LCPA TAXABLE LEASE REV CTL .. . |- 03/10/2023 . [ SCHEDULED REDEMPTION ... . . 1171072041 . [1.F ........
..52520N-BP-5 | LEHMAN MTG TR 2006-6 CL 5A1 ... . |- 02/25/2023 . | SCHEDULED REDEMPTION ... ....665 |.. . 12/25/2036 . 5.A FM .
..86359D-US-4 |LEHVAN XS TR 2005-5N CL 3A1B 03/01/2023 . [ SCHEDULED REDEMPTION . .. 149,676 ..149,676 ..135,804 |. .149,676 | . 11/01/2035 . [1.A FM .
..52532X-AJ-4 |LEIDOS INC CO GUARNT .. 03/30/2023 . [ VARIOUS ... 15,231,950 .15,000,000 . 14,894,550 |. 14,895,145 . 336,805 |. . 03/15/2033 . |2.C FE
..58079E-BL-7 |LIBERTY MUTUAL GRP INC CO GUARNT 144A 03/30/2023 . | JEFFERIES LLC . . (20,500) |. . 02/01/2061 . 3.A FE .
..53044Y-AT-0 | LLOYDS BANKING GRP PLC SR NT . 02/16/2023 . |HSBC SECURITIES INC ... . .. (8,586) [.... . 08/11/2026 . [1.G FE .
..502084-A*-7 |LMRK ISSUER CO, LLC ABS . 03/31/2023 . | SCHEDULED REDEMPTION ... . 118,784 |.... . 01/14/2027 .|2.B PL
..50209L-AA-5 |LMRK ISSUER CO. LLC 2018-1A CL C 144A 03/15/2023 . | SCHEDULED REDEMPTION ... ..163,750 |. . 06/15/2048 . [1.G FE .
..53048N-AA-1 | LOANPAL SOLAR LTD 2020-3GS CL A 144A ... . 03/20/2023 . | SCHEDULED REDEMPTION ... . . 12/20/2047 . (1.F FE .
..53048P-AA-6 | LOANPAL SOLAR LTD. 2021-1GS CL A 144A ... . 03/20/2023 . | SCHEDULED REDEMPTION ... . 01/20/2048 . [1.F FE .
..530480-AA-4 | LOANPAL SOLAR LTD. 2021-2GS CL A 144A . 03/20/2023 . | SCHEDULED REDEMPTION ... | . 03/20/2048 . [1.F FE .
..540544-AA-1 |LOGAN CLO Il LTD 2021-2A CL A 144A . . 02/21/2023 . | CITIGROUP GLBL MKT INC e ..9,575 |. . 01/20/2035 . [1.A FE .
..548661-EK-9 |LOWE'S COS INC SR NT .. 03/08/2023 . [ROYAL BANK OF CANADA ... |. .. 634,842 . 650,000 ..649,838 |. ..649,854 |. .649,863 . (15,021) |. . 09/08/2025 . [2.A FE .
..53948K-AA-7 |LPSLT 2020-2GF CL A 144A .. . 03/20/2023 . | SCHEDULED REDEMPTION . 52,166 ...52,166 52,144 |. 52,145 |. 52,166 | . 07/20/2047 . (1.F FE .
..55953R-AL-5 |MAGNETITE CLO LTD 2015-16A CL AR 144A ..... |- 03/09/2023 . | VARIOUS .. 364,428 ..364,428 ..364,428 |. ..364,428 ) .364,428 . 01/18/2028 . [1.A FE .
..55053T-AS-6 | MAGNETITE CLO LTD 2016-18A CL AR2 144A ...... D..... . 02/15/2023 . | SCHEDULED REDEMPTION ... |.... ieeeeen. 52,278 ...52,278 ...51,834 |.... ... 444 ..52,278 |.. . 11/15/2028 . [1.A FE .
..56540#-AA-3 | MAPLELEAF MIDSTREAM INV LLC SR NT SER A ..... [....... . 01/05/2023 . | SCHEDULED REDEMPTION ... |ocoeeeeiieiiniiiins |oeeens 2,265,784 |........ 2,265,784 |........ 2,276,463 |.... o (7,322) | e (7,322) [ e 2,265,784 |.. . 09/30/2025 . |3.B PL
..570535-AM-6 | MARKEL CORPORATION SR NT .....eevvvvvvvvvvvrnnnnns [eeneenn . 03/30/2023 . |MATURED .......cvvvvvvvnnnnn Jooveeeeeeiineneeenns | 12,745,000 |....... 12,745,000 |....... 12,444,566 |.......12,735,760 [....coovviiiies [ ,240 | 90240 [ [, 12,745,000 |.. . 03/30/2023 . (2.B FE .
. 81786@-AA-6 | MASCO CORPORATION CTL PTC SER A1 .....oceeeeeens [ eeennn . 03/15/2023 . | SCHEDULED REDEMPTION ... |.... ..239,092 ..239,092 |.... . 05/15/2082 . (1.D PL .
..57643L-LF-1 |MASTER ASSET BACKED SEC TR 2005-AB1 CLA6 03/01/2023 . | SCHDLD REDM/PRIN LOSS .. |. 25,341 24,000 |. . 11/01/2035 . [1.A FM .
..57643L-NI-2 | MASTER ASSET BACKED SEC TR 2006-AB1 A3B ... 03/01/2023 . | SCHDLD REDM/PRIN LOSS .. |. 94,686 76,327 |. . 02/01/2036 . [1.G FM .
..57643L-NX-0 |MASTER ASSET BACKED SEC TR 2006-AB1 A4 .... 03/01/2023 . | SCHEDULED REDEMPTION ... .5,125 . 4,858 |. . 02/01/2036 . [2.C FM .
..57643\-LE-2 | MASTER ASSET SECURITIZATION 2005-2 CL1AS .... |....... . 03/01/2023 . | SCHEDULED REDEMPTION ... ... 2,957 ....2,8%5 |.... . 11/01/2035 . [1.A FM .
..048770-AB-0 | MEADOW CREEK PROJECT ATLANTIC OK SR SEC ... [....... . 03/31/2023 . | SCHEDULED REDEMPTION ... . 12/31/2037 . |2.C PL
..55396#-AA-0 | MEC HOLDINGS LLC SEC ...coovvvvvviiiiiiiiiiiiiiiees [ . 03/31/2023 . | SCHEDULED REDEMPTION ... K . 05/31/2039 . |2.B PL
..58549K-BM-2 | MELLO MTG CAP ACC 2021-INV1 CL A15 144A ..... |....... . 03/01/2023 . | SCHEDULED REDEMPTION ... ... (1,306) | . 06/01/2051 . [1.A ........
..585495-BN-3 | MELLO MTG CAP ACC 2021-MTG1 CL A19 144A ..... |....... . 03/01/2023 . | SCHEDULED REDEMPTION ... |.... ... (1,256) | . 04/01/2051 . [1.A ........
..59020U-2H-7 | MERRILL LYNCH 2006-A9 CL 2ATE ........evvvvvrvnn [oreeenn . 03/01/2023 . | SCHDLD REDM/PRIN LOSS .. |.... .. 10,022 |. . .. . 12/01/2035 . [1.A FM .
..59020U-SH-9 | MERRILL LYNCH MTG INVESTO 2005-A2 CL A1 ..... [....... . 03/01/2023 . | SCHEDULED REDEMPTION ... ..23,063 |.. . 02/01/2035 . [1.A FM .
..59020U-SJ-5 |MERRILL LYNCH MTG INVESTO 2005-A2 CL A2 ..... |....... . 03/01/2023 . | SCHEDULED REDEMPTION ... 14,222 .. . 02/01/2035 . [1.A FM .
..59020U-HL-2 |MERRILL LYNCH MTG INVS 2004-A3 CL 4A1 03/01/2023 . | SCHEDULED REDEMPTION ... . 8,569 | . 05/01/2034 . [1.A FM .
..59156R-CC-0 |METLIFE INC SR NT ... 03/02/2023 . [BANK OF AMERICA NA ... .149,746 .(9,421) |. . 07/15/2052 . [1.G FE .
..50183*-AA-3 | METROPARK GROUND LEASE CTL SR NT SER A . 03/15/2023 . | SCHEDULED REDEMPTION ... ...503 |.. . 08/15/2055 . [1.D PL .
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..591894-BY-5 | METROPOLITAN EDISON SR NT 144A .......eevvunnnnn [ereenn . 03/15/2023 . |MATURED .........evvvvvnnnne 20,547,000 20,545,348 |.... 20,547,000 |.. 359,573 |. 03/15/2023 . [2.B FE ....
..552747-AA-5 |MFRA TR 2021-INV1 CL A1 144A ... [ oenns . 03/01/2023 . | SCHEDULED REDEMPTION ... ... 12,570 ... 72,569 |.... . 01/01/2056 . [1.A FE ....
..552747-AB-3 |MFRA TR 2021-INV1 CL A2 144A ..o [ eeeenn . 03/01/2023 . | SCHEDULED REDEMPTION ... ... 36,300 ...36,300 |.... . 01/01/2056 . (1.B FE ....
..552747-AC-1 |MFRA TR 2021-INV1 CL A3 144A ....ocooiiiiiiiiiss [oeenn . 03/01/2023 . | SCHEDULED REDEMPTION ... ... 56,591 ...56,591 |.... . 01/01/2056 . [1.E FE ....
..552732-AB-5 |MFRA TR 2021-INV2 CL A2 144A .......covvvevvnnnnn [eerenn . 03/01/2023 . | SCHEDULED REDEMPTION ... .. 257,353 . 11/01/2056 . [1.C FE ....
..552732-AC-3 |MFRA TR 2021-INV2 CL A3 144A ......oovvvvvvnnnnns [ oeeenn . 03/01/2023 . | SCHEDULED REDEMPTION ... .. 257,353 . 11/01/2056 . [1.F FE ....
..505112-BZ-5 |MICRON TECHNOLOGY INC SR NT .....ccooveiviiiinins [oeeenn . 03/30/2023 . | BANK OF AMERICA NA ..... 10,036,800 . 02/09/2033 . [2.C FE ....
..59748T-AA-7 | MIDLAND COGEN VENTURE SR SEC 144A 03/15/2023 . [ SCHEDULED REDEMPTION . .. 852,225 . 03/15/2025 . [3.A FE ....
..606822-CX-0 |MITSUBISHI UFJ FIN GRP SR NT D..... . 03/22/2023 . |MITSUBISHI TRUST ........ . 5,006,950 . 02/22/2034 . (1.G FE ....
..60687Y-CP-2 | MIZUHO FINANCIAL GRP SR NT D..... . 03/21/2023 . |MIZUHO SEC USA INC ...... . 06/27/2029 . (1.G FE ....
..60910*-AA-1 | MONARCH SECURITIZATION ABS SER 2021-1 01/20/2023 . | VARIOUS . 1,451,240 . 1,451,240 . 01/20/2032 . (2.B PL ...
..61748H-AR-2 | MORGAN STAN MTG LOAN T 2004-5AR CL 3A1 . 03/01/2023 . | SCHEDULED REDEMPTION ... |. .8,925 | . 9,260 . 07/01/2034 . (1.A FM ...
..61748H-KJ-9 | MORGAN STANLEY MTG 2005-4 CL 5A6 03/01/2023 . | SCHDLD REDM/PRIN LOSS .. |. 1,279,161 |. . 1,209,489 . 08/01/2035 . [2.C FM ...
..61748H-CZ-2 | MORGAN STANLEY MTG LN TR 2004-4 CL 1A3 . . |- 03/01/2023 . [ SCHEDULED REDEMPTION ... . 08/01/2034 . [1.A FM ...
..61748H-KD-2 | MORGAN STANLEY MTG LN TR 2005-4 CL 5A1 . . |- 03/01/2023 . [ SCHEDULED REDEMPTION ... . 08/01/2035 . [3.A FM ....
..61748H-PV-7 | MORGAN STANLEY MTG LN TR 2005-7 CL 7A10 ..... [....... . 03/01/2023 . | SCHEDULED REDEMPTION ... ... (6,017) ] . 11/01/2035 . [1.A FM ...
..61748H-B0-3 | MORGAN STANLEY MTG LOAN T 2004-6AR CL 3A .... [....... . 03/01/2023 . | SCHEDULED REDEMPTION ... . 08/01/2034 . [1.A FM ...
..61748H-JC-6 | MORGAN STANLEY MTG LOAN TR 2005-1 CL 3A3 .... |....... . 03/01/2023 . | SCHEDULED REDEMPTION ... |.... . 03/01/2035 . [1.A FM ...
..61749J-AV-8 | MORGAN STANLEY MTG LOAN TR 2006-7 5A5 ........ [....... . 03/01/2023 . | SCHDLD REDM/PRIN LOSS .. |.... . 06/01/2036 . [1.A FM ....
..61748H-HX-2 | MORGAN STANLEY MTG TR SER 2005-1 CL 1A6 ..... [....... . 03/01/2023 . | SCHEDULED REDEMPTION ... |.... . .. . 03/01/2035 . [1.A FM ...
..617446-8T-9 | MORGAN STANLEY SR NT MTN DTD 11/13/20 ........ [....... . 03/07/2023 . |MIZUHO SEC USA INC ...... .... 650,000 651,196 |.... ... 650,070 |.. . 11/10/2023 . [1.G FE ....
..617734-A@-7 | MORONGO BAND OF MISSION IND SR SEC SER B 03/28/2023 . | SCHEDULED REDEMPTION . ..2,230,571 ..2,230,571 |. .2,230,571 . 03/28/2029 . (2.C FE ....
..617734-B*-8 | MORONGO BAND OF MISSION IND SR SEC SER D .... 03/28/2023 . | SCHEDULED REDEMPTION ... . 03/28/2034 . [2.C FE ....
..61773%-AB-3 | MORONGO TRANSMISSION SEC SER B ... 03/31/2023 . | SCHEDULED REDEMPTION ... . 07/12/2061 . [1.G PL ....
..61773*-AA-5 | MORONGO TRANSMISSION SER A SEC . 03/31/2023 . | SCHEDULED REDEMPTION ... . 07/12/2051 . [1.G PL ....
..61946N-AB-4 | MOSAIC SOLAR LOANS LLC 2020-1A CL B 144A 03/20/2023 . | SCHEDULED REDEMPTION ... . . K . 04/20/2046 . [1.F FE ....
..61947D-AB-5 |MOSAIC SOLAR LOANS LLC 2021-1A CL B 144A ... |....... . 03/20/2023 . | SCHEDULED REDEMPTION ... 220,349 218,972 |.... . 12/20/2046 . (1.G FE ....
..61946R-AB-5 |MOSAIC SOLAR LOANS LLC 2021-2A CL B 144A .... |....... . 03/20/2023 . | SCHEDULED REDEMPTION ... 238,240 233,317 |.... . 04/22/2047 . (1.G FE ....
..61946T-AB-1 |MOSAIC SOLAR LOANS LLC 2021-3A CL B 144A .... |....... . 03/20/2023 . | SCHEDULED REDEMPTION ... . 06/20/2052 . (1.G FE ....
..619460-AB-7 |MOSAIC SOLAR LOANS LLC 2022-1A CL B 144A .... |....... . 03/20/2023 . | SCHEDULED REDEMPTION ... . 12/20/2038 . [1.G FE ....
..61946U-AB-8 |MOSAIC SOLAR LOANS LLC 2022-2A CL B 144A .... |....... . 03/20/2023 . | SCHEDULED REDEMPTION ... . 01/21/2053 . (1.G FE ....
..61946K-AB-0 | MOSAIC SOLAR LOANS LLC 2022-3A CL B 144A .... |....... . 03/20/2023 . | SCHEDULED REDEMPTION ... . 06/20/2053 . [1.G FE ....
..61945V-AB-7 |MOSAIC SOLAR LOANS LLC 2023-1A CL B 144A 03/20/2023 . | SCHEDULED REDEMPTION ... . 06/20/2053 . [1.G FE ....
..553205-AC-9 |MP CLO Il1, LTD 2013-1A CL AR 144A ............ D..... . 01/20/2023 . | SCHEDULED REDEMPTION ... . 10/20/2030 . (1.A FE ....
..55412¢-AA-0 | MPC FED WIND PTC MCF | LLC ABS .....evvvvvvevnns [ereenn . 01/17/2023 . | SCHEDULED REDEMPTION ... . 05/31/2026 . (1.C PL ....
..61913P-AA-0 |MTGIT TR 2004-1 CL A1 ..oeeeeereeiins [ . 03/27/2023 . | SCHEDULED REDEMPTION ... . 11/25/2034 . (1.A FM ...
..61913P-AP-7 |MTGIT TR 2005-1 CL 1A1 ..o [ ons . 03/25/2023 . | SCHEDULED REDEMPTION ... . . . . . 02/25/2035 . [1.A FM ....
..55400E-AA-7 | MVW 2020-1 LLC 2020-1A CL A 144A .....cccoennn [oeeennn . 03/20/2023 . | SCHEDULED REDEMPTION ... ..403,662 |... ..403,614 |.... .403,662 |.. . 10/20/2037 . (1.A FE ....
..55400V-AB-7 |MVW OWNER TR 2022-2A CL B 144A .........oooceees [oennnn . 03/20/2023 . | SCHEDULED REDEMPTION ... |ooeeeevvvrrnnnnnnns |oeeeen 1,914,741 |, 1,914,741 |........ 1,914,519 [....... 1,914,528 |.ooooiiiiiiiins v 213 | e 218 s s 1,914,741 . 10/21/2041 . [1.F FE ....
..628530-AV-9 | MYLAN INC CO GUARNT 144A 01/15/2023 . | MATURED .20,750,000 .20,745,215 |. . 01/15/2023 . [2.C FE ....
..P7077@-AH-7 |NASSAU AIRPORT DEV CO LTD SER A SR NT . 03/31/2023 . | SCHEDULED REDEMPTION ... . 03/31/2035 . |3.CPL ....
..P7077@-AF-1 |NASSAU AIRPORT DEV CO LTD SR NT . 03/31/2023 . | SCHEDULED REDEMPTION ... . 11/30/2033 . |3.CPL ....
..P7077@-AK-0 | NASSAU AIRPORT DEVELOPMENT SER C SR NT . 03/31/2023 . | SCHEDULED REDEMPTION ... . 06/30/2035 . |3.CPL ....
..63681#-AA-8 |NATIONAL LOGISTICS AMAZON CTL PTC A1A .....co. [.eeeenn . 03/10/2023 . | SCHEDULED REDEMPTION ... . 10/10/2042 . (1.D FE ....
..63935C-AB-7 |NAVIENT STUDENT LN TR 2019-FA CL A2 144A .... |....... . 03/15/2023 . | SCHEDULED REDEMPTION ... . 08/15/2068 . [1.A FE ....
..63941J-AA-6 | NAVIENT STUDENT LN TR 2019-GA CL A 144A ..... |....... . 03/15/2023 . | SCHEDULED REDEMPTION ... . 10/15/2068 . [1.A FE ....
..63942J-AA-5 |NAVIENT STUDENT LN TR 2021-CA CL A 144A ..... |[....... . 03/15/2023 . | SCHEDULED REDEMPTION ... . 10/15/2069 . [1.A FE ....
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..63942B-AA-2 | NAVIENT STUDENT LOAN TR 2021-A CL A 144A .... |....... . 03/15/2023 . | SCHEDULED REDEMPTION ... |oeeeeeeriiiiiiiiins Joeeieeeeees 6,849 ....6,849 ....6,848 |.... .6,848 |.... .6,849 |.. . 05/15/2069 . [1.A FE ....
..643528-AF-9 | NEW CENTURY ALT MTG 2006-ALT1 CL AF6 ......... [...... . 03/01/2023 . | SCHEDULED REDEMPTION ... ... 13,147 ... 9,821 |, .. . 07/01/2036 . [1.A FM ...
..644188-BH-6 | NEW ENGLAND PWR CO SR NT 144A . 03/01/2023 . | MARKETAXESS .............. . .... 300,000 .... 300,000 |.......... 300,000 |.... ... 300,000 |.. . 11/25/2052 . (1.G FE ....
..65023T-AJ-1 | NEWARK BSL CLO 1 2016-1A CL A1R 144A . . 01/27/2023 . | SCHEDULED REDEMPTION ... .. 188,828 . 188,828 . ..185,412 |. 188,828 . 12/21/2029 . (1.A FE ....
..65412V-A*-7 | NIGHTHAWK SOLAR FUNDING LLC SEC .. 03/31/2023 . | SCHEDULED REDEMPTION ... 93,069 93,069 93,069 |. 93,069 . 12/31/2043 . |2.CPL ....
..65412V-AA-4 | NIGHTHAWK SOLAR FUNDING LLC SEC .. 03/31/2023 . | SCHEDULED REDEMPTION ... ..192,707 ..192,707 ..192,707 |. 192,707 . 09/30/2044 . |2.CPL ....
..65563#-AA-6 | NORDIC HELIUM FUNDING, LLC CL A ABS 03/03/2023 . | SCHEDULED REDEMPTION ... .. 340,530 ..340,530 ..340,530 |. .340,530 . 02/28/2082 . [1.G PL ....
..65563#-AB-4 |NORDIC HELIUM FUNDING, LLC CL B ABS 03/03/2023 . [ SCHEDULED REDEMPTION . ... 39,746 ...39,746 ...39,746 |. ..39,746 . 02/28/2032 . (4.B PL ....
..655844-BL-1 | NORFOLK SOUTHERN CORP SR NT .......ccvvvvvvvvnnns [ereeenn . 02/15/2023 . |MATURED .........eevvvnnnnee ,443,000 |....... 11,443,000 11,384,316 |.... 11,443,000 |.. . 02/15/2023 . [2.A FE ....
..62046A-AA-2 |NP SPE || LLC 2016-1A CL A1 144A .......ccooos [oeeennn . 03/20/2023 . | SCHEDULED REDEMPTION ... .. 329,140 ..329,140 . 04/20/2046 . (1.G FE ....
..62054J-AB-0 |NP SPE I| LLC 2019-1A CL A2 144A .............. [.oeens . 01/20/2023 . | SCHEDULED REDEMPTION ... .. 75,009 ... 75,009 . 09/20/2049 . (1.F FE ....
..62947A-AF-0 |NP SPE X LP 2021-1A CL A1 144A . 03/19/2023 . | SCHEDULED REDEMPTION ... |.... . I . . 03/19/2051 . [1.F FE ....
..67021C-AT-4 |NSTAR ELEC CO SR NT ......ceveeeees 02/16/2023 . | JANE STREET EXECUTION .. |. . 400,000 ..398,452 |. ..398,459 |. .398,462 .(9,134) |. . 09/15/2052 . (1.E FE ....
..629470-BA-5 |NXP BV/NXP FUNDING LLC CO GUARNT . . 03/22/2023 . | BARCLAYS CAPITAL INC ... |. ..5,000,000 .. 4,990,465 |. . 4,999,645 |. . 4,999,713 . (32,113) |. . 03/01/2024 . 2.B FE ....
..67389M-AC-5 | OAKS MTG TR SER 2015-1 CL A3 144A 03/01/2023 . | SCHEDULED REDEMPTION ... ...51,964 |. . 04/01/2046 . [1.A .
..67400A-AC-6 | OAKS MTG TR SER 2015-2 CL A3 144A . 03/01/2023 . | SCHEDULED REDEMPTION ... ... 101,772 |.... . 10/01/2045 . [1.A ........
..67502#-AA-6 | OCEAN SPRAY CTL SER A-1 ....ooooeeeiriiiii [ons . 03/15/2023 . | SCHEDULED REDEMPTION ... . I . . 08/15/2036 . [2.C ........
..67647E-AU-1 | OCEANVIEN MTG TR 2021-5 CL A19 144A 03/01/2023 . | SCHEDULED REDEMPTION ... .. 162,766 . 162,766 ..162,639 |. ..162,658 |. 162,766 . 1070172051 . [1.A .
..R7000*-AA-4 | ODAL VINDKRAFTVERK AS SEC . . 03/31/2023 . | SCHEDULED REDEMPTION ... |. 64,948 64,948 71,186 |. 64,948 |. 71,186 . (6,238) . (6,238) |.. . 06/30/2042 . [1.G PL .
..677347-CH-7 |OHIO EDISON CO SR NT 144A .... . |- 03/01/2023 . [ROYAL BANK OF CANADA ... |. .. 148,572 . 150,000 ..149,687 |. .. 149,692 |. 149,6% |................ . (1,124) ). . 01/15/2033 . |2.A FE
..068026-AA-0 | OILERS ENTERTAINMENT GROUP CA CORP SEC . 03/30/2023 . | SCHEDULED REDEMPTION ... . 112,892 121,387 |ooeeeeenns . . . 06/30/2051 . |2.B PL
..68233J-Ch-4 | ONCOR ELEC DELIVERY SR SEC . 03/01/2023 . | PNC BANK NA . 550,000 547,450 |.... . 09/15/2052 . [1.F FE .
..68233J-CL-6 | ONCOR ELEC DELIVERY SR SEC 144A .. . |- 01/13/2023 . [EXCHANGE .... . . 550,000 547,437 |........... . . . 09/15/2052 . 1.F FE .
..68241F-AA-0 | ONE LINCOLN STREET 2004-C3 CL A1 144A ... . 03/11/2023 . | SCHEDULED REDEMPTION ... ....965,386 |........... 965, 386 926,541 ..963,948 |.... ....965,386 |.. . 10/11/2030 . [1.A FM .
..68268N-AL-7 | ONEOK PARTNERS LP CO GUARNT 02/27/2023 . |CALLED @ 100.000 .. 10,000,000 10,000,000 .9,99,649 |. .9,099,757 . 09/15/2023 . |2.B FE
..67113X-AU-4 | ONSLOW BAY FIN LLC 2021-J1 CL A19 144A . 03/01/2023 . | SCHEDULED REDEMPTION ... 81,886 81,886 82,448 |. 81,886 . 05/01/2061 . [1.A .
..67103H-AD-9 | O'REILLY AUTOMOTIVE INC CO GUARNT 03/21/2023 . |WELLS FARGO BANK, N.A. . 6,964,790 ..7,000,000 .6,999,970 |. . 6,999,985 . 06/15/2023 . |2.A FE
..69145A-AB-4 | OXFORD FIN FNDG TR 2019-1A CL A2 144A ........ [....... . 03/15/2023 . | SCHEDULED REDEMPTION ... .. 373,993 373,993 ..373,993 |.... ....373,993 |.. . 02/15/2027 . (1.F FE .
..69144A-AA-7 | OXFORD FIN FNDG TR 2020-1A CL A2 144A . 03/15/2023 . | SCHEDULED REDEMPTION ... . 1,119,186 ..1,119,186 01,122,793 |.... . 02/15/2028 . 1.F FE
..R7000#-AA-0 | OYFJELLET WIND AS PROJECT ROCK SEC .... . 03/31/2023 . | SCHEDULED REDEMPTION ... ..161,431 . . 09/14/2045 . [2.C PL
..67108F-AN-6 | 0ZLM FUNDING LTD 2013-4A CL A1R 144A . . 01/23/2023 . | SCHEDULED REDEMPTION ... .. 461, 461,264 |... , . 10/22/2030 . [1.A FE
..67109U-AS-1 | 0ZLM LTD 2015-11A CL A1R 144A . . 01/30/2023 . | SCHEDULED REDEMPTION ... ,280,895 ,280,8% |........ 1,269,109 |........ . 10/30/2030 . [1.A FE
..67111N-AA-2 | 0ZLM LTD 2017-17A CL A1 144A ... . 01/20/2023 . | SCHEDULED REDEMPTION ... . 1,548,280 ,548,280 1,522,043 |. . 1,523,453 |. . 1,548,280 . 07/20/2030 . [1.A FE
..69418*-AH-4 | PACE LOAN GRP ABS SER 2019-1 CL A-8 .......... [...... . 02/15/2023 . | SCHEDULED REDEMPTION ... .. 197,685 197,685 197,685 |...........197,685 |.... ....197,685 |.. . 12/15/2032 . (1.C PL .
..69418*-AG-6 |PACE LOAN GRP ASSET BACKED SER 2019-1 ........ [....... . 02/15/2023 . | SCHEDULED REDEMPTION ... |.... .. 165,865 165,865 ... 165,865 |.... .165,865 |.. . 12/15/2082 . (1.C PL .
..694308-KA-4 |PACIFIC GAS & ELEC 1ST MTG 03/09/2023 . |BARCLAYS CAPITAL INC ... |. ..976,120 ..1,000,000 ..999,640 |. ..99,794 |. .999,830 . 02/16/2024 . |2.C FE
..697020-AA-6 | PALMER SQ LN FD LTD 2022-5A CL A1 144A ....... . 01/17/2023 . | SCHEDULED REDEMPTION ... ... 35,483 ...35,128 |............ 35,219 |.... ..35,483 |.. . 01/15/2031 . [1.A FE
..69701E-AA-4 | PALMER SQ LN FDG LTD 2020-1A CL A1 144A ..... . 02/21/2023 . | SCHEDULED REDEMPTION ... ... 37,548 . ...37,582 |............ 37,548 |.... ..37,548 |.. . 02/20/2028 . (1.A FE
..69702B-AA-9 | PALMER SQ LN FDG LTD 2021-3A CL A1 144A ..... . 01/20/2023 . | SCHEDULED REDEMPTION ... .. 131,239 .. 131,239 .. 131,239 |. .. 131,239 |. .131,239 . 07/20/2029 . [1.A FE
..69702D-AA-5 |PALMER SQ LN FNDG LTD 2021-2A CL A1 144A .... . 02/21/2023 . | SCHEDULED REDEMPTION ... ... 78,349 ... 78,349 |. 78,349 |. 78,349 . 05/20/2029 . [1.A FE
..69702H-AA-6 | PALMER SQ LN FNDG LTD 2021-4A CL A1 144A .... . 01/17/2023 . | SCHEDULED REDEMPTION ... .... 106,510 .... 106,510 |.......... 106,510 |.... 106,510 |.. . 10/15/2029 . [1.A FE
..69701Y-AA-0 | PALMER SQUARE LTD 2021-1A CL A1 144A ......... . 01/20/2023 . | SCHEDULED REDEMPTION ... . .... 100,511 ...99,707 |............ 99,845 |.... 100,511 . 04/20/2029 . (1.A FE
..698525-AA-0 | PANOCHE ENERGY CENTER SEC 144A 02/28/2023 . | SCHEDULED REDEMPTION ... |. ..898,841 ..898,841 ..927,209 |. ..914,733 |. .. (15,892) |. (15,892) .898,841 | . 07/31/2029 . |4.A FE
..701094-AS-3 | PARKER-HANNIFIN CORP SR NT ... 02/03/2023 . | JANE STREET EXECUTION .. |. .. 745,695 . 750,000 ..748,350 |. ..748,456 |. .20 | .20 748,476 (2,781) |. . (2,781) .. . 09/15/2029 . |2.A FE
..709599-AN-4 | PENSKE TRUCK LEASING/PTL NT 144A . 01/17/2023 . | MATURED ... 15,000,000 .15,000,000 .14,871,000 |. 14,999,302 |. . 698 | .. 698 15,000,000 . 01/17/2023 . |2.B FE
..709599-AY-0 | PENSKE TRUCK LEASING/PTL SR NT 144A «eeee.n | 03/14/2023 . | MATURED . 2,000,000 ..2,000,000 ..2,089,043 |. .2,008,563 |. (8,643) | . (8,643) .2,000,000 . 03/14/2023 . |2.B FE
..G7047B-AA-6 | PERU PAYROLL DEDUCTION ZERO SR SEC . D..... . 03/01/2023 . | SCHEDULED R . . ..251,619 ..157,891 |. ..210,855 40,765 |. . 40,765 . | . 11/01/2029 . |2.B FE
.. 71654Q-DN-9 | PETROLEQS MEXICANOS SR NT 144A D..... . 02/01/2023 . | JEFFERIES LLC ............ .... 400,000 390,800 |.... ..1,500 |.... . 02/07/2033 . |4.A FE
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..718172-CT-4 | PHILIP MORRIS INTL INC SR NT ... . 03/08/2023 . | JANE STREET EXECUTION .. |.... L2 ....008,973 |.. . 11/15/2024 . (1.F FE ....
..718172-DB-2 | PHILIP MORRIS INTL INC SR NT ... . 03/20/2023 . | SCOTIA CAPITAL MARKETS . 02/15/2033 . [1.F FE ....
..72703P-AD-5 |PLANET FITNESS 2022-1A CL A2l 144A . . 03/05/2023 . | SCHEDULED REDEMPTION ... |.... . 12/05/2051 . [2.C FE ....
..693475-BP-9 | PNC FINANCIAL SVCS PERP NT SER W ... . 03/14/2023 . | INPERIAL CAPITAL LLC ... |.... . (29,250) |.... . 01/01/9999 . (2.B FE ....
..693475-BE-4 |PNC FINANCIAL SVCS SUB . 02/02/2023 . | MORGAN STANLEY CPTL .... (6,068) |.... . 06/06/2033 . [1.G FE ....
..73940#-AA-4 | POWERSCOURT INVESTMENTS XXV LP . 02/15/2023 . | SCHEDULED REDEMPTION ... . 11/15/2031 . [1.F PL ....
..73943#-AD-5 |PRAIRIE BREEZE CLASS B HOLDINGS LLC SEC ..... . 03/31/2023 . | SCHEDULED REDEMPTION ... . 05/01/2039 . |2.CPL ....
..74101#-AB-5 |PRESIDIO FINANCE, LLC CL-A2 ABS ................ . 03/20/2023 . | SCHEDULED REDEMPTION ... . 12/20/2036 . [2.A PL ....
..74160M-GN-6 | PRIME MORTGAGE TRUST 2005-1 CL 1A5 . . 03/01/2023 . | SCHEDULED REDEMPTION ... |.... . 03/01/2035 . (2.B FM ...
..7T4160M-MR-0 | PRIME MORTGAGE TRUST 2005-5 CL 2A3 . 03/01/2023 . | SCHDLD REDM/PRIN LOSS .. |. . 11/01/2035 . |5.A FM
..742730-AB-9 |PRIT CORE REALTY SER B SR NT ... 02/14/2023 . | MATURED ... . 02/14/2023 .
..74331U-AA-6 | PROGRESS RES TR 2022-SFR3 CL A 144A 03/01/2023 . [ SCHEDULED REDEMPTION . . 04/01/2039 .
.. 74332X-AA-9 | PROGRESS RES TR 2022-SFR4 CL A 144A ... . 01/01/2023 . | SCHEDULED REDEMPTION ... . 05/01/2041 .
..74332Y-AA-7 | PROGRESS RES TR 2022-SFRS CL A 144A ... . 03/01/2023 . | SCHEDULED REDEMPTION ... . 06/01/2039 . [1.A FE .
.. 743331-AE-2 | PROGRESS RES TR MSFR-10 CL C 144A . 01/01/2023 . | SCHEDULED REDEMPTION ... . 12/01/2040 . (1.G FE .
..743331-AG-7 | PROGRESS RES TR MSFR-10 CL D 144A .. . 01/01/2023 . | SCHEDULED REDEMPTION ... |.... . 12/01/2040 . |2.C FE
..74352*-AA-7 | PROJECT BLUEJAY AMAZON CTL . 03/10/2023 . | SCHEDULED REDEMPTION ... . 01/10/2041 . (1.E ........
.. 743528-AA-5 | PROJECT DIXIE AMAZON MARKHAM IL CTL PTC . 03/10/2023 . | SCHEDULED REDEMPTION ... . 10/10/2041 .
..743874-AJ-8 | PROVIDENT FONG MTG TRU 2020-1 CL A5 144A .... . 03/01/2023 . | SCHEDULED REDEMPTION ... . 02/01/2050 .
.. 74387M-AN-9 | PROVIDENT FUNDING 2021-J1 CL A14 144A ... . 03/01/2023 . | SCHEDULED REDEMPTION ... . 10/01/2061 .
..693652-AB-5 |PSIC 2018-1 TR 2020-2 CL A2 144A ... 03/01/2023 . | SCHEDULED REDEMPTION ... | . 05/01/2050 .
.. 744533-BM-1 | PUBLIC SERVICE OKLAHOMA SR NT SER J 02/27/2023 . |WELLS FARGO BANK, N.A. K . (45,528) |. . 08/15/2031 .
..746246-AB-3 | PURENEST FUNDING |1 LLC SER A-2 ..... 03/05/2023 . | SCHEDULED REDEMPTION ... K 1,069,213 |. . 12/05/2037 .
..746245-AA-7 | PURENEST FUNDING LLC 2021-1 CL A1 144A . . |- 03/20/2023 . | SCHEDULED REDEMPTION ... .. 207,144 ..200,09 |. ..200,839 |. . . 12/22/2036 .
..746246-AA-5 | PURENEST FUNDING LLC 2022-1 CL A1 144A . . |- 03/05/2023 . [ SCHEDULED REDEMPTION ... . 2,168,076 ..2,168,076 |. .2,168,076 |. .2,168,076 . 12/05/2037 .
..746245-A*-0 | PURENEST FUNDING LLC SER A-2 . 03/20/2023 . | SCHEDULED REDEMPTION ... ..733,460 |.... ...733,460 |.. . 12/19/2036 .
..750731-AA-9 | RAIDERS FOOTBALL CLUB NV SR NT PTC CTL . . 03/10/2023 . | SCHEDULED REDEMPTION ... ...46,493 |.... . 02/10/2049 .
..75101#-AC-0 |RAISA FUNDING LLC ABS CL A . 03/15/2023 . | SCHEDULED REDEMPTION ... ........ 3,140,544 |.... . 04/15/2037 .
..75101#-AD-8 |RAISA FUNDING LLC ABS CL B .. . 03/15/2023 . | VARIOUS ... 182,333 |...........182,333 |.... . . 04/15/2037 .
..75101#-AE-6 |RAISA FUNDING LLC ABS CL C ... 03/15/2023 . [ VARIOUS ... ..513,275 |. ..513,275 |. .513,275 . 04/15/2037 .
..75405U-AA-4 | RAS LAFFAN LNG 3 SR SEC 144A ... . 03/31/2023 . | SCHEDULED REDEMPTION ... |.... ...78,190 |............85,704 |.... ..88,350 |.. . 09/30/2027 .
..75409J-BG-1 |RATE MTG TR 2021-J1 CL A31 144A .. . 03/01/2023 . | SCHEDULED REDEMPTION ... . 07/01/2061 .
..749389-AA-0 | RCKT MTG TRUST 2020-1 CL A1 144A . 03/01/2023 . | SCHEDULED REDEMPTION ... . 02/01/2050 .
.. 749389-AN-2 | RCKT MTG TRUST 2020-1 CL A13 144A . 03/01/2023 . | SCHEDULED REDEMPTION ... . . . . 02/01/2050 .
..G74448-AA-8 | RED DORSAL FINANCE SER 2015-1 SR NT . 01/12/2023 . | SCHEDULED REDEMPTION ... .. 234,093 ..234,093 |. .234,093 . 10/12/2031 .
..758750-AC-7 |REGAL REXNORD CORP SR NT 144A .. 03/07/2023 . [ GOLDMAN, SACHS & CO .. 692,664 ..699,013 |. .699,050 . 02/15/2026 .
..758750-AF-0 |REGAL REXNORD CORP SR NT 144A .. 02/08/2023 . | VARIOUS .. 504,515 ..498,470 |. .498,472 . 04/15/2033 . (2.
..75888K-AA-2 | REGATTA V111 FD CLO 2017-1A CL A 144A .. . 01/17/2023 . | SCHEDULED REDEMPTION . . ..29,976 . 10/17/2030 . (1.
..75884E-AA-0 |REGATTA XVII1 FD CLO 2021-1A CL A1 144A .... . 03/02/2023 . |MORGAN STANLEY CPTL .... |.... .5,391,239 |.. . 01/15/2034 . (1.
..75951A-AM-0 | RELIANCE STAND LIFE Il SEC 144A ................ . 01/21/2023 . |MATURED ..........evvvvnnns . 1,180,000 1,180,965 |.... .1,180,000 |.. . 01/21/2023 . (1.
..760985-R3-7 |RESIDENTIAL ASSET MTG PD 2004-R CL MII1 . 03/27/2023 . | SCHEDULED REDEMPTION ... ... 12,258 ...12,016 |.... . 02/25/2034 . (1. .
. 76110W-YE-0 |RESIDENTIAL ASSET SECS 2004-KS5 CL Al6 ....... . 03/01/2023 . | SCHEDULED REDEMPTION ... |.oeeeeeeeieiieiienns |oeeeeeeens 3,982 . 06/01/2034 . [1.A FM .
..76111X-P2-3 | RESIDENTIAL FUNDING MTG SEC | 2006-S3 A4 .... . 03/01/2023 . | SCHDLD REDM/PRIN LOSS .. |.... .eeeee.... 10,835 . . 03/01/2036 . 5.A FM .
..76169#-AH-6 |REYES HOLDINGS LLC SER 2015A SR SEC NT . 02/04/2023 . | SCHEDULED REDEMPTION ... |..ccceeeeerieeeennns |oeeees 4,000,000 ........4,000,000 |.... .. . 02/04/2025 . [1.G PL .
..G1263#-AA-7 |RIDLEY TERMINALS SEC . 03/31/2023 . | VARIOUS . 1,563,968 1,524,868 |. .1,481,189 |. K . 1,563,968 . 12/22/2027 . |3.C PL
..76912%-AA-5 |RIVERSIDE ENERGY MICHIGAN ABS | LLC .. . . 03/10/2023 . | SCHEDULED REDEMPTION ... |.ccceeeeeeieneeenns |oeeees 1,361,083 |........1,361,083 |........ 1,361,083 |........ 1,361,083 |.occovrrriiiinns forvvnnnnninnnnnn foviiins fo e e 1,361,083 |.. . 14,437 |. 04/10/2037 . (2.B PL
..775109-AY-7 | ROGERS COMMS [N CO GUARNT ............cceeeeee... . 03/24/2023 . | BANK OF AMERICA NA ..... |ooeeeeeeeieiennnnnns |ooes 20,788,480 |.......30,000,000 |....... 20,943,900 |....... 30,015,615 29,996,543 [..........ceee. |......(208,063)...... (208,063) |.......... 601,106 |. 10/01/2023 . [2.A FE
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..78016E-ZH-3 |ROYAL BANK OF CANADA SR NT SER GMIN ........... A..... . 01/09/2023 . | JANE STREET EXECUTION .. |.... . 1,134,889 |........ 1,150,000 .1,150,000 |.... .1,150,000 |.. (15,111) . . 07/26/2024 . (1.E FE ....
..78355H-KR-9 | RYDER SYSTEM INC SR NT MTN DTD 05/05/20 ..... |....... . 01/19/2023 . | SUSQUEHANNA FINANCIAL .. |.... ... 958,450 |........ 1,000,000 |........ ...........969,630 |.... ...........970,283 |.. (11,833) . 13,214 |. 09/01/2025 .
..78409V-BD-5 |S&P GLBL INC SR NT 144A .... . 03/01/2023 . | EXCHANGE ......oovvvvvinnns Jooveniiiiiiienenns | 20,187,194 |....... 20,350,000 |....... 20,184,293 |....... 20,186,682 [...evvvvvvnnnnnn fooveeeennnnn 512 | 0512 e e 20,187,194 |.. ...376,475 |. 03/01/2052 .
. G7770#-AG-7 | SAGE TREAS CO SR NT SER J . . 03/20/2023 . | CALLED @ 100.000 11,000,000 11,000,000 11,000,000 |. 11,000,000 |. . 11,000,000 . 01/26/2025 .
..G7770#-AC-6 | SAGE TREASURY CO LTD SER F SR NT . . 03/20/2023 . | CALLED @ 100.000 ........ |oeeeeeeeeeeeeeennnns |oeees 5,000,000 |........ 5,000,000 |........ 5,000,000 |........ 5,000,000 [oeeeeiiiiiiiiins fooveeiiiiiiiiies o e o o 5,000,000 |.. . 05/20/2023 .
..80287H-AB-4 | SANTANDER DR AUTO REC 2022-5 CL A2 . |- 03/15/2023 . [ SCHEDULED REDEMPTION ... .. 589,513 ..589,483 |.... .589,513 |.. . 01/15/2025 .
..80286X-AD-6 | SANTANDER DRIVE AUTO REC 2021-2 CL B . 03/15/2023 . | VARIOUS ... .. 346,237 . ..346,228 |. .346,237 . 09/15/2025 .
..80287E-AD-7 | SANTANDER DRIVE AUTO REC 2021-3 CL B . 03/15/2023 . [ VARIOUS ... ..619,800 . 619,800 . 619,771 619,800 . 12/15/2025 .
..802918-AB-8 | SANTANDER DRIVE AUTO REC 2022-6 CL A2 03/15/2023 . | SCHEDULED REDEMPTION ... |. .. 283,039 ..283,039 ..283,036 |. .283,039 . 05/15/2025 .
..L8038*-AA-4 | SBM BALEIA AZUL SR SEC NT . 03/15/2023 . | SCHEDULED REDEMPTION ... |.... . .. 300,800 . 300,800 |.... 300,800 |.. . 09/15/2027 .
..81685V-AA-1 | SEMPRA INFRASTRUCTURE PA SR NT 144A ........... [....ct . 02/17/2023 . | J P MORGAN SEC INC ...... . (38,567) |....... (38,567) . 01/15/2082 .
..81744F-AZ-0 | SEQUOIA MTG TR 2004-3 CL A .. 03/20/2023 . | SCHEDULED REDEMPTION . . 056/20/2034 .
..81744F-BF-3 | SEQUOIA MTG TR 2004-4 CL A .. 03/20/2023 . | SCHEDULED REDEMPTION ... . 05/20/2034 .
..81744L-AZ-7 | SEQUOIA MTG TR 2007-2 CL 1A2 ... 03/20/2023 . | SCHEDULED REDEMPTION ... . 06/20/2036 .
..81745N-AR-0 | SEQUOIA MTG TR 2014-1 CL 2A5 144A 03/01/2023 . | SCHEDULED REDEMPTION ... . 04/01/2044 .
..81733Y-AA-7 | SEQUOIA MTG TR 2015-2 CL A1 144A 03/01/2023 . | SCHEDULED REDEMPTION ... . 05/01/2045 .
..81746L-AA-0 | SEQUOIA MTG TR 2015-3 CL A1 144A .............. [.oiis . 03/01/2023 . | SCHEDULED REDEMPTION ... ... 118,787 118,787 |.. . 07/01/2045 .
..81746L-AU-6 | SEQUOIA MTG TR 2015-3 CL A19 144A ............. [.oees . 03/01/2023 . | SCHEDULED REDEMPTION ... ...45,299 . .. 45,299 |.. . 07/01/2045 .
..81746R-AA-7 | SEQUOIA MTG TR 2016 CL 2A1 144A ......ccevvveeen [eeennn . 03/01/2023 . | SCHEDULED REDEMPTION ... ... (2,013) ] . (2,013)]... . 08/01/2046 .
..81746N-AA-6 | SEQUOIA MTG TR 2016-3 CL A1 144A .........ooeee [oeennn . 03/01/2023 . | SCHEDULED REDEMPTION ... .. (1,914) ). . (1,914) ... . 11/01/2046 .
..81746K-AA-2 | SEQUOIA MTG TR 2017-2 CL A1 144A .......oooeees [oeennn . 03/01/2023 . | SCHEDULED REDEMPTION ... . 02/01/2047 .
..81746X-AA-4 | SEQUOIA MTG TR 2017-3 CL A1 144A .......oooeees [oeennn . 03/01/2023 . | SCHEDULED REDEMPTION ... . 04/01/2047 .
..81745X-AA-5 | SEQUOIA MTG TR 2017-4 CL A1 144A ... . |- 03/01/2023 . [ SCHEDULED REDEMPTION ... . 07/01/2047 .
..81746Q-AU-5 |SEQUOIA MTG TR 2018-2 CL A19 144A . |- 03/01/2023 . [ SCHEDULED REDEMPTION ... . 02/01/2048 .
..81746V-AU-4 | SEQUOIA MTG TR 2018-3 CL A19 144A .. 03/01/2023 . | SCHEDULED REDEMPTION ... . 03/01/2048 .
..81747J-AA-4 | SEQUOIA MTG TR 2018-6 CL A1 144A 03/01/2023 . | SCHEDULED REDEMPTION ... . 07/01/2048 .
..81747W-AA-5 | SEQUOIA MTG TR 2018-7 CL A1 144A 03/01/2023 . | SCHEDULED REDEMPTION ... . 09/01/2048 .
..81747D-AA-7 | SEQUOIA MTG TR 2018-CH1 CL A1 144A ............ [....... . 03/01/2023 . | SCHEDULED REDEMPTION ... . 03/01/2048 .
..81747D-AU-3 | SEQUOIA MTG TR 2018-CH1 CL A19 144A .......... [....... . 03/01/2023 . | SCHEDULED REDEMPTION ... . 03/01/2048 .
..81747L-AA-9 | SEQUOIA MTG TR 2018-CH4 CL A1 144A ........ccc [oonnn . 03/01/2023 . | SCHEDULED REDEMPTION ... . 10/01/2048 .
..81746Y-AA-2 | SEQUOIA MTG TR 2019-2 CL A1 144A .............. [t . 03/01/2023 . | SCHEDULED REDEMPTION ... . 06/01/2049 .
..81746Y-AU-8 | SEQUOIA MTG TR 2019-2 CL A19 144A ............. [..oes . 03/01/2023 . | SCHEDULED REDEMPTION ... . 06/01/2049 .
..81748B-AB-8 | SEQUOIA MTG TR 2019-3 CL A2 144A ... [oennn . 03/01/2023 . | SCHEDULED REDEMPTION ... . 09/01/2049 .
..81748B-AV-4 | SEQUOIA MTG TR 2019-3 CL A20 144A ............. [...ces . 03/01/2023 . | SCHEDULED REDEMPTION ... . 09/01/2049 .
..81743A-AA-7 | SEQUOIA MTG TR 2019-5 CL A1 144A .............. [.oies . 03/01/2023 . | SCHEDULED REDEMPTION ... . 12/01/2049 .
..81743A-AU-3 | SEQUOIA MTG TR 2019-5 CL A19 144A .. 03/01/2023 . | SCHEDULED REDEMPTION ... . 12/01/2049 .
..81747C-AA-9 | SEQUOIA MTG TR 2019-CH2 CL A1 144A . 03/01/2023 . | SCHEDULED REDEMPTION ... . 08/01/2049 .
..81748G-AA-9 | SEQUOIA MTG TR 2019-CH3 CL A1 144A . 03/01/2023 . | SCHEDULED REDEMPTION ... . 09/01/2049 .
..817481-AA-6 | SEQUOIA MTG TR 2020-1 CL A1 144A .......ocoeees [oennnn . 03/01/2023 . | SCHEDULED REDEMPTION ... |.... . 02/01/2050 .
..81748M-AU-2 | SEQUOIA MTG TR 2020-1 CL A19 144A ............. [....... . 03/01/2023 . | SCHEDULED REDEMPTION ... . 02/01/2050 .
..81748K-AA-0 | SEQUOIA MTG TR 2020-2 CL A1 144A .............. [t . 03/01/2023 . | SCHEDULED REDEMPTION ... . . . 03/01/2050 .
..81748K-BN-1 | SEQUOIA MTG TR 2020-2 CL A19 144A ............. [.oees . 03/01/2023 . | SCHEDULED REDEMPTION ... 134,684 137,588 |.... . 03/01/2050 .
..817481I-AU-0 | SEQUOIA MTG TR 2021-4 CL A19 144A ............. [..oes . 03/01/2023 . | SCHEDULED REDEMPTION ... .. 176,672 .. 178,605 |.... . 06/01/2051 .
..81748X-AU-8 | SEQUOIA MTG TR 2021-5 CL A19 144A ............. [..oes . 03/01/2023 . | SCHEDULED REDEMPTION ... . 07/01/2061 .
..81748C-AU-4 | SEQUOIA MTG TR 2021-9 CL A19 144A ............. [..ees . 03/01/2023 . | SCHEDULED REDEMPTION ... . 01/01/2052 .
..81761T-AA-3 | SERVICEMSTR BRANDS 2020-1 CL A2l 144A ........ [....... . 01/30/2023 . | SCHEDULED REDEMPTION ... . 01/30/2061 .
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. 81761T-AG-0 | SERVICEMSTR BRANDS 2021-1 CL A2I1 144A ....... [....... . 01/30/2023 . | SCHEDULED REDEMPTION ... ... 50,000 ...50,000 ...50,000 |.... ..50,000 |.. . 07/30/2051 . [2.C FE ....
..78396Y-AB-9 | SESAC FINANCE 2022-1 CL A2 144A .....cccceeiies [oeennn . 01/25/2023 . | SCHEDULED REDEMPTION ... ... 22,500 ...22,500 ...21,907 |.... . 07/25/2082 . (2.C FE ....
..78396Y-AA-1 | SESAC FINANCE, LLC 2019-1 CL A2 144A ......... [....... . 01/25/2023 . | SCHEDULED REDEMPTION ... ... 25,000 ...25,000 . 07/25/2049 . [2.C FE ....
..82281E-AA-5 | SHELLPOINT CO-ORIG TR 2016-1 CL 1A1 144A ... |....... . 03/01/2023 . | SCHEDULED REDEMPTION ... ... 43,865 ... 43,865 . 1170172046 . [1.A ........
..82436*-AA-0 | SHERWIN-WILLIAMS WINTER HAVEN FL CTL ......... [....... . 03/15/2023 . | SCHEDULED REDEMPTION ... .. 91,638 ...91,638 . .. . 06/15/2038 . [1.F PL ..
..90228#-AA-1 | SHORT HILLS CTL PTC ...cevvvvrriiiiiiiiiiiiiiiienns oo . 03/10/2023 . | SCHEDULED REDEMPTION ... ... 2,754 ...2,7% |.. . 04/10/2056 . (1.D PL .
..826525-AB-3 | SIERRA REC FDG CO 2020-2A CL B 144A ........... |....... . 03/20/2023 . | SCHEDULED REDEMPTION ... ....477,8%0 |.. . 07/20/2037 . [1.F FE .
..82652T-AB-1 | SIERRA REC FDG CO 2022-1A CL B 144A ........... |....... . 03/20/2023 . | SCHEDULED REDEMPTION ... . 10/20/2038 . [1.F FE .
..82650T-AB-3 | SIERRA REC FDG CO 2022-2A CL B 144A ........... [....... . 03/20/2023 . | SCHEDULED REDEMPTION ... ..eeee.... 780,165 |.... . 06/20/2040 . 1.F FE .
..826934-AA-9 | SIERRA REC FDG CO 2022-3A CL A 144A 03/20/2023 . | SCHEDULED REDEMPTION ... ..1,241,801 |. .1,241,782 |. . 07/20/2039 . (1.A FE .
..826934-AB-7 | SIERRA REC FDG CO 2022-3A CL B 144A 03/20/2023 . | SCHEDULED REDEMPTION ... .. 3,726,420 ..3,725,677 |. .3,725,635 |. . 07/20/2039 . [1.F FE .
..82667C-AA-3 | SIGNAL RAIL I LLC 2021-1 CL A 144A . 03/17/2023 . | SCHEDULED REDEMPTION ... . 128,816 ..128,754 |. 128,816 | . 08/17/2051 . [1.F FE
..827048-AX-7 | SILGAN HLDGS INC SR SEC 144A . 02/09/2023 . | MILLENNIUM ADVISORS .... .... 300,000 .299,8% |.. . (33,387) |.... . 04/01/2026 . [2.C FE .
..827551-AL-6 | SILVER CREEK CLO 2014-1A CL AR 144A .. . 01/20/2023 . | SCHEDULED REDEMPTION ... |.... 133,007 ....133,007 |.. .. . 07/20/2030 . (1.A FE .
..78392B-AF-4 | SK HYNIX INC SR NT 144A . 01/10/2023 . | SEAPORT GLBL HOLDINGS .. |. ..3,000,000 . 2,952,300 . 01/17/2033 . [2.C FE .
..84055*-AA-6 | SO. TEXAS ELEC 1ST MTG SER 2009B ..........ceer [eeenn . 01/01/2023 . | SCHEDULED REDEMPTION ... 588,235 ....588,235 |.. . 01/01/2028 . [1.F ........
..78471K-AE-1 | SOFI MTG TR 2016-1A CL 1A4 144A ......cccccei [oeennn . 03/01/2023 . | SCHEDULED REDEMPTION ... ...50,631 ..50,631 . 11/01/2046 . [1.A ........
..86744X-AA-5 |SOL IV ISSUER, LLC 2022-1 CL A 144A .........o. |.oeeees . 01/30/2023 . | SCHEDULED REDEMPTION ... ...90,283 90,283 . 04/30/2057 .
..83546D-AG-3 | SONIC CAPITAL LLC 2020-1A CL A2l 144A ........ [....... . 03/20/2023 . | SCHEDULED REDEMPTION ... ... 42,500 .. 42,500 |.. . 01/20/2050 .
..83546D-AQ-1 | SONIC CAPITAL LLC 2021-1A CL A2I1 144A ....... [....... . 03/20/2023 . | SCHEDULED REDEMPTION ... . ...44,000 |... ...44,000 |.... .. 44,000 |.. . 08/20/2061 .
..838518-E@-3 | SOUTH JERSEY INDS INC SR NT SER 2018 B ....... [....... . 03/23/2023 . | CALLED @ 100.000 .. 9,000,000 |........ 9,000,000 |........ 9,000,000 |........9,000,000 |..ccovvviiiinns Joorriiiiiiiiinns o foveniiiiiiiiees foi o 9,000,000 |.. . 06/19/2028 .
..838518-E#-1 | SOUTH JERSEY INDS INC SR NT SER 2018 C 03/23/2023 . | CALLED @ 100.000 . 8,000,000 ..8,000,000 ..8,000,000 |. K . 06/19/2030 .
..838518-D*-6 | SOUTH JERSEY INDS SER 2017B-1 SR NT 03/23/2023 . | CALLED @ 100.000 13,000,000 .13,000,000 .13,000,000 |. 13,000,000 |. . 08/16/2027 .
..838518-D#-2 | SOUTH JERSEY INDS SER 2017B-2 SR NT 03/23/2023 . | CALLED @ 100.000 .. K . 7,000,000 ..7,000,000 ..7,000,000 |. .7,000,000 |. . 01/16/2028 .
..841504-AB-9 | SOUTHEAST SUPPLY HEADER SR NT 144A . 03/02/2023 . | STIFEL, NICOLAUS & CO .. |. ..5,000,000 ..5,057,570 |. .5,007,413 |. . 06/15/2024 . (4.
..84163%-AK-3 | SOUTHEASTERN CONTAINER SER B SR GTD NT 03/05/2023 . [MATURED .........covvvvnnnns ..1,000,000 ..1,000,000 |. .1,000,000 |. .1,000,000 . 03/05/2023 . [1.E ........
..84860%-AB-9 | SPIRITS OF ST LOUIS BASKETBALL CLUB LLC ..... [....... . 03/31/2023 . | SCHEDULED REDEMPTION ... 123,594 123,594 |.... . 06/30/2036 . [2.C PL
..848609-AA-1 | SPIRITS OF ST LOUIS BASKETBALL CLUB LLC ..... |[....... . 03/31/2023 . | SCHEDULED REDEMPTION ... . 06/30/2036 . [2.C PL
..85208N-AD-2 | SPRINT SPECTRUM / SPEC | SR SEC 144A ..........[....... . 03/20/2023 . | VARIOUS ......ovvvvvvennnnns . 03/20/2025 . |2.A FE
..78486%-AG-4 | SSHCOF |11 PACE ABS SER 2020-1 CL A7 ......... [.ceeen . 01/19/2023 . | VARIOUS ... .82, I . 04/15/2030 . [1.E Z .....
..85236K-AA-0 | STACK INFRA ISSUER LL 2019-1A CL A2 144A 03/27/2023 . | VARIOUS 3,853,122 .. 3,853,122 ..3,851,461 |. .3,852,145 |. .3,852,181 . 02/25/2044 . [1.G FE .
..863254-AJ-9 | STANDARD CHARTERED PLC NT 144A ... . 01/11/2023 . | MATURED 20,000,000 .20,000,000 .19,977,000 |. 19,999,923 |. 20,000,000 . 01/11/2023 . |2.B FE
..G8436*-AA-8 | STAR NOTES ISSUER 2022-1 LTD ...... 02/15/2023 . [ SCHEDULED REDEMPTION . . 4,041,118 ..4,041,118 ..4,039,783 |. . 4,039,783 |. .4,041,118 . 08/20/2037 . |2.B PL
..86204@-AA-9 | STONEHENGE CPTL FUND NE 111 LLC SR SEC ....... [....... . 03/01/2023 . | SCHEDULED REDEMPTION ... . 03/01/2024 . (1.D FE .
..86206@-AA-7 | STONEHENGE CPTL SEC .....evvvvvvvvviiiiiiiiiininns . 01/31/2023 . | SCHEDULED REDEMPTION ... . 07/31/2026 . (1.D FE .
..86209*-AA-6 | STONEHENGE OH RURAL FND CO GUARNT SER B2 03/01/2023 . | SCHEDULED REDEMPTION . ..7,218 . 03/01/2029 . (1.D FE .
..86310A-AA-9 | STRATOSPHERE RE LTD NT FRN SER A144A . . 02/07/2023 . | MATURED ... 48,000,000 .48, .48, . 02/07/2023 . 2.B FE .
..863162-AA-1 | STRATUS CLO 2021-1A CL A 144A ....... . 01/20/2023 . | SCHEDULED R | .. 119,587 ..119,587 . . 12/29/2029 . (1.A FE .
..863579-AM-0 | STRUCT ADJ RATE MOR 2004-12 CL 1A2 .... . 03/01/2023 . | SCHEDULED REDEMPTION ... . 09/01/2034 . [1.A FM .
..863579-A0-1 | STRUCT ADJ RATE MOR 2004-12 CL 3A2 .... . 03/01/2023 . | SCHEDULED REDEMPTION ... . 09/01/2034 . [1.A FM .
..86359B-NU-1 | STRUCT ADJ RATE MOR 2004-4 CL 3A2 . . |- 03/01/2023 . [ SCHEDULED REDEMPTION ... . 04/01/2034 . [1.A FM
..86359B-1IG-2 | STRUCT ADJ RATE MOR 2004-8 CL 3A .............. . 03/01/2023 . | SCHEDULED REDEMPTION ... . 07/01/2034 . [1.A FM .
..86358H-UT-4 | STRUCTURED ASSET MTG INVE 2003-AR3 CL A1 02/19/2023 . | SCHEDULED REDEMPTION ... . 11/19/2033 . [1.A FM .
..86359L-BL-2 | STRUCTURED ASSET MTG INVE 2004-AR2 CL 1A 03/19/2023 . [ SCHEDULED REDEMPTION . K . . 05/19/2034 . [1.A FM .
..865622-AZ-7 | SUMITOMO MITSUI BANKING BANK GTD ... . 01/18/2023 . | MATURED ,000,000 ..9,945,200 |. ,000,000 | . 01/18/2023 . [1.E FE .
..865620-CS-7 | SUMITOMO MITSUI FINL GRP SR NT ...... . . 03/21/2023 . | MORGAN STANLEY CPTL . 7,171,010 ..7,000,000 |. .7,000,000 171,010 |. . 01/13/2033 . [1.G FE .
..86745N-AA-6 | SUNNOVA SOL ISSUER,LLC 2020-1A CL A 144A .... |....... . 01/30/2023 . | SCHEDULED REDEMPTION ... ... 52,858 . 02/01/2055 . [1.G FE .
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..86745P-AA-1 | SUNNOVA SOL ISSUER,LLC 2020-2A CL A 144A ... |....... . 01/30/2023 . | SCHEDULED REDEMPTION ... . 10/30/2030 . (1.G FE ....
..86772H-AA-5 | SUNRUN CALLISTO 1SS 2021-2A CL A 144A ........ [....... . 01/30/2023 . | SCHEDULED REDEMPTION ... . 01/30/2057 . [1.G FE ....
..86772R-AA-3 | SUNRUN JUPITER 1SS 2022-1A CL A 144A .......... |....... . 01/30/2023 . | SCHEDULED REDEMPTION ... . 07/30/2057 . [1.G PL ....
..867730-AA-4 | SUNRUN VULCAN 1SS LLC 2021-1A CL A 144A ...... [....... . 01/30/2023 . | SCHEDULED REDEMPTION ... . 01/30/2052 . [1.G FE ....

. 09/30/2040 . |2.B PL ....
. 01/31/2049 . |2.A FE ....
. 03/22/2023 . |2.A FE ...

265,730 265,730 |....
.. 785, ..785,200 . 761,031 |.
1,000,000 |....... 21,000,000 |....... 20,971,310 |....

..87054#-AA-6 | SWEETWATER ROYALTIES SEC
..870674-AA-6 | SWEIHAN PV PR CO PJSC SR SEC 144A . ... |- 0173172023 . | SCHEDULED REDEMPTION ... |.
..87124V-AD-1 | SYDNEY AIRPORT FINANCE SR SEC 144A .... .. |D..... . 03/22/2023 . [MATURED .........ccccuneenns
..87342R-AE-4 | TACO BELL FNDG 2018-1 CL A2I1 144A .......ccoe | eeeeens . 02/25/2023 . [ SCHEDULED REDEMPTION ...

. 03/31/2023 . [ SCHEDULED REDEMPTION ...

100,000 |..

... 55,000 ...55,000 ..55,000 |.. . 11/25/2048 . |2.B FE ....
..87342R-AC-8 | TACO BELL FNDG, LLC 2016-1A CL A23 144A ... |....... . 02/25/2023 . | SCHEDULED REDEMPTION ... ... 60,380 ...60,380 . 05/25/2046 . |2.B FE ....
..87342R-AJ-3 | TACO BELL FNDG, LLC 2021-1A CL A23 144A ..... |....... . 02/25/2023 . [ SCHEDULED REDEMPTION ... ... 45,000 . 08/25/2051 . |2.B FE ....

. 08/25/2051 . |2.B FE ....
. 09/20/2045 . |1.F FE ...
. 01/01/2037 . [1.A FM ...
. 06/30/2042 . |2.B PL ....
. (24,380) |.... .3, . 04/01/2024 . |2.B FE ....
. 12/30/2023 . |2.B FE ....
. 04/01/2037 . |3.A FE ...

. 12/31/2043 . |2.CPL ....
. 08/21/2045 . |1.F FE ...
. 08/21/2045 . |2.B FE ....
. 09/20/2045 . |1.F FE ...
. 09/20/2045 . |1.F FE ...
. 02/20/2046 . |1.F FE ...
. 02/20/2046 . |2.B FE ....
. 04/20/2046 . |1.F FE ...

02/25/2023 . | SCHEDULED REDEMPTION ... [. 67,325
..87407R-AA-4 | TAL ADVANTAGE VII LLC 2020-1A CL A 144A 03/20/2023 . | SCHEDULED REDEMPTION ... [. .. 761,250
..87222P-AV-5 | TBW MTG BACKED PASS THRU 2006-6 CL AGA . 03/01/2023 . | SCHDLD REDM/PRIN LOSS .. |.
..08806@-AA-7 | TEC HEDLAND PTY LTD SEC NTS DUE 2042 ......... . 03/31/2023 . [ SCHEDULED REDEMPTION ...
..879360-AB-1 | TELEDYNE TECHNOLOGIES IN SR NT .......cccoiines | aneens . 01/11/2023 . [ MARKETAXESS ..............

..88031V-AA-7 | TENASKA GATEWAY PARTNERS SEC 144A 03/30/2023 . | SCHEDULED REDEMPTION ...
..880868-AA-2 | TERMINALES PORTUARIOS SR SEC 144A . 01/01/2023 . [ SCHEDULED REDEMPTION ...

..88105#-AA-3 | TERRAFORM PHX SR NT .....ovvvviiiiiiiiiiiiiiiiins | eeeeees . 03/31/2023 . [ SCHEDULED REDEMPTION ...
..88315L-AE-8 | TEXTAINER MARINE CNTNR 2020-1A CL A 144A ... |....... . 03/20/2023 . | SCHEDULED REDEMPTION ...
..88315L-AF-5 | TEXTAINER MARINE CNTNR 2020-1A CL B 144A ... |....... . 03/20/2023 .  SCHEDULED REDEMPTION ...
..88315L-AG-3 | TEXTAINER MARINE CNTNR 2020-2A CL A 144A .... |....... . 03/20/2023 . | SCHEDULED REDEMPTION ...
..88315L-AJ-7 | TEXTAINER MARINE CNTNR 2020-3A CL A 144A .... |....... . 03/20/2023 .  SCHEDULED REDEMPTION ...
..88315L-AL-2 | TEXTAINER MARINE CNTNR 2021-1A CL A . |- 03/20/2023 . [ SCHEDULED REDEMPTION ...
..B8315L-AN-8 | TEXTAINER MARINE CNTNR 2021-1A CL B . 03/20/2023 .  SCHEDULED REDEMPTION ...
..88315L-A0-1 | TEXTAINER MARINE CNTNR 2021-2A CL A . 03/20/2023 . | SCHEDULED REDEMPTION ...
..88315L-AS-7 | TEXTAINER MARINE CNTNR 2021-3A CL A 144A ..

..87342R-AG-9 | TACO BELL FUNDING 2021-1A CL A2l 144A ...

499,420 |....
..286,479 |.
133,089 |....
258,825 |....
449,035 |....

.. 500,000

..286,479
134,060

258,825
449,111
122,307
486,590

03/20/2023 . | SCHEDULED REDEMPTION ... . 08/20/2046 . |1.F FE
..886312-AU-1 | TIAA BANK MTG LOAN TR 2018-2 CL A19 144A . 03/01/2023 . | SCHEDULED REDEMPTION ... . 07/01/2048 . |1.A . .
..88632A-AA-6 | TIAA BANK MTG LOAN TR 2018-3 CL A1 144A ..... <eeueer |- 03/01/2023 . | SCHEDULED REDEMPTION ... |.... . . 11/01/2048 . |1.A ........
..87249F-AE-4 | TICP CLO LTD 2018-3R CL B 144A D..... . 03/20/2023 . [ CALLED @ 100.000 ........ . 1,750,000 . e . 04/20/2028 . |1.A FE .
..872480-AA-6 | TIF FUNDING |1 LLC 2020-1A CL A 144A . 03/20/2023 . | SCHEDULED REDEMPTION . ..500,000 . 500,000 499,782 |. . 500,000 |. 500,000 . 08/20/2045 . |1.F FE .

. 02/15/2023 . |3.B FE ....
. 09/13/2024 . |1.E FE ...
. 07/01/2048 . |1.F PL ....
. 03/25/2023 . |2.A PL ....
. 03/03/2033 . |2.B FE ....

. 05/17/2052 . |1.F FE ...
. 03/15/2033 . |2.C FE ....
. 05/20/2052 . |1.F FE ....
. 10/17/2050 . |1.F FE ....
. 04/17/2049 . |1.F FE ...
. 11/19/2050 . |1.F FE ...
. 07/31/2033 . |2.A FE ....
. 09/20/2045 . |1.F FE ...
. . 06/19/2051 . |1
...565 |. 05/15/2034 . |1
...519,750 |. 03/15/2023 . (1
...978,342 |. 12/31/2027 . [4

..8,988,210 |.
..1,250,000 |.
....6,670 |
.15,000,000 |.

..B8948A-AY-3 | TOLL RD INV PART Il 1999-B MBIA 144A .
..89115A-2J-0 | TORONTO-DOMINION SR NT MTN DTD 09/15/22
..89255#-AA-9 | TRADEMARK ROYALTY SR SEC NTS DUE 2048
..L9082*-AF-6 | TRAFIGURA FDG SA SR NT SER C-15
..892038-AA-9 | TRANE TECH FIN LTD SRNT ........... . 03/01/2023 . [ MORGAN STAN

..89609V-AA-7 | TRIBUTE RAIL LLC 2022-1 CL A 144A .. N P . 03/17/2023 . [ SCHEDULED REDEMPTION ... [....
..896239-AE-0 | TRIMBLE INC SR NT .....oommiiiiiiiiiiiiiiiiieees | e . 02/24/2023 . [VARIOUS ............cc.....
..B9656R-AA-8 | TRINITY RAIL LEASING LP 2022-1 CL A 144A 03/21/2023 . | SCHEDULED REDEMPTION .
..89657A-AC-0 | TRINITY RAIL LSNG LLC 2020-1A CL A 144A ... 03/17/2023 . | SCHEDULED REDEMPTION ...
..89657B-AA-2 | TRINITY RAIL LSNG LP 2019-1A CL A 144A ... 03/17/2023 . | SCHEDULED REDEMPTION ...
..89656Y-AA-3 | TRINITY RAIL LSNG LP 2020-2A CL A1 144A ... 03/19/2023 . | SCHEDULED REDEMPTION ...
..B9566E-AB-4 | TRISTATE GEN&TRANS ASSN BOND SER B 144A 01/31/2023 . | SCHEDULED REDEMPTION ...
..89680H-AA-0 | TRITON CONTAINER FIN 2020-1A CL A 144A ....... |....... . 03/20/2023 . | SCHEDULED REDEMPTION ...
..87267C-AA-6 | TRP LLC 2021-1 CL A 144A ...oooiiiiiiiiiiiies | eeees . 03/17/2023 . [ SCHEDULED REDEMPTION ...
..22970*-AB-6 | TRT LEASECO BNSF RAILWAY CTL SEC ........ccoces |eeeens . 03/15/2023 . [ SCHEDULED REDEMPTION ...

..898813-AL-4 | TUCSON ELEC PWR SR NT ....oeviiiiiiiiiiiiiiieiins | eeeens . 03/15/2023 . | MATURED
..G1262*-AE-4 | TURIA HOLDCO SLU SEC .. D..... . 02/14/2023 . [CALLED @ 105.930

02/15/2023 . | MATURED ...

. 02/08/2023 . [U.S. BANCORP ..

. |- 03/01/2023 . | SCHEDULED REDEMPTION .
. 03/25/2023 . [MATURED ...

49,500,000
. 1,237,663
..... 6,670
15,000,000

.49,500,000
..1,250,000
....6.670
.15,000,000

49,068,328 |.
.1,250,000 |.
....6,670 |.
15,000,000

49,500,000
. 1,250,000
...6.,670

99,151
.. 696,448
.. 285,686

...99,151
..696,448
..285,686

..696,280 |
..285,543 |.
.. 336,008 ..336,008 ..336,068 |.
. 2,969,000 ..2,969,000 ..2,969,000 |.
...... 1,062,500 |........1,062,500 |........ 1,062,302 |....

.696,448
.285,686
.336,098
E .2,969,000
........ 1,062,500 |..

..696,320 |.
..285,576 |.
..336,076 |

..... 27,000,000 |.......27,000,000 |.......26,932,150 [.......26,998,400 [....
..... 10,594,711 |.......10,001,633 |...... 10,017,118 |.......10,002,783 |....

CG20om) |
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..00783V-AA-3 | UNION PACIFIC RAILROAD PTC ....ccoeveeeeeeeeenees [ eeennn . 01/02/2023 . | SCHEDULED REDEMPTION ... 968,377 . 01/02/2029 . [1.C FE ....
..90783X-AA-9 | UNION PACIFIC RR CO 07-3 PTC SER 07-3 ........ [..eenn . 01/02/2023 . | SCHEDULED REDEMPTION ... 905, 168 . 01/02/2031 . [1.C FE ....
..90933H-AA-3 |UNITED AIR 2016-1 B PTT PTC ....cooeeeeeeeeeneens [ eennns . 01/07/2023 . | SCHEDULED REDEMPTION ... . 01/07/2026 . (3.B FE ....
..90931C-AA-6 |UNITED AIR 2019-1 AA PTT PTC SER AA .. O PRTeN . 02/25/2023 . | SCHEDULED REDEMPTION ... . 08/25/2031 . [1.F FE .
..00983V-AA-1 |UNITED CMNTYS LLC MIL HSG ...ccoeeeeeieeiiieeeees s . 03/15/2023 . | SCHEDULED REDEMPTION ... . 09/15/2051 . |2.B FE
..90355R-AY-8 | UNITED WHOLESALE MTG 2021-INV3 A15 144A ..... |....... . 03/01/2023 . | SCHEDULED REDEMPTION ... . 1170172061 . [1.A ........
..91824N-BL-5 |UNITED WHOLSALE MTG 2021-1 CL A15 144A ....... [....... . 03/01/2023 . | SCHEDULED REDEMPTION ... . 06/01/2051 . [1.A ........
..913903-AX-8 | UNIVERSAL HEALTH SVCS SR SEC 144A ............. [...con . 03/31/2023 . | EXCHANGE .........ccevenees . 09/01/2026 . |2.C FE
..90783T-AA-8 |UNP RR CO 2004 PASS TRST PTC SER 04-1 ........ [....... . 01/02/2023 . | SCHEDULED REDEMPTION ... . 07/02/2025 . [1.C FE .
..903520-AD-6 | USQ RAIL | LLC 2021-1A CL A 144A 03/28/2023 . | SCHEDULED REDEMPTION ... . 02/28/2051 . [1.F FE .
..00363@-AB-6 | USTA NATIONAL TENNIS CENTER SR NT SER B 01/08/2023 . [ SCHEDULED REDEMPTION . . 09/08/2039 . [1.G FE .
..92211M-AE-3 | VANTAGE DATA CTR 2018-2A CL A2 144A .. 03/21/2023 . | VARIOUS . 11/15/2043 . [1.G FE
..92212K-AA-4 | VANTAGE DATA CTR 2019-1A CL A2 144A .......... «eee... |- 03/15/2023 . [ SCHEDULED REDEMPTION ... . 07/15/2044 . [1.G FE
..69369*-AA-7 | VIRIDOR ENERGY SEC . |B..... . 03/31/2023 . | SCHEDULED REDEMPTION ... (36,303) |... . 03/31/2043 . |2.B FE
..02838@-AA-1 | VISTA RIDGE CENTRAL TX WTR SUPPLY SEC . . |- 03/31/2023 . [ SCHEDULED REDEMPTION ... . 10/14/2049 . |1.F PL
..92855H-AA-3 | VIVINT SOLAR FIN LLC 2020-1A CL A 144A ...... . |- 01/30/2023 . [ SCHEDULED REDEMPTION ... . 07/31/2061 . [1.G FE
..G1265@-AA-7 | VIVINT SOLAR INC SEC 02/28/2023 . | SCHEDULED REDEMPTION ... . 05/26/2023 . |3.B PL
..929160-AA-0 | VOYA CLO 2017-4, LTD. 2017-4A CL A1 144A .... [D..... . 01/17/2023 . | SCHEDULED REDEMPTION ... . 10/15/2030 . [1.A FE
..91835C-AA-1 | VR FUNDING 2020-1A CL A 144A .......oovvvveennnns [eerenn . 02/15/2023 . | SCHEDULED REDEMPTION ... . 11/15/2050 . 1.F FE
..920227-B6-2 | WAMU 2002-88 CL 1A6 O [P . 03/01/2023 . | SCHEDULED REDEMPTION ... |.... . 01/01/2033 . |2.C FM
.. 92025V-AD-2 | WAMU 2007-HY1 CL 2A2A .....evvvnnnniiiiiiiiiis [ oo . 03/01/2023 . | SCHDLD REDM/PRIN LOSS .. |.... . 02/01/2037 . [1.A FM .
..92022F-ZF-8 | WAMU MTG PASS-THRGH CER 2004-AR1 CL A2A 03/25/2023 . | SCHEDULED REDEMPTION ... . 10/25/2044 . [1.A FM .
..92022F-ZE-1 | WAMU MTG PASS-THROUGH CER 2004-AR1 CL A1 .. 03/25/2023 . | SCHEDULED REDEMPTION ... . 10/25/2044 . [1.A FM .
..930336-23-0 | WAMU MTG PASS-THROUGH CER 2005-AR3 CL A1 .... 03/01/2023 . | SCHEDULED REDEMPTION ... . 03/01/2035 . [1.A FM .
..930336-74-8 | WAMU MTG PASS-THROUGH CER 2005-AR3 CL A2 ... 03/01/2023 . | SCHEDULED REDEMPTION ... |. . 03/01/2035 . [1.A FM
..92026U-AF-8 | WAMU MTG PASS-THROUGH CERTS 2007-HY2 3A1 .. 03/01/2023 . | SCHDLD REDM/PRIN LOSS .. |. . 09/01/2036 . [1.A FM .
..92022F-BV-9 | WAMU MTG PASS-THRU CER 2003-AR9 CL 1A6 ....... [....... . 03/01/2023 . | SCHEDULED REDEMPTION ... |.... . 09/01/2033 . [1.A FM .
..92025G-AH-6 | WAMU MTG PT 2006-AR16 CL 3A2 ............oees [oeennn . 03/01/2023 . | SCHDLD REDM/PRIN LOSS .. |.... . 12/01/2036 . [1.A FM .
.. 92922F-J2-5 |WAMU MTG PT CER 2005-AR6 CL 2ATA ........eeevwn [oreeenn . 03/25/2023 . | SCHEDULED REDEMPTION ... |.... . 04/25/2045 . [1.A FM .
..93362F-AG-8 | WAMU MTG PT CER 2006-AR8 CL 2A2 ..........eevvns [oeeeenn . 03/01/2023 . | SCHDLD REDM/PRIN LOSS .. |.... . 08/01/2036 . [1.A FM .
..55903V-BG-7 | WARNERMEDIA HLDGS INC CO GUARNT ........eevvuunn [erreenn . 03/23/2023 . | JANE STREET EXECUTION .. |.... . 03/15/2026 . |2.C FE
..92022F-GU-6 | WASHINGTON MUTUAL 2003-S11 CL 2A6 .......cceee [ennnn . 03/01/2023 . | SCHEDULED REDEMPTION ... |.... . 11/01/2033 . [1.A FM .
..933637-AJ-9 | WASHINGTON MUTUAL 2006-AR18 CL 3A3 ... . |- 03/01/2023 . | SCHDLD REDM/PRIN LOSS .. |.... . . . . 01/01/2037 . [1.A FM .
..94107@-AA-1 | WASTE MGMT CTL PASS THRU TRUST ... . |- 03/15/2023 . [ SCHEDULED REDEMPTION ... ... 466,579 |...........466,579 |........... 471,245 |......... ....466,579 |.. . 04/15/2025 . [2.A ........
..94974B-FN-5 | WELLS FARGO & CO SUB ..........eee.. 03/21/2023 . [WELLS FARGO BANK, N.A. | ,882,850 .14,048,850 |. 14,99, 171 14,997,563 . 08/15/2023 . |2.B FE
..94985F-AG-3 |WELLS FARGO ALT LN TR 2007-PA2 2A1 . 03/25/2023 . | SCHDLD REDM/PRIN LOSS .. |. ..239,685 |. ..265,638 3,710 | .269,349 . 06/25/2037 . [1.A FM .
..94985K-AA-5 |WELLS FARGO ALT LOAN T 2007-PA6 CL A1 03/01/2023 . [ SCHDLD REDM/PRIN LOSS .. |eeevvvvvvveeiiienns fovvveenenn 22,986 [onnnnnnnnnn 23,5618 [oiiiiinnnn 15,496 [oneinniinnnnnnnens (15,496) |.ooooeeeeeiiiees Jeeeees (15,496) |ovveviiiiiiiiies fevviiiiiiiiiiiiines . 12/04/2037 . [1.A FM .
..94980G-AJ-0 |WELLS FARGO HOME EQUITY TR 2004-2 CL AI8 .... |[....... . 03/01/2023 . | SCHEDULED REDEMPTION ... .. 14,006 |. .304,185 |.. . 10/01/2034 . [1.A FM .
..04980G-AK-7 |WELLS FARGO HOME EQUITY TR 2004-2 CL A19 .... |....... . 03/01/2023 . | SCHEDULED REDEMPTION ... .2,811 |.. . 04/01/2034 . [1.A FM
..94981V-AA-5 |WELLS FARGO MTG BACKED SEC 2004-K CL 1A1 ... [....... . 03/01/2023 . | SCHEDULED REDEMPTION ... .7,6% |.. . 07/01/2034 . [1.A FM .
..94981V-AG-2 |WELLS FARGO MTG BACKED SEC 2004-K CL 2A2 .... |....... . 03/01/2023 . | SCHEDULED REDEMPTION ... ..5,713 |.. . 07/01/2034 . [1.A FM .
..94981V-AN-7 | WELLS FARGO MTG BACKED SEC 2004-K CL 2A8 .... |....... . 03/01/2023 . | SCHEDULED REDEMPTION ... ..80,249 |.. . 07/01/2034 . [1.A FM .
..94089U-AA-9 | WELLS FARGO MTG BCKD 2018-1 CL A1 144A ...... |....... . 03/01/2023 . | SCHEDULED REDEMPTION ... ..25,824 |.. . 07/01/2047 . [1.A ........
..950020-AS-9 | WELLS FARGO MTG SE 2020-2 CL A17 144A ........ [....... . 03/01/2023 . | SCHEDULED REDEMPTION ... .126,053 |.. . 12/01/2049 . (1.A ........
..95003A-AS-3 | WELLS FARGO MTG SE 2021-1 CL A17 144A ........ [....... . 03/01/2023 . | SCHEDULED REDEMPTION ... ..81,670 |.. . 12/01/2050 . [1.A ........
..95001T-AA-3 | WELLS FARGO MTG SEC 2019-1 CL A1 144A ........ [....... . 03/01/2023 . | SCHEDULED REDEMPTION ... ..26,283 |.. . 11/01/2048 . [1.A ........




61°G03

STATEMENT AS OF MARCH 31, 2023 OF THE PACIFIC LIFE INSURANCE COMPANY

SCHEDULE D - PART 4

Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
..95001T-AS-4 | WELLS FARGO MTG SEC 2019-1 CL A17 144A ...... |....... . 03/01/2023 . | SCHEDULED REDEMPTION ... |.... ... 26,283 ...26,283 ...26,113 |.... . ..26,283 |.. . 1170172048 . [1.A ........
..95002J-AA-4 | WELLS FARGO MTG SEC 2019-2 CL A1 144A ........ [....... . 03/01/2023 . | SCHEDULED REDEMPTION ... ... 85,493 ...85,493 ...86,768 |.... ... (1,215) | . (1,275) |... ..85,493 |.. . 04/01/2049 . (1.A ........
..95002J-AS-5 |WELLS FARGO MTG SEC 2019-2 CL A17 144A ...... |....... . 03/01/2023 . | SCHEDULED REDEMPTION ... ... 40,573 ...40,573 ...40,97 |.... ... (393) | . (393) |... ..40,573 |.. . 04/01/2049 . [1.A ........
..949831-AA-9 | WELLS FARGO MTG SEC 2019-3 CL A1 144A ........ [....... . 03/01/2023 . | SCHEDULED REDEMPTION ... .. 16,655 ..16,655 ...16,881 |.... ... (225) ] ... (225) ). ..16,655 |.. . 07/01/2049 . [1.A ........
..940831-AS-0 | WELLS FARGO MTG SEC 2019-3 CL A17 144A ...... |[....... . 03/01/2023 . | SCHEDULED REDEMPTION ... ... 7,480 |.... . 07/01/2049 . [1.A ........
..95002F-AS-3 | WELLS FARGO MTG SEC 2019-4 CL A17 144A ...... |[....... . 03/01/2023 . | SCHEDULED REDEMPTION ... 127,101 |.... ... (1,585) ] . 09/01/2049 . (1.A ........
..05002K-AA-1 | WELLS FARGO MTG SEC 2020-1 CL A1 144A ........ [....... . 03/01/2023 . | SCHEDULED REDEMPTION ... ...02,267 |.... .. (1,472) | . 12/01/2049 . [1.A ........
..95002K-AS-2 | WELLS FARGO MTG SEC 2020-1 CL A17 144A ...... |....... . 03/01/2023 . | SCHEDULED REDEMPTION ... ...61,735 |.... . 12/01/2049 . (1.A ........
..95002T-AA-2 | WELLS FARGO MTG SEC 2020-3 CL A1 144A ........ [....... . 03/01/2023 . | SCHEDULED REDEMPTION ... . 06/01/2050 . [1.A ........
..95002T-AS-3 | WELLS FARGO MTG SEC 2020-3 CL A17 144A . 03/01/2023 . | SCHEDULED REDEMPTION ... . 06/01/2050 . [1.A .
..950038-AS-1 |WELLS FARGO MTG SEC 2020-5 CL A17 ..... 03/01/2023 . | SCHEDULED REDEMPTION ... . 09/01/2050 . [1.A .
..94982D-AA-4 | WIELLS FARGO MTG SECS TR 2005-AR14 CL A1 03/01/2023 . | SCHEDULED REDEMPTION ... . 08/01/2035 . [1.A FM .
..05058X-AE-8 | WENDYS FUNDING LLC 2018-1A CL A2I1 144A ..... |....... . 03/15/2023 . | SCHEDULED REDEMPTION ... . 03/15/2048 .
..95058X-AG-3 | WENDYS FUNDING LLC 2019-1A CL A2l 144A ....... [....... . 03/15/2023 . | SCHEDULED REDEMPTION ... . 06/15/2049 .
..95058X-AL-2 | WENDYS FUNDING LLC 2021-1A CL A2I1 144A ..... |....... . 03/15/2023 . | SCHEDULED REDEMPTION ... . 06/15/2051 .
..958667-AE-7 | WESTERN MIDSTREAM OPERAT SR NT ...........coeees [oennn . 03/31/2023 . . 04/01/2033 .
..96188#-AA-6 |WETT HLDGS LLC SR NT .....evvermmmnnnninninnninnnns [ eeeeenn . 03/31/2023 . . 12/18/2024 .
..96332H-CF-4 | WHIRLPOOL CORP SR NT MTN DTD 02/27/13 ........ [....... . 03/01/2023 . . .. . 03/01/2023 .
..969457-BY-5 | WILLIAMS COMPANIES INC SR NT ....cevvvvvvvvinnnns [eeeenn . 02/01/2023 . | MARKETAXESS . ...299,083 |.. . 03/15/2031 .
..97655J-AE-2 | WINWATER MTG LOAN TR 2016-1 CL 1AS 144A ..... |[....... . 03/01/2023 . | SCHEDULED REDEMPTION ... ..68,715 |.. . 01/01/2046 .
..97651J-AC-0 | WINWATERR MTG LOAN TR 2015-3 CL A3 144A 03/01/2023 . | SCHEDULED REDEMPTION ... . 03/01/2045 .
.. 74936R-All-4 | WIOODIARD CAP MGMT 2021-2 CL A21 144A . 03/01/2023 . | SCHEDULED REDEMPTION ... . 06/01/2061 .
..74938V-AV-5 | WOODWARD CAP MGMT 2021-4 CL A21 144A . 03/01/2023 . | SCHEDULED REDEMPTION ... . 09/01/2051 .
.. 749350-AN-4 | WIOODWARD CAP MNGMT 2021-1 CL A13 144A . |- 03/01/2023 . [ SCHEDULED REDEMPTION ... . 03/01/2061 .
..92988@-AA-9 | WISFSSH NYC CTL SEC ....... . |- 03/15/2023 . [ SCHEDULED REDEMPTION . . 03/15/2052 .
..98310W-AL-2 | WYNDHAM WORLDWIDE SR NT ...coooeveeeeiieiiieiieens oo . 03/01/2023 . |MATURED ..........cvvvvnnns . 03/01/2023 .
..98726#-AA-1 | YORKTONN JAZ LLC ...ooooevvnnninnnn [ . 03/15/2023 . | SCHEDULED REDEMPTION ... . 04/15/2039 .
..98978V-AB-9 | ZOETIS INC SRNT ..oooeiiiiiiiiiiiiiiiiins [ . 02/01/2023 . |MATURED ........oovvvuvunnnn |oene 17,000,000 . 02/01/2023 .
..08978V-AU-7 |ZOETIS INC SRNT ..oooeiiiiiiiiiiiiiiiieies [ . 02/16/2023 . | JANE STREET EXECUTION .. |.... .. 605,862 .... 600,000 ...........500,579 |.... . 11/14/2025 .
..98978V-AV-5 |ZOETIS INC SR NT .... e . 02/24/2023 . |U.S. BANCORP ............. .........309,846 |.......... 300,000 |... 299,523 |...........209,528 |.... T s .4, . 11/16/2032 . [2.B FE ....
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 1,265,093, 760 1,266,969,753 1,214,850,774 1,190,312,307 1,214,137 111,932 (110, 346) 106, 196 (4,150) 21,333,629 XXX XXX
.. 369604-B0-5 |GENERAL ELEC CO PERP JR SUB FRN SER D ........ | ....... | 03/15/2023 . |CALLED €100.000 ..ooeees Joveeeeeieiieeieeeees e 509,000 |........... 509,000 |........... 496,194 |........... 500,063 |....oooveeeeeees oveeeen (3,870) |ovvvviviiiiiiins fovennns (3,870) [ovvvvvvnnnnnnnns foreeiiinnns 496,194 |ovvvvvvinnnnnn fonnnns 12,806 |........ 12,806 |............ 10,307 |. 01/01/9999 . [3.A FE ....
1309999999. Subtotal - Bonds - Hybrid Securities 509,000 509,000 496,194 500,063 (3,870) 496,194 12,806 12,806 10,307 XXX XXX
..00186U-AB-5 |A PLACE FOR MOM HOLDINGS INC MML TL B ........ [....... . 03/31/2023 . | SCHEDULED REDEMPTION ... |.oooovevvrinnnnnnnns |oveeennnnn 5,895 [, 5,89 [cciinnne 5,870 |..ooeeeenns LR O N N e - O A L S N 130 . 08/10/2024 . |3.A PL
..00439#-AD-9 | ACCUPAC INC MML ..o [ . 03/31/2023 . | SCHEDULED REDEMPTION ... ....6,029 ...5,969 |........... 5,977 |l .6,029 |.. . 01/17/2026 . |3.B PL
..00160@-AA-2 | ACP HYPERDRIVE INC DDTL ......ovvvvvmemmnnnnnnnnnn [ereeenn . 03/31/2023 . | SCHEDULED REDEMPTION ... ... 3,544 3,512 e 3,514 3,544 |.. . 03/08/2028 . |3.A PL
. 00160@-AB-0 | ACP HYPERDRIVE INC MML ......coooerrennnnnnnnnnnns [ oenn . 03/31/2023 . | SCHEDULED REDEMPTION ... ... 29,258 ...28,9% |.... ..29,258 |.. . 03/08/2028 . |3.A PL
..00488P-AL-9 |ACRISURE LLC TL B .ooeeeeeeeieeeieeeeeeeeeeeeeeeeee [ . 03/31/2023 . | SCHEDULED REDEMPTION ... ...5,038 |.. . 02/15/2027 . |4.B FE
..007690-AG-8 | ADVANCED DRAINAGE SYSTEMS TL B 1L ......oooees [oennnn . 01/03/2023 . | TRADE ADJUSTMENT ........ .2,512 |.. . 09/24/2026 . |2.C FE
..00117@-AD-0 | AFC-DELL HOLDING CORP 1ST AMNDMNT DDTL 03/31/2023 . [ SCHEDULED REDEMPTION . 7,238 . 04/09/2027 . |3.B PL
..00117@-AB-4 | AFC-DELL HOLDING CORP DDTL 03/31/2023 . | VARIOUS . 4,595 . 04/09/2027 . |3.B PL
. 00117@-AA-6 | AFC-DELL HOLDING CORP MML . 03/31/2023 . [ VARIOUS ... 11,787 . 04/09/2027 . |3.B PL
..01608U-AE-7 |ALI GRP SRL CO TL B D..... . 03/31/2023 . | SCHEDULED REDEMPTION ... ...9,167 |.. ...148 |. 10/13/2028 . 3.A FE
..01881U-AJ-4 | ALLIANT HLDGS INTERMEDIATE TL B3 ......cccoven [oeeenn . 03/31/2023 . | SCHEDULED REDEMPTION ... .7,000 |.. . 11/06/2027 . |4.B FE
..01888K-AD-2 | ALLIED BENEFIT SYSTEMS INTERMEDIATE MML ..... [....... . 03/31/2023 . | SCHEDULED REDEMPTION ... .9,056 |.. . 11/18/2026 . [2.C PL
..02124X-AC-8 |ALTA BUYER LLC DDTL ...oooveeeeeeeeeeeeeeeeeeeeeees oo . 03/31/2023 . | SCHEDULED REDEMPTION ... |.....ooovveeeeeeeees Joveeeeeen 5,319 v 5,319 e 5,319 v 5,319 i fooviiiiiiiiiiies o e Jeveveeiiieiiiies foviiinnnnn, 5,319 . 12/21/2027 . |2.B PL
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..02124X-AB-0 | ALTA BUYER LLC MML ....oevvvviviniiiiiiiiiiiiiinnns [eeeenn . 03/31/2023 . | SCHEDULED REDEMPTION ... ... 19,681 ...19,681 ...19,510 |.... .1 ..19,681 |.. . 12/21/2027 . (2.B PL ....
..03952H-AD-6 | ARCHES BUYER INC TL .....evvvvvvvvvmnnnnnnnnninnnns [eeeeenn . 03/31/2023 . | SCHEDULED REDEMPTION ... |oeeeeeeeeeiieiiiens |oeeeeeeenes 3,769 ... 3,769 53,730 ... ... 3,769 |.. . 12/06/2027 . (4.B FE ....
..04010#-AC-0 | ARGANO LLC DDTL ..cooeeeeeeeiiiieiiiiieeeeeeeeeeeens [ . 01/03/2023 . | SCHEDULED REDEMPTION ... |oeoeeeeeieiiiiiinns |oeeiiieeees 5,235 ....5,23% ....5,28 |.... ...5,2% |.. . 06/10/2026 . [3.A PL ....
..04010#-AB-2 | ARGANO LLC MML .......evvvvvrvmnrnnninniinininnnnnnns [ oeeens . 03/31/2023 . | SCHEDULED REDEMPTION ... ... 19,782 ...19,782 ...19,677 |.... ..19,782 |.. . 06/10/2026 . [3.A PL ....
..04041E-AC-6 | ARISE HLDGS INC MML .......ovvvmmmmmnnnnnnnnnnnnnnn [ereeenn . 03/31/2023 . | SCHEDULED REDEMPTION ... ... 15,000 ..15,000 |.. . 12/09/2025 . (2.B PL ...
..04268B-AC-8 | AROTECH CORPORATION MML ........eevvvvvvvvvvnnnns [eeeens . 03/31/2023 . | SCHEDULED REDEMPTION ... ..10,946 |.. . 10/22/2026 . (3.B PL ....
..04268B-AB-0 | AROTECH CORPORATION DDTL ....ceevvvvveieieneieenns feeeenn . 03/31/2023 . | SCHEDULED REDEMPTION ... ..527 ). . 10/22/2026 . (3.B PL ...
..05350N-AL-8 | AVANTOR INC TL B5 ...cooeeeeeeeeeiieeeeeeeeeeee [ . 03/31/2023 . | SCHEDULED REDEMPTION ... .323,755 |.. . 11/06/2027 . [3.A FE ....
..05516H-AJ-7 | B2B/AMW ACQUISITION CO 2022 TL ...oooeeeeeeeeens [eeennn . 03/31/2023 . | SCHEDULED REDEMPTION ... .. 5,447 |.. . 10/07/2026 . (2.B PL ....
..05516H-AC-2 | B2B/AMI ACQUISITION CO MML TL A .. 03/31/2023 . | SCHEDULED REDEMPTION ... . 10/07/2026 . (2.B PL ....
..05516H-AK-4 | B2B/AMW ACQUISITION INCREMENTAL MML .. 03/31/2023 . | SCHEDULED REDEMPTION . . 10/07/2026 . (2.B PL ....
..07367#-9A-1 |BEACON ORTHO PARTNERS MS DDTL 2ND AMNDT 03/31/2023 . [EXCHANGE/VARIOUS ... . 3,065,786 . 07/21/2025 . [3.A PL ....
..07367#-AD-0 |BEACON ORTHO PARTNERS MS DDTL 2ND AMNDT ...... [....... . 03/31/2023 . | SCHEDULED REDEMPTION ... ... 12,093 . 07/21/2025 . [3.A PL ....
..68751B-AF-0 | BEACON ORTHOPAEDIC PARTNERS DDTL D ....vvvvvnnn [eeenns . 03/31/2023 . | SCHEDULED REDEMPTION ... |oeeeeeeeeeieeeiiens |oeeeenenees 1,446 . 07/21/2025 . [3.A PL ....
..07367#-AA-6 | BEACON ORTHOPEDIC PARTNERS MSO MML ............ [....... . 03/31/2023 . | SCHEDULED REDEMPTION ... . 07/19/2025 . [3.A PL ....
..00661C-AC-8 | BOARDWALK BUYER LLC MML .........evvvummmnnnnnnnnn [eerennn . 03/31/2023 . | SCHEDULED REDEMPTION ... . 09/28/2027 . [3.A PL ....
..10153K-AC-3 |BOULDER SCIENTIFIC CO MML .....oevvnnnniiiiiinnnn [eeeens . 01/03/2023 . | SCHEDULED REDEMPTION ... . 12/28/2025 . |2.CPL ....
..10170%-AB-9 | BOUNTEQUS INC DDTL ....eeeeeeeeeeeeeeeeeeeeeeeeeeee oo . 03/31/2023 . | SCHEDULED REDEMPTION ... . 08/02/2027 . (2.B PL ....
. 10170*-AA-1 | BOUNTEOUS INC MML .......eevmmmmmmmnnininiiiininnnns [ eeeeenn . 03/31/2023 . | SCHEDULED REDEMPTION ... . 08/02/2027 . (2.B PL ....
..10463%-AB-5 |BRADSHAW INTL INC MML .......covvvvvvvmnnnnnnnnnnns [ eeeenn . 03/31/2023 . | SCHEDULED REDEMPTION ... . 10/21/2027 . [3.A PL ....
..10947U-AC-2 |BRIGHTSIGN MERGER SUB LLC ML . 03/31/2023 . | SCHEDULED REDEMPTION ... K K . 10/14/2027 . [3.A PL ....
..12758X-AC-0 | CADMUS GRP DDTL 02/16/2023 . | SCHEDULED REDEMPTION ... ..2,304,512 ..2,281,467 |. .2,282,5683 |. .2,304,512 . 09/14/2027 . (2.B PL ....
..12758X-AD-8 | CADMUS GRP MAL .... 02/16/2023 . [ SCHEDULED REDEMPTION . .. 6,583,333 ..6,517,500 |. . 6,520,227 |. .6,583,333 | . 09/14/2027 . (2.B PL ....
..P2121Y-AN-8 | CARNIVAL CORP TL B . . |- 03/21/2023 . | J P MORGAN SEC INC ... ..2,000,000 ..2,075,000 |. .2,031,29% |. .2,040,240 . (67,740) |. . 06/30/2025 . (3.C FE ....
.. 12500N-AH-3 | CDI ACQUISITIONCO 2-22 INCRMNTL MML . |- 03/31/2023 . [ SCHEDULED REDEMPTION . .1,801 | .1,814 . 12/24/2024 . [2.A PL ....
.. 12500N-AE-0 | CDI ACQUISITIONCO INC INCRMNTL MML ............ [....... . 03/31/2023 . | SCHEDULED REDEMPTION ... ...25,562 |.... . 12/24/2024 . (2.A PL ....
.. 12500N-AC-4 | CDI ACQUISITIONCO MML ...oooeeeeeieninee [ . 03/31/2023 . | SCHEDULED REDEMPTION ... . 12/24/2024 . [2.A PL ....
.. 18449E-AF-7 | CLEAN HARBORS INC TL B 1L .oeeeeeeeeeeeeeeeeeeees oo . 03/31/2023 . | SCHEDULED REDEMPTION ... . 10/08/2028 . [3.A FE ....
..18883U-AH-0 | CLIPPER ACQ CORP CO ASSETS TL BT ....evvvvvveens [eeeennn . 03/31/2023 . | SCHEDULED REDEMPTION ... . 12/27/2024 . 3.A FE ....
.. 12757*-AC-4 | CMG HOLDCO LLC DDTL 2 ..oeoeeeeeeeeeeeeeeeeeeeeeee oo . 01/20/2023 . | SCHEDULED REDEMPTION ... . 08/19/2028 . [3.A PL ....
.. 12757*-AA-8 | CMG HOLDCO LLC MML ....ovveneniiiiiiiiii oo . 03/31/2023 . | SCHEDULED REDEMPTION ... . 08/19/2028 . [3.A PL ....
..127598-AA-4 | COP COLLISIONRIGHT HLDGS MML 03/31/2023 . | SCHEDULED REDEMPTION ... . 04/14/2028 . |2.CPL ....
..21718@-AC-1 | COP GNAP HLDGS INC DDTL . 03/31/2023 . | SCHEDULED REDEMPTION ... . 11/01/2024 . [3.A PL ....
..21718@-AB-3 | COP GNAP HLDGS INC MML TL A . 03/31/2023 . | SCHEDULED REDEMPTION ... . 11/01/2024 . [3.A PL ....
..21814K-AB-3 | CORBETT TECHNOLOGY SOLUTIONS MML . 03/31/2023 . | SCHEDULED REDEMPTION ... K . 10/29/2027 . (3.A PL ....
..21870F-BA-6 | CORELOGIC INC TL B ............. 03/31/2023 . | VARIOUS ..268,518 ..267,871 |. .268,015 . (36,060) |. . 06/02/2028 . (4.C FE ....
..21925E-AC-1 | CORNERSTONE ADVISORS, LLC MML .. «eee... |- 03/31/2023 . [ SCHEDULED REDEMPTION ... ....3,514 ... 3,479 |.... ...3,514 |.. . 09/24/2026 . |2.CPL ....
..G2706*-AA-4 | CUENCA DPR TL D..... . 03/15/2023 . | SCHEDULED REDEMPTION ... ....937,500 |.. . 12/15/2026 . (4.C FE ....
..23340D-AP-7 | CUSHMAN & WAKEFIELD US TL B 01/31/2023 . [EXCHANGE/VARIOUS ... .2,124,340 . (6,626) . 08/21/2025 . [3.C FE ....
..23918V-AY-0 |DAVITA INC TL B ..... 03/31/2023 . | SCHEDULED REDEMPTION ... . 08/12/2026 . 3.A FE ....
..233450-AB-4 |DH UNITED FUELING SOLUTIONS DDTL . 03/31/2023 . | SCHEDULED REDEMPTION ... . 09/16/2028 . (3.B PL ...
..BLAOBS-V3-2 |DH UNITED FUELING SOLUTIONS INCRMNTL MWL . |- 03/31/2023 . [ SCHEDULED REDEMPTION ... . 09/16/2028 . (3.B PL ....
..233450-AD-0 |DH UNITED FUELING SOLUTIONS MML .. . |- 03/31/2023 . . 09/16/2028 . (3.B PL ...
..27880@-AC-0 | ECKHART BIDCO LLC DDTL o |eeenen |- 0373172023 . | SCHEDULED REDEMPTION ... . 01/10/2029 . [3.A PL ....
..G2921#-AA-9 | ECUADOR DIV PMT RTS USD SER 2020-1 LN ........ D..... . 03/20/2023 . | SCHEDULED REDEMPTION ... . 12/20/2024 . [4.A FE ....
..28414B-AF-3 | ELANCO ANIMAL HEALTH INOCO TLB 1L ..o [..nnnn . 03/31/2023 . | SCHEDULED REDEMPTION ... . 08/01/2027 . [3.B FE ....
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..28619E-AB-9 | ELEMENT 78 PARTNERS LLC DDTL ....eevvnnnnnnnnnnn [ereenn . 03/31/2023 . | SCHEDULED REDEMPTION ... ... 10,714 ...10,714 ..10,714 )........... 10,714 | ..10,714 |.. . 12/01/2027 . (3.B PL ....
..28619E-AF-0 | ELEMENT 78 PARTNERS LLC INCTL DDTL ..........o. [ennnn . 03/31/2023 . | SCHEDULED REDEMPTION ... |oeeeeeeeeeieeeiiens |oeeeenenees 1,513 ... 1,513 1,408 o 1,408 | .. 1,513 |.. . 12/01/2027 . (3.B PL ....
..28619E-AE-3 | ELEMENT 78 PARTNERS LLC INCTL MML .. . 03/31/2023 . | SCHEDULED REDEMPTION ... |oeeeeeeeiiiiiiiiins foeeeeeeens 3,649 ... 3,649 ....3,613 |.... ... 3,649 |.. . 12/01/2027 . (3.B PL ....
..28619E-AC-7 |ELEMENT 78 PARTNERS LLC MWL .... 03/31/2023 . | SCHEDULED REDEMPTION ... |. 14,286 14,286 14,143 |. 14,163 |. 14,286 . 12/01/2027 . (3.B PL ....
..G1266#-AG-1 |ENERGOS INFRASTRUCTURE TL ... . 03/31/2023 . | SCHEDULED REDEMPTION ... .. 233,008 ..233,008 ..233,008 |. ..233,008 |. .233,008 . 08/15/2027 . [4.A PL ....
..205038-AB-2 |ERIE CONSTRUCTION MID-WEST INC MML . 03/31/2023 . | SCHEDULED REDEMPTION ... ..108,175 . 108,175 ..107,003 |. ..107,2% |. 108,175 . 07/30/2027 . (2.A PL ....
..205038-AD-8 |ERIE CONSTRUCTION MID-WEST INC MML B . 03/31/2023 . | SCHEDULED REDEMPTION ... . 07/30/2027 . [2.A PL ....
..26924@-AB-2 | E-TECHNOLOGIES GROUP MML .. 03/31/2023 . | SCHEDULED REDEMPTION ... . 04/08/2024 . (3.B PL ...
..02034D-AC-1 |FINASTRA USA INC TL ..evvvvvrrrmnnnnnnnnnnnninnnnnn [ eeeeenn . 02/28/2023 . | SCHEDULED REDEMPTION ... . 06/13/2024 . [4.C FE ....
..34484K-AB-5 | FOODSCIENCE CORP MML ......ccooeveeeeiiiiiiiiinnnns [ oeens . 03/31/2023 . | SCHEDULED REDEMPTION ... . 03/01/2027 . (3.B PL ....
..34965#-AB-4 | FORTUNE INTERNATIONAL LLC MWL . [ I . 03/31/2023 . | SCHEDULED REDEMPTION ... . 01/17/2026 . |2.CPL ....
..34965#-AE-8 | FORTUNE INTERNATIONAL LLC TRANCHE 3 DDTL .... |....... . 03/31/2023 . | SCHEDULED REDEMPTION ... . 01/17/2026 . |2.CPL ....
.. 34965#-AC-2 |FORTUNE INTL LLC DDTL ..eevvvvvvvvvnnniiiiiiinieens [ eeeenn . 03/31/2023 . | SCHEDULED REDEMPTION ... . 01/17/2026 . |2.CPL ....
..55316H-AB-1 | GENESEE & WYOMING INC TL ...eevvvvvvvvnnnnnnnnnnns [ eeeens . 03/31/2023 . | SCHEDULED REDEMPTION ... . 12/30/2026 . 3.B FE ....
..37233#-AD-9 | GENNX/PAG ACQUI/PRECISION AVIATION DDTL ..... . |- 03/31/2023 . [EXCHANGE ..........eevneeee .2,185,853 |.... . 07/26/2024 . [3.A PL ....
..37233#-AC-1 | GENNX/PAG ACQUI/PRECISION AVIATION TL . 03/31/2023 . | SCHEDULED REDEMPTION ... . eieeeenn.. 74,805 ... . 07/26/2024 . [3.A PL ....
..37244#-AD-6 | GENSERVE LLC DDTL 03/31/2023 . [EXCHANGE ..........evvneeee . 1,650,826 .. 1,650,826 ..1,650,826 |. .1,650,826 |. K . 1,650,826 . 04/12/2024 . [3.A PL ....
..C7052B-AH-7 | GFL ENVIRONMENTAL INC TL .. . 01/31/2023 . | SCHEDULED REDEMPTION ... |.ceeeeeeeieeeeeenns |oeeees 4,072,971 |........ 4,072,971 |........ 4,036,970 |........ 4,045,032 [..oovvvnnnnnnns [ornnnnnl27,938 | 27,938 [ [, 4,072,971 . 056/31/2025 . (3.C FE ....
..36175K-AE-8 [ GHR HEALTHCARE LLC INCRENENTAL ML .......ocv. | oevnee. . 03/31/2023 . | SCHEDULED REDEMPTION .. . 12/00/2027 . [2.C PL ...
..36175(-AD-0 [ GHR HEALTHCARE LLC ML .. 03/31/2023 . | SCHEDULED REDEMPTION .. . 12/00/2027 . [2.CPL ...
..P4717#-AA-3 | GLOBAL BANK CORP TL B ... . 03/20/2023 . | SCHEDULED REDEMPTION ... . 12/20/2027 . [2.A PL ....
..38216K-AB-1 | GOOD2GROW LLC MML ......evennnnnnin oo . 03/24/2023 . | SCHEDULED REDEMPTION ... . 12/01/2027 . [3.A PL ....
..41024J-AC-8 | HANDGARDS LLC 2\D AMNDMNT MML .......ccooeeeeess [oeennn . 03/31/2023 . | SCHEDULED REDEMPTION ... . 10/14/2026 . |2.CPL ....
..41024J-AB-0 | HANDGARDS LLC MML .....ovvnnnnniin oo . 03/31/2023 . | SCHEDULED REDEMPTION ... |.... . 10/14/2026 . |2.CPL ....
..41151P-AP-0 |HARBOR FREIGHT TOOLS TL B ..ceeeeeeeeieeieieeeees e . 01/31/2023 . | SCHEDULED REDEMPTION ... . 10/19/2027 . (4.B FE ....
..42804V-BB-6 |HERTZ CORP TL B ..eooveeeeiieiiieeeeeeeeeees [ . 03/31/2023 . | SCHEDULED REDEMPTION ... . 06/14/2028 . 3.B FE ....
..45676#-AA-2 | INFOBASE ACQUISITION INC MML . 03/31/2023 . | SCHEDULED REDEMPTION ... . 06/14/2028 . [3.A PL ....
..457196-AC-9 | INHANCE TECHNOLOGIES LLC MML ... . 01/03/2023 . | SCHEDULED REDEMPTION ... . 07/06/2024 .
..BLAO8T-SB-6 | ISG ENTERPRICES LLC MML . 03/31/2023 . | SCHEDULED REDEMPTION ... . 12/07/2028 .
..45054@-AA-6 | ITI INTERMODAL INC MML 03/31/2023 . | SCHEDULED REDEMPTION ... . 12/21/2027 .
..45063#-AA-3 | ITS BUYER INC MWL ........ 03/31/2023 . | SCHEDULED REDEMPTION ... . 06/14/2026 .
..46574D-AB-6 | ITSAVVY ACQUISITION CO TL DD . |- 02/23/2023 . | SCHEDULED REDEMPTION ... 177,808 . 08/08/2028 .
..45070B-AG-0 | ITT HLDGS LLC TL ............ . |- 03/31/2023 . [ SCHEDULED REDEMPTION ... .7,7% . 07/30/2028 .
..46585#-AB-8 | IVEX & INDUSPAC HOLDCO MML ..........eevvvvvvvnns [ereeenn . 03/01/2023 . | SCHEDULED REDEMPTION ... . . 12/17/2025 .
..47008U-AC-0 | JAGUAR INTERMEDIATE HLDGS MML ........eevvuvnnnn [oreenn . 03/31/2023 . | VARIOUS .....oovvvvivnnnnes ... 22,453 |.... . 12/01/2026 .
..62981*-AA-1 | JARROW FORMULAS - NYX HOLCO INC MML ........... [....... . 03/31/2023 . | SCHEDULED REDEMPTION ... ...37,164 |.... . 08/30/2026 .
..48279*-AA-1 |KL BRONCO ACQ INC MML .....oovvvreiiiiieieneees [ . 03/31/2023 . | SCHEDULED REDEMPTION ... ... 12,09 |.... . 06/30/2028 .
..50024P-9A-1 |KOHLBERG INVESTORS IX LP ...ccooveeeeeeeeeeeeneees [oeenns . 03/13/2023 . | SCHEDULED REDEMPTION ... .8,169,019 |.... . 04/13/2024 .
..50024P-9B-9 | KOHLBERG INVESTORS IX LP ..ocooeveiiiiiiieieeeeens [ . 03/13/2023 . | SCHEDULED REDEMPTION ... ... 844,905 voee....844,905 ... . 04/13/2024 .
..50024P-AA-9 | KOHLBERG INVESTORS IX LP ..... 03/15/2023 . | SCHEDULED REDEMPTION ... 39,663,750 .39,663,750 .39,663,750 |. 39,638,342 |. . 04/13/2024 .
..51322K-AD-1 | LAMARK DEBT MERGER SUB LLC MML 03/31/2023 . | SCHEDULED REDEMPTION ... 16,175 16,175 16,013 |. 16,040 |. . 10/14/2027 .
..53031#-AB-4 |LIBERTY BUYER INC DDTL .. 03/31/2023 . | SCHEDULED REDEMPTION ... . 936 .935 .925 ....926 |. . 06/15/2028 .
..53031#-AA-6 | LIBERTY BUYER INC MWL 03/31/2023 . | SCHEDULED REDEMPTION ... ..6,2382 6,282 .6,170 |. .6,174 |. . 06/15/2028 .
..57058H-AB-9 | MARKET PERFORMANCE GRP HLDGS ML . 03/31/2023 . | SCHEDULED REDEMPTION ... |. 25,000 25,000 24,763 24,818 |. . 12/29/2026 .
..55284B-AB-2 | MC GROUP VENTURES CORPORATION MML ............. [....... . 03/31/2023 . | SCHEDULED REDEMPTION ... ... 15,385 |... ...15,385 ...15,231 |............ 15,261 . 06/30/2027 .
..590026-AA-0 |MERIT B2B LLC MML .....vvvvvvvvvnnnnnnnnnnninnninnns [ oo . 03/31/2023 . | SCHEDULED REDEMPTION ... |..oeeeeeereeeerieees |oveeeees 128,097 |........... 128,097 |.......... 126,816 |........... 127,301 . 05/23/2024 .
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..50841V-AC-4 | MIDWEST VETERINARY PARTNERS TL ....cevvvvvvvnnnn [ereeenn . 03/31/2023 . | SCHEDULED REDEMPTION ... .... 2,500 2,475 e 2,478 . .2,500 |.. . 04/30/2028 . 4.C FE ....
..55314N-AS-3 |MKS INSTRUMENTS INC TL B ...cooeeeeeeeeeeeeeeeeees [ . 03/31/2023 . | SCHEDULED REDEMPTION ... ... 7,500 7,350 | 7,354 | . 7,500 |.. . 08/17/2029 . 3.A FE ....

..63773#-AA-7 |NATIONAL SPINE & PAIN CENTERS MML ............. |.eeeees . 01/01/2023 . [ TRADE ADJUSTMENT .....c. |oeeeeeeiiiiiieeiis feeeeeeeees (7,579) [oeeeeeee(7,575) el (7,556) oo (5,803) [eevvveeeeeeeei [eeeeeeee2,278) e e (2,278) [ e (7,575) . 06/02/2024 . |3.CPL ....
..647561-AA-7 | NEW MOUNTAIN PARTNERS VI LP TL R P . 03/17/2023 . [ SCHEDULED REDEMPTION ... ... 108,728,505 108,728,505 |.ovvviiieenaes forneeieiiiiis i e i s 108,728,505 . 06/04/2024 . |2.A PL ...
..65014E-AF-3 | NEW YOU BARIATRIC GROUP INCREMENTAL MML ..... |....... . 03/31/2023 .  SCHEDULED REDEMPTION ... ... 16,089 ...15,967 |.... ..16,089 |.. . 08/26/2024 . |2.CPL ....
..65344#-AA-2 | NEXUS INTERMEDIATE 111 LLC MUL ....covinniiiins | eeeenns . 03/14/2023 . [ SCHEDULED REDEMPTION ... ..696,864 ..690,901 .696,864 .. . 12/06/2027 . |3.A PL ...

. 11/30/2028 . |3.A PL ....
. 11/30/2028 . |3.A PL ...
. 12/01/2023 . |3.B PL ....
. 06/06/2025 . |4.A PL ....
. 06/06/2025 . |4.A PL ....
. 03/28/2025 . |3.B PL ....
. 05/06/2025 . |3.A PL ....
. 04/18/2028 . |2.A PL ....
. 08/22/2029 . |2.A PL ...
. 03/29/2025 . |3.B PL ....
. 11/16/2027 . |4.B FE ....

...12,318 |....
...10,2711 |....
.2,99 ...
847 |.
.9,782 |.
.5,918 |.
.. 14,02 |
..37,159 ...
..185,694 |....
11,704
..987,873 |....

....... . 03/31/2023 . [ SCHEDULED REDEMPTION ...
....... . 03/31/2023 . [ SCHEDULED REDEMPTION ...
....... . 01/03/2023 . [ SCHEDULED REDEMPTION ...
03/31/2023 . | SCHEDULED REDEMPTION ...
03/31/2023 . | SCHEDULED REDEMPTION ...
03/13/2023 . | SCHEDULED REDEMPTION ...
....... . 03/31/2023 . [ SCHEDULED REDEMPTION ...
....... . 03/31/2023 .  SCHEDULED REDEMPTION ...
....... . 01/31/2023 . [ SCHEDULED REDEMPTION ...
....... . 03/31/2023 . [ SCHEDULED REDEMPTION ... [....
....... . 03/28/2023 . [J P MORGAN SEC INC ...... [....

..62010X-AB-2 |NFM & J LP MWL ...
..62910X-AC-0 |NFM & J LP DOTL ..
..65538U-AC-1 | NONNI'S FOODS LLC
..65960C-AD-6 | NORTH HAVEN SPARTAN US HOLDCO DODTL .
..65960C-AC-8 | NORTH HAVEN SPARTAN US HOLDCO MML
..665730-A*-8 | NORTHERN STAR INDUSTRIES
..62890H-AC-9 | NS412 LLC MML
..67115J-AB-5 | OEP GLASS PURCHASER LLC INITIAL MML ..
..68163\1-AB~7 | OLYMPUS US BIDCO LLC
..68248K-AC-8 | ONE WORLD FITNESS PFF TL
..68277F-AE-9 | ONEDIGITAL BORROWER LLC TL B ...

... 12,428 12,428 |..
..10,366 |..
.3,000 |..
.848
.9,828
.5,939
..15,000 |..
..37,500 |..
187,500 |..
11,785 ..
.987,965 |..

...16,687 ...16,520 |....

..67114C-AE-5 | ONS MSO 2021-1 INCRMNTL MML .........ooovriiiiis | eeeeens . 01/03/2023 . [ SCHEDULED REDEMPTION ... ...16,584 |.... ..16,687 |.. . 07/08/2025 . |2.B PL ....
..67103%-AD-7 | ONS MSO 2022-1 INCRMNTL MML ...........ccoeciiis | aenenn . 01/03/2023 .  SCHEDULED REDEMPTION ... ....8,262 ....8,169 |.............8,186 |.... ...8,262 |.. . 07/08/2025 . |2.B PL ....
..67103*-AC-9 | ONS MSO LLC 2020 INCREMENTAL MML .............. |eeeeees . 01/03/2023 . [ SCHEDULED REDEMPTION ... ....2,105 ... 2,084 ... 2,003 ). .2,105 |.. . 07/08/2025 . |2.B PL ....
..67103%-AA-3 | ONS MSO LLC ML .............. 01/03/2023 . | SCHEDULED REDEMPTION ... .6,202 .6,229 |. .6,261 .6,292 . 07/08/2025 . |2.B PL ....
..68558U-AC-0 | ORBIT PURCHASER LLC DDTL 03/31/2023 . | SCHEDULED REDEMPTION ... .3,387 .3,387 |. .3,387 |. .3,387 . 10/18/2024 . |2.CPL ....
..68558U-AD-8 | ORBIT PURCHASER LLC MML .... 03/31/2023 . | SCHEDULED REDEMPTION ... 11,613 11,497 | 11,572 | 11,613 . 10/19/2024 . |2.CPL ....

. 09/21/2028 . |2.C PL ....
. 12/22/2026 . |2.B PL ....

..73940B-AC-9 | POWERGRID SVCS ACQUISITION ML - |- 03/31/2023 . [ SCHEDULED REDEMPTION ... |. ..7,654
..74174*-AB-1 | PRIME BUYER LLC MML ................. «eeeunr |- 03/06/2023 . | SCHEDULED REDEMPTION . ..981,841
..743768-AC-3 | PROTEIN FOR PETS OPCO LLC 1ST AMENDMENT ...... | ....... . 01/01/2023 . [ TRADE ADJUSTMENT ........

. 7,654
..981,841

7,578 |.
..967, 113 |.

. 7,587 |.
..971,216 |

. 7,654
.981,841

.. (8,837) |... ...(8,837) |... ...(8,793)|............(8,805) |.... ..(8,837) .. . 1173072025 . |2.C PL ...
..743760-AA-7 | PROTEIN FOR PETS OPCO MML .......cceovereeeeiiiis | e . 01/01/2023 . [ TRADE ADJUSTMENT ........ ... (17,367) |... ..(17,285) |.... (17,367) |.. . 11/30/2025 . |2.C PL ....
.. T4935N-AC-8 | RA PARENT HLDGS DDTL ......eeveeiinriniianiiinins | eeeeens . 03/31/2023 . [ SCHEDULED REDEMPTION ... [oeeeeviiivrieiienins fornenennnnn2,801 foiiiiiiis 2,801 2,773 ...2,801 . 03/01/2029 . |4.B PL ....

. 03/01/2029 . |4.B PL ....
. 03/01/2029 . |3.A PL ...
. 07/08/2028 . |3.A PL ....

....... . 03/31/2023 .  SCHEDULED REDEMPTION ...
....... . 03/31/2023 . [ SCHEDULED REDEMPTION ... |[....
....... . 03/31/2023 .  SCHEDULED REDEMPTION ...

..74935N-AB-0 | RA PARENT HOLDINGS ML
..74935N-AF-1 | RA PARENT LLC INCREMENTAL MML .
..759760-AA-8 | RENAISSANCE BUYER LLC MML .

... 12,246
...18,766
....6,885

12,124 )
... 18,579 |....
....6,747 |....

12,246 ..
..18,766 |..
.6,885 |..

. 760870-AB-0 | RESA HOLDING CO DDTL ........ 03/31/2023 . | SCHEDULED REDEMPTION ... .12n .1,264 |. 121 . 12/15/2027 . |2.B PL ....
..T7542H-AM-7 | ROHRER CORPORATION 1ST AMENDMENT ML . 01/03/2023 . | SCHEDULED REDEMPTION ... 7,29 .7,228 |. .7,2% . 02/26/2027 . |3.A PL ...
.. 775424-AL-9 | ROHRER CORPORATION 2ND AMNDMNT MML . 01/03/2023 . | SCHEDULED REDEMPTION ... .3,230 .3,198 |. .3,230 . 03/15/2027 . |3.A PL ...

01/03/2023 . | SCHEDULED REDEMPTION ...
03/31/2023 .
....... . 03/31/2023 . [ SCHEDULED REDEMPTION ...
....... . 03/31/2023 . [ SCHEDULED REDEMPTION ...
....... . 03/31/2023 .  SCHEDULED REDEMPTION ...
....... . 03/31/2023 . [ SCHEDULED REDEMPTION ...

. 03/15/2027 . |3.A PL ...
. 05/17/2026 . |3.A PL ...
. 11/05/2026 . |3.A PL ...
. 09/30/2025 . |2.B PL ....
. 09/23/2025 . |2.B PL ....
. 09/23/2025 . |2.B PL ....

..77542H-AK-1 | ROHRER CORPORATION ML .....
..82865#-AA-6 | SIMITREE ACQUISITION MML ..
..83204E-AC-3 | SMART WAVE TECHNOLOGIES ML ....
..84744B-AE-0 | SPECIALIST RESOURCES GLOBAL 2021 DDTL ...
..84744B-AD-2 | SPECIALIST RESOURCES GLOBAL DDTL
..84744B-AC-4 | SPECIALIST RESOURCES GLOBAL MML ..

.9,521
.8,680
... 14,072
... 10,146
....3,750
11,250

.9,431
.8,59 |.
... 13,897 |....
...10,007 |....
.37
11,138 |....

.9,521
.8,680
.. 14,072 |..
..10,146 |..
...3,750 |..
11,250 |..

..78466Y-AN-8 | SRS DISTRIBUTION INC TL B ..eoeeenniiiiieeeeiis | e . 01/31/2023 . [ SCHEDULED REDEMPTION ... ....399 ....399 .. ....399 |.. . 05/20/2028 . |4.C FE ....
..78472B-AC-4 | SSJA BARIATRIC MANAGEMENT MML ........cceoveees | eeeeens . 03/31/2023 . [ SCHEDULED REDEMPTION ... ...15,000 |... ... 14,850 |.... ..15,000 |.. . 08/26/2024 . |2.CPL ....
..85350E-AB-2 | STANDARD INDS INC CO ASSETS TL B 1L ... . |- 03/22/2023 . [ SCHEDULED REDEMPTION ... . ... 11,760 |... L1437 e . 11,760 |.. . 09/22/2028 . |2.C FE ....
..88751E-AC-9 | TINICUM VOLTAGE INTERMEDIATE 1ST MML .... - |- 02/28/2023 .  SCHEDULED REDEMPTION ... .. 538,462 538,462 532,455 |...........532,445 |.... ....538,462 |.. . 12/17/2027 . |3.A PL ...
..G8890#-AA-3 | TITULARIZADORA DE CENTAM LTD 2019-1 LN . . 01/25/2023 .  SCHEDULED REDEMPTION ... . 1,176,470 ..1,176,470 ..1,176,470 |. 1,176,470 |. R .1,176,470 . 07/25/2024 . |3.CPL ....
..89616N-AA-6 | TRIDENT IX LP TL A ..ooovvvviieeiiiiiiiiiiiiiins | eeeens . 03/25/2023 . [ SCHEDULED REDEMPTION ... f....oeoviovvveeiens founes 58,927,717 |....... 58,927,717 |....... 58,927,717 ).......58,927 717 |.oooeoovviieees foovreieiiiiiiis Jovvieiiiiiinnss foviiiiiiiiiis o o 58,927,717 |.. . 07/24/2024 . |1.G PL ....
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ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
..89620F-AB-5 | TRILON GROUP LLC MML ......evvvvvvveeniniiiiiiiinns [eeeeenn . 03/31/2023 . | SCHEDULED REDEMPTION ... ... 18,750 ...18,750 ...18,575 |.... ..18,750 |.. . 05/27/2029 . [3.A PL ....
..90251@-AA-3 | TYTO ATHENE, LLCMML ..oooeeeeeneeen [ . 03/31/2023 . | SCHEDULED REDEMPTION ... ... 15,966 ...15,966 ...15,833 |.... ..15,966 |.. . 04/01/2028 . |2.CPL ....
..90351H-AD-0 |U.S. FOODSERVICE CO TL 1L .eevvennnininininiinnnn [eeeenn . 03/31/2023 . | SCHEDULED REDEMPTION ... .... 107,500 ..107,754 |.... ... 107,500 |.. . 09/13/2026 . [4.A FE ....
..90351J-AF-1 | UBER TECHNOLOGIES INC TL B .....evvvvvvunnnnnnnnn [erneenn . 03/14/2023 . | SCHEDULED REDEMPTION ... |.... ..1,736,148 1,738,162 |.... 1,736,148 |.. . 02/25/2027 . (3.C FE ....
..02276A-AK~7 | VENSURE EMPLOYER SVCS MML TERM B .............. [.oeees . 03/31/2023 . | SCHEDULED REDEMPTION ... ... 18,281 ... 18,179 |.... ..18,281 |.. . 03/26/2027 . (2.B PL ....
..91834B-AC-0 | VS PROFESSIONAL TRAINING ACQUI MML ............ [..eeees . 03/23/2023 . | SCHEDULED REDEMPTION ... .. 114,286 . 113,476 |.... 114,286 |.. . 09/30/2026 . (2.B PL ...
..94184#-AB-3 | WATERMILL EXPRESS LLC DDTL ....ccoevvveeenerennns foreenn . 03/31/2023 . | SCHEDULED REDEMPTION ... ....407 ....403 |.... ....407 .. . 04/20/2027 . (3.B PL ....
..95024T-AD-0 | WELLSPRING PHARMACEUTICAL CORP A .....ceevves [oeeennn . 03/31/2023 . | SCHEDULED REDEMPTION ... 25,658 25,166 |.... 25,658 |.. . 08/22/2028 . |3.CPL ....
..96667F-AC-2 |WHITSONS HOLDING GRP LLC DDTL ....eevvennnnnnnnn fereenn . 03/31/2023 . | SCHEDULED REDEMPTION ... ... 4,653 ....4,653 |............. 4,653 |... ...4,653 |.. . 08/27/2027 . |2.CPL ....
..96667F-AB-4 | WHITSONS HOLDING GRP MWL ..... 03/31/2023 . | SCHEDULED REDEMPTION ... 16,054 15,853 |. 15,889 |. 16,054 . 08/27/2027 . |2.CPL ....
..98160U-AC-7 | WORLDWIDE CLINICAL TRIALS INC .. 03/31/2023 . | SCHEDULED REDEMPTION ... .9,000 .8,947 |. .8,970 |. .9,000 . 12/05/2024 . [3.A PL ....
..98422U-AC-1 | XPRESSMYSELF COM LLC MWL .. 03/31/2023 . | SCHEDULED REDEMPTION ... 12,500 12,375 | 12,380 | .. 120 12,500 . 09/07/2028 . (3.B PL ....
..86602@-AD-1 | SUMMIT BUYER LLC DDTL [P I . 03/31/2023 . | SCHEDULED REDEMPTION ... e ... 49,979 .. 41,587 )............44,266 |.... .. (30,708) |. (30,708) |... . .. 13,558 |.. ... |. 01/14/2026 . [3.A PL ....
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 251,800,168 252,002,732 251,819,579 251,609,832 131,021 131,021 251,953,918 (153,761) (153,751) 4,374,082 XXX XXX
2509999997. Total - Bonds - Part 4 1,544,939,835 1,547,018,393 1,493,032, 136 1,469,705,797 5,085 1,589,516 1,594,601 111,932 1,544,491,845 (110, 346) (34,749) (145,094) 26,092,300 XXX XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
2509999999. Total - Bonds 1,544,939,835 1,547,018,393 1,493,032, 136 1,469,705,797 5,085 1,589,516 1,594,601 111,932 1,544,491,845 (110, 346) (34,749) (145,094) 26,092,300 XXX XXX
4509999997. Total - Preferred Stocks - Part 4 XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
4509999999. Total - Preferred Stocks
..313786-10-5 |FHLB TOPEKA CLASS A ... . |- 03/30/2023 . ‘EXCHANGE/VARIOUS R 170,530.000 |..... 17,053,000 [oeeeevvvveennnnnnnnn fornnnne 17,053,000 |.......... 600,000 |.cooeeriiiinins Joorriiiiiiiiiins foniiiiiiiiiiens foveeiiiiieiiees o o 17,053,000 |..
..313786-2¢-1 |FHLB TOPEKA CLASS B ... - |. 03/29/2023 . | EXCHANGE O 286,530.000 |..... 28,653,000 |.....ooeeiiiiiiiies e 28,653,000 |.......16,247,085 |.......ccceeeeee Jooeeeeeeeeeienes Jovevviiiiiiiiins fovvvvvninininns fovviiiiiiiiiiins o 28,653,000 |..
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 45,706,000 45,706,000 16,847,085 45,706,000
..69480V-52-7 | PSF HEDGE EQUITY PORTFOLIO CLASS | ...eevvvvens [eeenns . 02/08/2023 . | DIRECT PLACEMENT ........ ...1,490,000.000 |..... 15,053,227 [ fonnne 14,900,000 |....... 14,452,549 |....... U741 s | e 7,451 [ s 14,900,000 |.ooovvvveeeneens fovnnens 163,227 |....... 163,227
..69480V-51-9 | PSF HEDGE EQUITY PORTFOLIO CLASS P .coevveeees [ eennnn . 02/14/2023 . | DIRECT PLACEMENT ........ |...... 10,000.000 |......... 101,389 .... 100,000 |.... 97,322 |.... ... 100,000 |.. ..1,389 |..........1,389
..69346€-10-6 |PACIFIC LIFE & ANNUITY COMPANY ...... P T . 03/31/2023 . | TRADE ADJUSTMENT ........ |.oeeeeeere.. 0.000 |.......1,438,9% .. .1,438,9% |..
5919999999. Subtotal - Common Stocks - Parent, Subsidiaries and Affiliates Publicly Traded 16,593,611 XXX 15,000,000 14,549,871 450,129 450,129 16,438,995 154,616 154,616
5989999997. Total - Common Stocks - Part 4 62,299,611 XXX 60,706,000 31,396,956 450,129 450,129 62,144,995 154,616 154,616 1,758,000 XXX XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
5989999999. Total - Common Stocks 62,299,611 XXX 60,706,000 31,396,956 450,129 450,129 62,144,995 154,616 154,616 1,758,000 XXX XXX
5999999999. Total - Preferred and Common Stocks 62,299,611 XXX 60,706,000 31,396,956 450, 129 450,129 62,144,995 154,616 154,616 1,758,000 XXX XXX
6009999999 - Totals 1,607,239,446 XXX 1,553,738, 136 1,501,102,753 455,214 1,589,516 2,044,730 111,932 1,606,636,840 (110, 346) 119,867 9,521 27,850,300 XXX XXX
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(b)

903

1 YR SPX CALL SPREAD
OPTION #117001 DUE
VAT, NEXT PMT
08/14/2023 .............
1 YR SPX CALL SPREAD
OPTION #117004 DUE
VAT, NEXT PMT
08/14/2023 .............
1 YR SPX CALL SPREAD
OPTION #117005 DUE
VAT, NEXT PMT
08/14/2023 .............
1 YR SPX CALL SPREAD
OPTION #117006 DUE
VAT, NEXT PMT
08/14/2023 .............
1 YR SPX CALL SPREAD
OPTION #117007 DUE
VAT, NEXT PMT
08/14/2023 .............
1 YR SPX CALL SPREAD
OPTION #117008 DUE
VAT, NEXT PMT
08/14/2024 .............
1 YR EAFE CALL SPREAD
OPTION #117009 DUE
VAT, NEXT PMT
08/14/2023 .............
1 YR SPX CALL SPREAD
OPTION #117010 DUE
VAT, NEXT PMT
08/14/2023 .............
1 YR EEM CALL SPREAD
OPTION #117011 DUE
VAT, NEXT PMT
08/14/2023 .............
1 YR SX5E CALL OPTION
#117012 DUE MAT, NEXT
PMT 08/14/2023 ........
1 YR SPX CALL SPREAD
OPTION #117013 DUE
VAT, NEXT PMT
08/14/2023 .............
1 YR SPX CALL SPREAD
OPTION #117014 DUE
VAT, NEXT PMT
08/14/2023 .............
1 YR SX5E CALL SPREAD
OPTION #117607 DUE
VAT, NEXT PMT
09/14/2023 .............
1 YR SPX CALL SPREAD
OPTION #117608 DUE
VAT, NEXT PMT
09/14/2023 .............

INDEXED LIFE PRODUCTS

G5GSEF7VJPS170UK5573

E5SBDKGMJYYYJLNBC3868

E5SBDKGMJYYYJLNBC3868

4PQUHN3JPFGFNF3BB653

4PQUHN3JPFGFNF3BB653

4PQUHN3JPFGFNF3BB653

4PQUHN3JPFGFNF3BB653

G5GSEF7VJPS170UK5573

ROMUWSFPUBMPROBKSP83

G5GSEF7VJP5170UK5573

KB 1H1DSPRFMYMCUFXTO9

KB 1H1DSPRFMYMCUFXTO9

G5GSEF7VJP5170UK5573

E570DZWZ7FF32THEFA76

. 08/15/2022

. 08/15/2022

. 08/15/2022

. 08/15/2022

. 08/15/2022

. 08/15/2022

. 08/15/2022

. 08/15/2022

. 08/15/2022

. 08/15/2022

. 08/15/2022

. 08/15/2022

. 09/14/2022

. 09/14/2022

. 08/14/2023

. 08/14/2023

. 08/14/2023

. 08/14/2023

. 08/14/2023

. 08/14/2024

. 08/14/2023

. 08/14/2023

. 08/14/2023

. 08/14/2023

. 08/14/2023

. 08/14/2023

. 09/14/2023

. 09/14/2023

717,009,995

3,010,018

1,480,021

10,309,999

...... 5,219,994

69,050,012

14,849,992

226,630,003

14,850,000

14,850,005

...... 2,790,004

274,490,002

15,310,005

713,210,016

....4,297/4,641

....4,326/4,469

....4,297/4,662

....4,340/4,566

....4,297/4,533

....4,297/5,114

....1,967/2,134

....4,297/4,483

............ 41744

....3,790/4,112

....4,297/4,581

....4,207/4,748

....3,568/3,871

....3,946/4,262

304,970

166,727

...... 6,576,322

656,370

...... 5,779,065

663,646

583,605

106,857

15,179,297

628,476

31,416,901

...... 6,828,944 |...........

........ 821,160 |...........

...... 3,477,661 |...........

......... 358,026 |...........

...... 1,017,088 |...........

...... 6,502,297 |...........

...... 1,129,209 |...........

..... 36,761,711 ]...........

...... 6,828,944

........ 821,160

...... 3,477,661

......... 358,026

...... 1,017,038

...... 6,502,297

...... 1,129,299

..... 36,761,711

10,120,523

...... 2,517,045

...... 431,637

...... 2,220,223

...... 148,570

...... 584,050

...... 4,551,966

...... 475,955

17,392,022

(7,830,577)

(17,089);

(810,779),

(162,289)

(1,428,890)

(164,088),

(144,298)

(3,753,123)

(154,967)

(7,746,633)

(14,587),

(75,405)

(41,224)

(26,421)
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STATEMENT AS OF MARCH 31, 2023 OF THE PACIFIC LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
1 YR SPX CALL SPREAD
OPTION #117611 DUE
VAT, NEXT PMT INDEXED LIFE PRODUCTS
09/14/2023 ...oovvvvvis | oo EXHS ........ Equity/Index |CITIBANK NA ........ ES70DZWZ7FF32TWEFA7E | 09/14/2022 |. 09/14/2023 |.....evvvvvvinn founns 186,029,985(..... 3,946/4,117 |...... 4,678,652 |uuvvveiiininnns |oevennieneiiinnn o 5,589,410 | ..cevvnnnns [onnnns 5,589,410 |...... 2,578,992 |..ovvviiiiiiinnnn [ (1,153,640)[....cevvvenneeees Jernnieeiviines | e 85/85 ..........
1 YR SPX CALL SPREAD
OPTION #117613 DUE MORGAN STANLEY &
MAT, NEXT PMT INDEXED LIFE PRODUCTS CO. INTERNATIONAL
09/14/2023 ...oovvvvvies | oo EXHS ........ Equity/Index |PLC ...oevivviinnnnns 4PQUHN3JPFGFNF3BB653 | 09/14/2022 |. 09/14/2023 |....evvvvvvvnnn fennns 9,829,984 |..... 3,985/4,193 |......... 288,412 |oevvieeiiinn [ e 339,011 [.eeeeeeens o 339,011 |..oeennns 158,972 [ feuenns (WA TR L)) R R N 85/85 ..........
1 YR SPX CALL SPREAD
OPTION #117614 DUE MORGAN STANLEY &
MAT, NEXT PMT INDEXED LIFE PRODUCTS CO. INTERNATIONAL
09/14/2023 ...oovvvvvies | oo EXHS ........ Equity/Index |PLC ...ovvvivviinnnnns 4PQUHN3JPFGFNF3BB653 | 09/14/2022 . 09/14/2023 |....evvvvivvnnn feens 5,650,015(..... 3,946/4,212......... VALY (VVN R FOPRRRR RN 202,448 | oo [ 252,448 |........ 118,008 |.oevveeeieiviinnn o [V 10) R EPPTUN (R 85/85 ..........
1 YR SPX CALL SPREAD
OPTION #117615 DUE
MAT, NEXT PMT INDEXED LIFE PRODUCTS CREDIT SUISSE
09/14/2023 ...oovvvviis | oo EXHS ........ Equity/Index | INTERNATIONAL ...... ES8DKGMJYYYJLNSC3868  |. 09/14/2022 |. 09/14/2023 |....evvvnvvvvnn fennns 2,359,990 |..... 3,972/4,104 |.......... L1 7V O RN AR 54,320 | .eeeeninnnn [ 54,320 |.......... 25,260 |eeveniiiiinin foeeeinnnn (11347 e | s 85/85 ..........
1 YR SPX CALL SPREAD
OPTION #117616 DUE MORGAN STANLEY &
MAT, NEXT PMT INDEXED LIFE PRODUCTS CO. INTERNATIONAL
09/14/2023 ...oovvvvvies | oo EXHS ........ Equity/Index |PLC ...ovvvivviinnnnns 4PQUHN3JPFGFNF3BB653 | 09/14/2022 |. 09/14/2023 |......eevvvvvven feunnns 16,979,997 |..... 3,946/4,163 |......... 533,851 |evveieiiiiiin [ fe 633,918 [.eeveneeens o 633,918 |......... AV 7A T F R [RETICKE)) R R [, 85/85 ..........
1 YR SPX CALL SPREAD
OPTION #117617 DUE
VAT, NEXT PMT INDEXED LIFE PRODUCTS
09/14/2023 ...covvvvvnes | e EXHS ........ Equity/Index |CITIBANK NA ........ ES70DZWZ7FF32TWEFA7E | 09/14/2022 |. 09/14/2023 |.....evvvvvvvinn founns 270,740,008 ..... 3,946/4,360 |..... 15,060,437 [oenneviiiiiineees foevenieneecinnns o 17,181,857 | oo o 17,181,857 |...... 8,283,975 |.eevveeeiiiiinnnn [ (3,711,067).ccevveneeveinnnn [ | e 85/85 ..........
1 YR EEM CALL SPREAD
OPTION #117618 DUE
MAT, NEXT PMT INDEXED LIFE PRODUCTS CREDIT SUISSE
09/14/2023 ...oovvvvvies | oo EXHS ........ Equity/Index | INTERNATIONAL ...... ES8DKGMJYYYJLNSC3868 | 09/14/2022 |. 09/14/2023 |......eevvvvvven feunnns 15,310,000 |....evvnneeee 39/421......... 678,223 |uvveieiiiini [ e 697,830 [..evnneenns o 697,830 |......... LY 7 F R [QLTAX)) R T [, 85/85 ..........
2 YR SPX CALL SPREAD
OPTION #117619 DUE
VAT, NEXT PMT INDEXED LIFE PRODUCTS
09/16/2024 ...oovvvnees | oo EXHS ........ Equity/Index |CITIBANK NA ........ ES70DZWZ7FF32TWEFA7E | 09/14/2022 |. 09/16/2024 |.......evvvvvven feunnns 62,490,001 |..... 3,946/4,6% |...... 6,002,789 [..oeevvnniieiins [ o 6,745,687 [ ...l [nnnnn 6,745,687 |...... 2,053,188 [....oovviriieins |eennnnn (WATHVZ3 D R IR [, 85/85 ..........
1 YR EAFE CALL SPREAD
OPTION #117620 DUE MORGAN STANLEY &
MAT, NEXT PMT INDEXED LIFE PRODUCTS CO. INTERNATIONAL
09/14/2023 ...covvvviis | oo EXHS ........ Equity/Index |PLC ...oevvivviinnnnns 4PQUHN3JPFGFNF3BB653  |. 09/14/2022 |. 09/14/2023 |......eevvvvvven feunnns 15,309,998 |..... 1,816/1,9711......... 695,074 |..evvneviiiiiinns [oevveniieeneinns fees 1,075,392 [cevveneenns [ 1,075,392 |......... L7 (Y PO RN (171,388)]ceevvvneeveeennn oo | e 85/85 ..........
1 YR SPX CALL SPREAD
OPTION #117621 DUE
MAT, NEXT PMT INDEXED LIFE PRODUCTS WELLS FARGO BANK,
09/14/2023 ...oovvvvvies | oo EXHS ........ Equity/Index |N.A. coooiiiiininnnns KB1H1DSPRFMYMCUFXTO9  |. 09/14/2022 |. 09/14/2023 |.......evvvvvvnn fennnnns 1,309,996 |..... 3,946/4,281|.......... 61,439 |oueeniiiiiiinnes v e 70,947 [ [ 70,947 | 33,890 |.evvuniiiiiniin foeeeinnnn QISR TEI®)) R ERPTURIN (R, 85/85 ..........
1 YR SPX CALL SPREAD
OPTION #117622 DUE MORGAN STANLEY &
MAT, NEXT PMT INDEXED LIFE PRODUCTS CO. INTERNATIONAL
09/14/2023 ...covvvviis | oo EXHS ........ Equity/Index |PLC ...oevvivviinnnnns 4PQUHN3JPFGFNF3BB653 | 09/14/2022 . 09/14/2023 |....evvvvvvvinnn foennns 4,470,001 ..... 3,946/4,301 |......... 219,030 |.evveneeecinninn [ fes 253,374 | oo [ 253,374 |......... 121,329 |ovveiiiiiiiiens oo [(STNV070) R AR [N 85/85 ..........
1 YR SPX CALL SPREAD
OPTION #118005 DUE
VAT, NEXT PMT INDEXED LIFE PRODUCTS
10/16/2023 ............. Equity/Index |CITIBANK NA ........ ES70DZWZ7FF32TWEFA7E | 10/14/2022 |. 10/16/2023 |..cevvvnnnrivnnn founns 785,359,999 |..... 3,583/3,852..... 31,689,276 [...ooeevvveeeees v o 47,738,290 [.evvnnenns [onnne 47,738,290 |..... 7 A72,772 | [ (VYA YAV R R
1 YR SPX CALL SPREAD
OPTION #118008 DUE
VAT, NEXT PMT INDEXED LIFE PRODUCTS
10/16/2023 ... Equity/Index |BARCLAYS BANK PLC ~ G5GSEF7VJP5I70UKS573 |. 10/14/2022 |. 10/16/2023 |.... R A 219,650,002 1..... 3,583/3,732|...... 5,142,007 F A 7,609,995 | ..covvnnnns fennnnn 7,609,995 |...... 2,703,143 |. P (1,260,983)|.. .|85/85 ..
1 YR SPX CALL
OPTION #118009 DUE MORGAN STANLEY &
MAT, NEXT PMT INDEXED LIFE PRODUCTS CO. INTERNAT IONAL
10/16/2023 ... Equi ty/Index |PLC .. 4PQUHN3JPFGFNF3BB653  |. 10/14/2022 |. 10/16/2023 |.... N PP 9,950,006 ..... 3,619/3,789 |.. ....385,630 ... P T (63,441)).. .[85/85 ..




¢'903

STATEMENT AS OF MARCH 31, 2023 OF THE PACIFIC LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1
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(b)

1 YR SPX CALL SPREAD
OPTION #118010 DUE
VAT, NEXT PMT
10/16/2023
1 YR SPX CALL SPREAD
OPTION #118011 DUE
VAT, NEXT PMT
10/16/2023
1 YR SPX CALL SPREAD
OPTION #118012 DUE
VAT, NEXT PMT
10/16/2023
1 YR SPX CALL SPREAD
OPTION #118013 DUE
VAT, NEXT PMT
10/16/2023
1 YR EEM CALL SPREAD
OPTION #118014 DUE
VAT, NEXT PMT
10/16/2023
1 YR SX5E CALL SPREAD
OPTION #118015 DUE
VAT, NEXT PMT
10/16/2023
2 YR SPX CALL SPREAD
OPTION #118016 DUE
VAT, NEXT PMT
10/14/2024
1 YR EAFE CALL SPREAD
OPTION #118017 DUE
VAT, NEXT PMT
10/16/2023
1 YR SPX CALL SPREAD
OPTION #118018 DUE
VAT, NEXT PMT
10/16/2023
1 YR SPX CALL SPREAD
OPTION #118019 DUE
VAT, NEXT PMT
10/16/2023
1 YR SPX CALL SPREAD
OPTION #118020 DUE
VAT, NEXT PMT
10/16/2023
1 YR SX5E CALL SPREAD
OPTION #119003 DUE
VAT, NEXT PMT
11/14/2023
1 YR SPX CALL SPREAD
OPTION #119004 DUE
VAT, NEXT PMT
11/14/2023 ...
1 YR SPX CALL
OPTION #119007 DUE
VAT, NEXT PMT
11/14/2028 ...

INDEXED LIFE PRODUCTS

INDEXED LIFE PRODUCTS

INDEXED LIFE PRODUCTS

INDEXED LIFE PRODUCTS

Equity/Index

Equity/Index

Equity/Index

Equity/Index

Equity/Index

Equity/Index

Equity/Index

Equity/Index

Equity/Index

Equity/Index

Equity/Index

Equity/Index

Equity/Index

Equi ty/Index

BNP PARIBAS ROMUWSFPUBMPROBKSP83

BNP PARIBAS ROMUWSFPUBMPROBKSP83

BNP PARIBAS ROMUWSFPUBMPROBKSP83

CITIBANK NA E570DZWZ7FF32THEFATE

MORGAN STANLEY &
C0. INTERNAT IONAL

PLC v 4PQUHN3JPFGFNF3BB653

BNP PARIBAS ROMUWSFPUBMPROBKSP83

CITIBANK NA E570DZWZ7FF32THEFATE

MORGAN STANLEY &
C0. INTERNATIONAL
[ N 4PQUHN3JPFGFNF3BB653
MORGAN STANLEY &

C0. INTERNATIONAL

[ N 4PQUHN3JPFGFNF3BB653

WELLS FARGO BANK,

N.A. KB1H1DSPRFMYMCUFXTO9

WELLS FARGO BANK,

N.A. KB1H1DSPRFMYMCUFXTO9

BARCLAYS BANK PLC ~ G5GSEF7VJPSI170UK5573

BARCLAYS BANK PLC

G5GSEF7VJPS170UK5573

BARCLAYS BANK PLC  G5GSEF7VJPS170UK5573

. 10/14/2022

. 10/14/2022

. 10/14/2022

. 10/14/2022

. 10/14/2022

. 10/14/2022

. 10/14/2022

. 10/14/2022

. 10/14/2022

. 10/14/2022

. 10/14/2022

. 11/14/2022

. 11/14/2022

. 11/14/2022

. 10/16/2023

. 10/16/2023

. 10/16/2023

. 10/16/2023

. 10/16/2023

. 10/16/2023

. 10/14/2024

. 10/16/2023

. 10/16/2023

. 10/16/2023

. 10/16/2023

. 11/14/2023

. 11/14/2023 |....

. 11/14/2023 |....

...3,459,992

.. 7,190,003

...8,669,990

236,470,008

. 13,930,000

. 13,929,988

. 74,400,012

. 13,929,997

...3,459,992

...2,819,984

...1,379,984

. 14,560,008

842,259,982

227,800,006

..... 3,583/3,807

..... 3,608/3,720

..... 3,583/3,762

..... 3,583/3,941

............. 34/37

..... 3,382/3,652

..... 3,583/4,192

..... 1,671/1,804

..... 3,583/3,888

..... 3,583/4,121

..... 3,583/3,906

..... 3,888/4,199

..... 3,957/4,254

..... 3,957/4,122

......... 119,405

......... 128,917

......... 243,887

..... 12,286,981

......... 600,383

......... 541,877

...... 6,495,120

......... 619,885

......... 157,084

......... 554,736

..... 35,648,655

...... 5,638,050

......... 176,973

......... 187,234

......... 358,052

..... 18,789,822

......... 899,493

......... 996,358

...... 8,917,342

......... 997,334

......... 236,518

......... 863,035 | ...

) 41,003,854 |...

i 6,509,004 ...

......... 176,973

......... 187,234

......... 358,052

..... 18,789,822

......... 899,493

......... 996,358

...... 8,917,342

......... 997,334

......... 236,518

863,035

..... 41,003,854

...... 6,509,004

......... 128,158

...... 6,817,232

......... 274,374

......... 333,706

...... 2,242,903

......... 488,191

..... 18,387,816 |.

...... 2,868,267 |.

....(29,282)

....(31,614)

....(59,809)

(3,013,156)

.. (147,233)

.. (132,885)

.. (799,673)

.. (152,015)

....(38,522)

....(50,207)

... (16,210)

.. (136,784)

(8,790,079)..

(1,390,204)]..

.|85/85 ..

-185/85 ..




STATEMENT AS OF MARCH 31, 2023 OF THE PACIFIC 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 ltem Exposure | Entity (b)

€903

1 YR SPX CALL SPREAD
OPTION #119008 DUE

VAT, NEXT PMT INDEXED LIFE PRODUCTS
/1472023 oo | e EXH5 ........ Equity/Index |BARCLAYS BANK PLC ~ GSGSEF7VJPSI7OUKS573 . 11/14/2022 |. 11/14/2023 |.....evvvveeees |onnne 11,700,005 |..... 3,997/4,185 |......... 314,730 |oeeeeeieieeeeeeees [ [ 366,140 [.coonreees | 366,140 |......... 162,277 [ forninns (77,805 [ [ il 85/85 ..........
1 YR SPX CALL SPREAD
OPTION #119009 DUE

VAT, NEXT PMT INDEXED LIFE PRODUCTS
/1472023 oo | e EXH5 ........ Equity/Index |BARCLAYS BANK PLC  GSGSEF7VJP5I70UKS573 . 11/14/2022 | 11/14/2023 |...cccvvvvenees fevennne 2,489,981(..... 3,957/4,205 |.......... LIS Y RN IO R 103,204 [.ooeeeniis [ 103,204 |.......... 45,790 |vvvviiiiiieieeees [ (7207 O IO [PUUTTRN 85/85 ..........
1 YR SPX CALL SPREAD
OPTION #119010 DUE

VAT, NEXT PMT INDEXED LIFE PRODUCTS
/1472023 oo | e EXH5 ........ Equity/Index |BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UKS573 . 11/14/2022 | 11/14/2023 |...cccuvvvvenees fevennne 6,639,988 1..... 3,984/4,100 |......... 122,482 oo e [ 143,176 [ .eeeeeiis [ 143,176 |.......... (7287 1 R N (30,191 [ [l 85/85 ..........
1 YR SPX CALL SPREAD
OPTION #119011 DUE

VAT, NEXT PMT INDEXED LIFE PRODUCTS
/1472023 oo | e EXH5 ........ Equity/Index |BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UKS573 . 11/14/2022 |. 11/14/2023 |...cccvvvvnnees fevennne 8,249,9% ..... 3,957/4,155 |......... 239,085 |.eeeeeiiieiieeeees [ [ 279,368 [..oovreees | 279,368 |......... 2728 N [(7: 15173 A IR [PPUUTTRIN 85/85 ..........
1 YR SPX CALL SPREAD
OPTION #119012 DUE

VAT, NEXT PMT INDEXED LIFE PRODUCTS

T/14/2023 oo | e EXH5 oo Equity/Index |BARCLAYS BANK PLC  GSGSEF7VJP5ITOUKS573 [ 11/14/2022 [. 11/14/2023 |..ecvvvevvrins fovne 243,559,992 |.....3,957/4,353 |..... 13,152,240 [...oveovenerirens v oo 15,054,125 | v oo 15,054,125 |...... [:IN: ) RN (3,243,018)] v foerreerieeriee | v 85/85 ..........
1 YR EEM CALL SPREAD

OPTION #119013 DUE MORGAN STANLEY &

MAT, NEXT PMT INDEXED LIFE PRODUCTS CO. INTERNATIONAL

T/14/2023 oo | e EXH5 oo Equity/Index |PLC .oveveveveernnnnne 4POUHN3JPFGFNF3BB653 . 11/14/2022 | 11/14/2023 |.vevevevevens fernene 14,560,000 |.....vnvee 38/81 | 652,288 |..veveeereienes feoreiieiieens [ 706,795 | oveveenes |oreanen 706,795 |........ 266,878 [..veneeeirien |oeennn (160,838)]. . evvveveeeres foerevieivieinns | e 85/85 ..........

2 YR SPX CALL SPREAD
OPTION #119014 DUE
MAT, NEXT PMT INDEXED LIFE PRODUCTS GOLDMAN SACHS
T/18/2024 ooovees | e EXH5 oo Equity/Index | INTERNATIONAL ... 1122LRONP2IHZNBBBKS28 . 11/14/2022 | 11/14/2024 |.vevevivavcn fornene 67,429,997 |.....3,957/4,630 |...... 6,103,089 |-..vevvvenerrenes [eerereeirieinins oo 6,691,984 | ..ovevencns [ 6,691,984 |...... 2,019,227 [coveveieeines [ (751,408)f. v [ | e 85/85 ..........
1 YR EAFE CALL SPREAD
OPTION #119015 DUE
VAT, NEXT PMT INDEXED LIFE PRODUCTS
T/14/2023 oo | oo EXH5 oo Equity/Index |CITIBANK NA ........ ES70DZNZTFF32TNEFAT6 | 11/14/2022 | 11/14/2028 |.veveviviiens fornene 14,559,991 |.....1,914/2,067 |......... 637,728 |.veneeveneeieinn foerieeeeinieen oo 837,901 [.eveveeenes |orinnnn 837,901 |......... 369,569 [..vvvevreeriis fernne [QET272::)) R FSRRRRRR ISV 85/85 ..........
1 YR SPX CALL SPREAD
OPTION #119016 DUE
MAT, NEXT PMT INDEXED LIFE PRODUCTS WELLS FARGO BANK,
/1472023 ooveiees | e EXH5 oo Equity/Index |N.A. ceovevereninnnns KB1HIDSPRFMYMCUFXTO9 . 11/14/2022 | 11/14/2023 |..ovevvvceve fovnnes 2,520,989/.....3,957/4,294 |......... 120,175 [ [ o 187,130 [ v frrinne 137,130 [ 62,204 [ [ (29,832)] vvnveveeerene foerreerieenees | e 85/85 ..........
1 YR SPX CALL SPREAD
OPTION #119017 DUE
MAT, NEXT PMT INDEXED LIFE PRODUCTS WELLS FARGO BANK,
T/14/2023 oo | e EXH5 oo Equity/Index |N.A. ceovevereninnnns KB1HIDSPRFMYMCUFXTO9 . 11/14/2022 | 11/14/2023 |..evevvvceve fovnnes 2,169,998 .....3,957/4,551 |........ 161,665 [..veveverereees [oreeeieerieene oo 77,516 | v e 177,516 [o.veeee [:IK: 311 PO R (3,863)] v vvveveneereen forrrenerieeriee | eveevee 85/85 ..........
1 YR SPX CALL SPREAD
OPTION #119018 DUE
MAT, NEXT PMT INDEXED LIFE PRODUCTS WELLS FARGO BANK,
/1472023 ooveiees | e EXH5 oo Equity/Index |N.A. ceevevevieinennne KB1HIDSPRFMYMCUFXTO9 . 11/14/2022 | 11/14/2023 |.vvevivavens fernene 17,890,015].....3,957/4,313 |......... 890,922 |- v.vevevereienes feererieininenis [ 1,016,981 [.eovrereee fornen 1,016,981 ... 463,190 |-vveeeveiaiees o [CALTCTE)) R RSRRRRTR ST 85/85 ..........
1 YR SX5E CALL OPTION
#119503 DUE MAT, NEXT [ INDEXED LIFE PRODUCTS

PMT 04/14/2023 ..o [ e EXH5 ... Equity/Index |BNP PARIBAS ........ ROMUNSFPUBNPROBKSP83 . 04/14/2022 |. 04/14/2023 ..o overen 5,319,992.....3,849/4 176 |......... 206,948 ... [ o 431,070 | oveveeenns forree 431,070 |......... k72 I Y N R [CII072:)) O ISR VTR 85/85 .........
MORGAN STANLEY &

1 YR SPX CALL SPREAD | INDEXED LIFE PRODUCTS CO. INTERNATIONAL

OPTION #119506 ....vove [ eeereeeeeeeeeieceenes EXH5 oo Equity/Index |PLC .oveveveveernnnnne 4PQUHN3JPFGFNF3BBE53 . 12/14/2022 | 11/14/2023 |..vvveveviis ovnnnn 9,140,684 .....4,313/3,957 [o.vevevireneins oo oo oo (500,123)[ cvvvevevs foree (500,123)|....... [ 1:773) N RO 123,749 [ovveerieieieiens e | e 85/85 ..........

1 YR SX5E CALL SPREAD
OPTION #119507 DUE
MAT, NEXT PMT INDEXED LIFE PRODUCTS

12/14/2028 ovvvvviiieen [ EXH5 ........ Equity/Index |BNP PARIBAS ........ ROMUNWSFPUBMPROBKSP83 [ 12/14/2022 |. 12/14/2023 |........eeeeenn. ... 14,919,986]..... 3,975/4,293 |......... 575,912 )i i o 833,580 |...ooeeeees v 833,580 )........ 508,771 f.vvvereeeeaiies o (142,006)]. e eeevvveeeeeee e | e 85/85 ..........




STATEMENT AS OF MARCH 31, 2023 OF THE PACIFIC 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 ltem Exposure | Entity (b)

903

1 YR SPX CALL SPREAD
OPTION #119508 DUE

VAT, NEXT PMT INDEXED LIFE PRODUCTS BANK OF AMERICA NA
12/14/2023 .o | e EXH5 oo EQUity/IndeX | .eeeeeererereneeeeennes BATYDEBBGKMZOO3TNB27 . 12/14/2022 |. 12/14/2023 |..v.vvvvevnvnia fone 852,300,001|.....3,995/4,295 |.....36,819,360 [......cevrreens [oovreeinininians foune 40,347,978 | e oo 40,347,978 |..... 18,293,349 [.....coverricn [ (9,078, 746).+vvevevvvvene foerereereriiinien | eeveienens 85/85 ..........
1 YR SPX CALL SPREAD
OPTION #119511 DUE

VAT, NEXT PMT INDEXED LIFE PRODUCTS BANK OF AMERICA NA
12/14/2023 e | e EXH5 oo EQUity/IndeX | .eveeeeererereneeeeennes BATYDEBBGKMZOO3TNB27 . 12/14/2022 |. 12/14/2023 |..vovvvvevnvnia fone 240,779,997 |.....3,995/4,162 |...... 6,067,656 |-+.veveeverereenes [oerereeinieinins oo 6,684,701 |.ovevevens o 6,684,701 |...... 2,952,578 [.vevrrieeiieis [ (1,496, 134)] v o | e 85/85 ..........
1 YR SPX CALL SPREAD
OPTION #119512 DUE

VAT, NEXT PMT INDEXED LIFE PRODUCTS
12/14/2023 e | e EXH5 oo Equity/Index |BNP PARIBAS ........ ROMUNSFPUBNPROBKSP83 . 12/14/2022 |. 12/14/2023 |...vevuvvvans |ovneae 13,380,007 |.....4,035/4,225 |......... 372,499 [ [ o 407,158 | oveeeens |oviaen 407,158 |......... 182,422 |- e (91,849 v e | e 85/85 ..........
1 YR SPX CALL SPREAD
OPTION #119513 DUE

MAT, NEXT PMT INDEXED LIFE PRODUCTS WELLS FARGO BANK,
12/14/2023 v | e EXH5 oo Equity/Index |N.A. ceovevereninnnns KBIH1DSPRFMYMCUFXTO9 . 12/14/2022 |. 12/14/2023 |..vvvevvvis |ovnnnne 2,150,002 .....3,995/4,245 |.......... 79,335 | foeereenieeniees oo 86,636 |.vvrveeer forreninnns 86,636 [.......... 38,903 [o.veveeriieies [ (19,562))-+vevvevvevevane foererereriririsien | eeeeeeens 85/85 ..........
1 YR SPX CALL SPREAD
OPTION #119514 DUE

MAT, NEXT PMT INDEXED LIFE PRODUCTS WELLS FARGO BANK,
12/14/2023 e | e EXH5 oo Equity/Index |N.A. ceeveverieenennne KBIH1DSPRFMYMCUFXTO9 . 12/14/2022 | 12/14/2023 |..vevevvvis |ovnnnne 4,940,013(.....4,022/4,148 |.......... 94,848 [ [ o 103,518 [ vuvvevees frrrinne 103,518 [.vevenene 45,973 [ [ (23,387))-vcveveeeeeieiens oo | e 85/85 ..........
1 YR SPX CALL SPREAD
OPTION #119515 DUE

MAT, NEXT PMT INDEXED LIFE PRODUCTS WELLS FARGO BANK,
12/14/2023 oo | e EXH5 oo Equity/Index |N.A. ceeveverieinnnnne KBIH1DSPRFMYMCUFXTO9 . 12/14/2022 |. 12/14/2023 |..ovevevvears |ovnnae 11,009,983 .....3,995/4,195 |......... 330,300 |- vvveveeereienen feoreirieiieins [ K707 I IS 362,087 |......... 160,944 [+vvvevieeriian foreeenens (81,448)) ... e | e 85/85 ..........
1 YR SPX CALL SPREAD
OPTION #119516 DUE

VAT, NEXT PMT INDEXED LIFE PRODUCTS BANK OF AMERICA NA
12/14/2023 e | e EXH5 oo EQUity/IndeX | eeveeeeeerereneeeeennes BATYDEBBGKMZOO3TNB27 . 12/14/2022 |. 12/14/2023 |..v.vvvvevnvnia fone 307,919,992).....3,995/4,395 |..... 17,058,786 |...eveveveveres feorererieiricins [ 18,495,068 [...c.cnnv |oev. 18,495,068 |...... 8,508,972 [.e.eeveiereians [ (4,208,276)(-..vevevvevevene foerereeririsinien | eeeenenens 85/85 ..........
2 YR SPX CALL SPREAD
OPTION #119517 DUE

VAT, NEXT PMT INDEXED LIFE PRODUCTS BANK OF ANERICA NA
12/16/2024 +o.evvevers | e EXH5 oo EQUity/IndeX | .eveeeeererereneeeeennes BATYDEBGGKMZOO3TNB27 . 12/14/2022 | 12/16/2024 |..evevevvvars |ovnene 70,610,010|.....3,995/4,675 |...... 6,390,205 [eveveviieis [ o 6,826,636 | .cvevenens [onnnn 6,826,636 |...... 2,069,951 [..voveeereiriens forenne (784,609)]..vveveevvees [orererereeieiene [ e 85/85 ..........
1 YR SPX CALL SPREAD

OPTION #119518 DUE

MAT, NEXT PMT INDEXED LIFE PRODUCTS WELLS FARGO BANK,

12/14/2023 .o | e EXH5 oo Equity/Index |N.A. ceovevereninnnns KBIH1DSPRFMYMCUFXTO9 . 12/14/2022 |. 12/14/2023 |..vvvevviis |ovnnnne 1,229,999|.....3,995/4,335 |.......... 59,409 |-.euvevevereriens foeereinieirienes oo 64,761 |.ovvreees forreinns 64,761 |.......... 29,588 [..oveieriieiens [ (14,649 e | e 85/85 ..........

1 YR SPX CALL SPREAD
OPTION #119519 DUE

MAT, NEXT PMT INDEXED LIFE PRODUCTS WELLS FARGO BANK,
12/14/2023 e | e EXH5 oo Equity/Index |N.A. ceovevereninnnns KBIH1DSPRFMYMCUFXTO9 . 12/14/2022 |. 12/14/2023 |..vvvevvriis |ovnnnne 1,779,995).....3,995/4,505 |......... 134,212 | oo o 141,001 [ e [ 141,001 [..voveee 64,607 [.e.vovenerreianes oo (33,003))-v.veveereeierns [oerereerireeiien | e 85/85 ..........
1 YR SPX CALL SPREAD
OPTION #119520 DUE

MAT, NEXT PMT INDEXED LIFE PRODUCTS WELLS FARGO BANK,
12/14/2023 .o | e EXH5 oo Equity/Index |N.A. ceevevevieinennne KBIH1DSPRFMYMCUFXTO9 |, 12/14/2022 |. 12/14/2023 |vevvvercns |ovne 1,810,000 |.....3,995/4,335 |.......... 87,423 [eveeeees [ o 95,298 | vvevenens o 95,298 [....... 43,50 [ [ (21,556))- v [oererererenieiien | eeeeeeens 85/85 ..........
1 YR SPX CALL SPREAD
OPTION #119521 DUE

MAT, NEXT PMT INDEXED LIFE PRODUCTS WELLS FARGO BANK,

12/14/2023 ............. . Equity/Index [N.A. eovervrveninnns KB1HIDSPRFMYMCUFXTO9 . 12/14/2022 . 12/14/2023 |..evevvvceve fovenns 5,819,983(.....3,995/4,355 |......... 205,074 .o oo [ 321,222 ... 321,222 |........ 47,110 [oeveeeircs [ [CCE:) R R

1 YR EEM CALL SPREAD

OPTION #119522 DUE

VAT, NEXT PMT INDEXED LIFE PRODUCTS

12/14/2023 ... e . Equity/Index |BNP PARIBAS ........ ROMUWSFPUBNPROBKSP83 . 12/14/2022 |. 12/14/2023 |.... P 14,920,000 ....681,462 ... B (168,678)|.. .|85/85 ..
1 YR EAFE CAL

OPTION #119523 DUE MORGAN STANLEY &

MAT, NEXT PMT INDEXED LIFE PRODUCTS CO. INTERNATIONAL

12/14/2023 ... e . Equity/Index |PLC .. 4POUHN3JPFGFNF3BB653 |. 12/14/2022 |. 12/14/2023 |.... e 14,919,996 ......2,014/2,175 |.. ....715,883 |... i (161,136)]... . |85/85 ..




STATEMENT AS OF MARCH 31, 2023 OF THE PACIFIC 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 ltem Exposure | Entity (b)

G903

1 YR SX5E CALL SPREAD
OPTION #120004 DUE

VAT, NEXT PMT INDEXED LIFE PRODUCTS
01/16/2024 ......evvvees | oo EXH5 ........ Equity/Index |BARCLAYS BANK PLC ~ GSGSEF7VJPSI70UKS573  [. 01/17/2023 |. 01/16/2024 |......eeeeveeens |onnnne 19,530,020 ]..... 4,174/4,508 ... [ 753,858 |.vvvvrrrrrrrnnnnns |eeeeennd 928,164 [ .covvreees | 928,164 |......... 327,563 |.ooeeeeeeeeee [ (163,257)].cevveeeeeeecinns fonnnneeeeeciiiis | eeeeiines 85/85 ..........
1 YR SPX CALL SPREAD
OPTION #120005 DUE

VAT, NEXT PMT INDEXED LIFE PRODUCTS
01/16/2024 ......evvvees | oo, EXH5 ........ Equity/Index [CITIBANK NA ........ E570DZWZ7FF32TWEFATE (. 01/17/2023 |. 01/16/2024 |.......eeveeens |-onne 941,729,994 1..... 3,991/4,290 |.eevvvvvivrininnns |oees 41,520,876 |....oooeeeeeeeeen o 45,389,572 [ .cuvreeees |- 45,389,572 |..... 12,309,783 | [ (8,441,057)]ccvvveeeeeiiinns | | eeeeiines 85/85 ..........
1 YR SPX CALL SPREAD
OPTION #120008 DUE

VAT, NEXT PMT INDEXED LIFE PRODUCTS BANK OF ANERICA NA

01/16/2024 v [ e EXH5 oo EQUity/IndeX | .eeeeeererereneeeeennes BATYDEBBGKMZOO31NB27 . 01/17/2023 |. 01/16/2024 |..v.vvvvevnvnia fone 271,959,981 |.....3,991/4,157 |...ovvercrcnnns [ 7,016,568 |-vvevereerrenes e 7,647,582 | oo [ 7,647,562 |...... 2,057,459 [.vovveeercns [ (1,426, 445)] .o [ | e 85/85 ..........
1 YR SPX CALL SPREAD

OPTION #120009 DUE MORGAN STANLEY &

MAT, NEXT PMT INDEXED LIFE PRODUCTS CO. INTERNATIONAL

01/16/2024 v [ e EXH5 oo Equity/Index |PLC .oveveveveernnnnne 4PQUHN3JPFGFNF3BBB53 |- 01/17/2023 |. 01/16/2024 |..vvevevvienes |ovnene 12,280,015 .....4,031/4,220 [...covovererienns [ 348,752 [.eveevereis [ 379,826 |.vvevenes |orinnnn 379,826 |......... 101,974 [ovevereinies [ (70,900 vevevereeens forereiereieeriee [ v 85/85 ..........
1 YR SPX CALL SPREAD

OPTION #120010 DUE MORGAN STANLEY &

MAT, NEXT PMT INDEXED LIFE PRODUCTS C0. INTERNATIONAL

01/16/2024 v [ e EXH5 oo Equity/Index |PLC .oveveveveernnnnne 4PQUHN3JPFGFNF3BBB53 |, 01/17/2023 | 01/16/2024 |vevevvevevces |oveee 3,810,019].....3,991/4,240 |-...ovvvvevrrieins e 143,599 |- vovenrecirienen e 156,031 [ v frrrinne 156,031 [..vovonee 41,625 [ [ (29,193))-+vevveeieienans oo | e 85/85 ..........

1 YR SPX CALL SPREAD
OPTION #120011 DUE

VAT, NEXT PMT INDEXED LIFE PRODUCTS

01/16/2024 v [ e EXH5 oo Equity/Index |BNP PARIBAS ........ ROMUWSFPUBNPROBKSPB3 . 01/17/2023 |. 01/16/2024 |..vevvvevees [oeeene 5,300,008 |.....4,018/4,144 |...oovevrreernes forenne 103,880 [.vevvevenerieis [ 12,522 [ eveevees foerien 112,522 | 29,760 [.vvveeeavenenis forvenns (21, 118))c s [ | e 85/85 ..........
1 YR SPX CALL SPREAD

OPTION #120012 DUE MORGAN STANLEY &

MAT, NEXT PMT INDEXED LIFE PRODUCTS C0. INTERNATIONAL

01/16/2024 v [ e EXH5 oo Equity/Index |PLC .oveveveveernnnnne 4POUHN3JPFGFNF3BB653 . 01/17/2023 |. 01/16/2024 |.vevvenvavenns fervene 31,439,984 |.....3,991/4,191 |.o.eevvrvererinnes e 964,265 [, [ 1,048,664 |.voveven |ornnne 1,048,664 [......... 280,431 |oveveieveiaiees o (196,082)f. v [oevieesiecsies | e 85/85 ..........

1 YR SPX CALL SPREAD
OPTION #120013 DUE

VAT, NEXT PMT INDEXED LIFE PRODUCTS BANK OF ANERICA NA

01/16/2024 v [ e EXH5 oo EQUity/IndeX | .eveeeeererereneeeeennes BATYDEBBGKMZOO31NB27 . 01/17/2023 |. 01/16/2024 |..v.vvvevnvnca fone 312,849,983 .....3,991/4,390 [....oovcverrnrnns |oone 17,582,170 [eveveveievecs [ 19,241,677 [.evveeees |ovene 19,241,677 |..... 5,233,904 |.veeeveririeinns o (3,574,397 +vevevererenenns forriririeieees | e 85/85 ..........
2 YR SPX CALL SPREAD

OPTION #120014 DUE MORGAN STANLEY &

MAT, NEXT PMT INDEXED LIFE PRODUCTS CO. INTERNATIONAL

01/14/2025 v [ e EXH5 oo Equity/Index |PLC .oveveveveernnnnne 4PQUHN3JPFGFNF3BBB53 |- 01/17/2023 |. 01/14/2025 |...vevevviies |ovnee 63,410,008 |.....3,991/4,669 [......coorerrs fornee 5,769,676 [...vvevereerres frnene 6,172,900 | ..everenens [oren 6,172,900 |......... 989,702 |-vvvneeveiarenes e (586,478)]..vvveveeevres |orerenereeenine [ e 85/85 ..........

1 YR SPX CALL SPREAD
OPTION #120015 DUE

MAT, NEXT PMT INDEXED LIFE PRODUCTS WELLS FARGO BANK,
01/16/2024 v [ e EXH5 oo Equity/Index |N.A. ceovevereninnnns KB1H1DSPRFMYMCUFXTO9 . 01/17/2023 |. 01/16/2024 |..vvvevevvris |ovnnnne 3,609,992 .....3,991/4,330 [.....ooverricns [ LG T: < FS 194,025 [.vvceenen fovinnn 194,025 |......... 51,96 [oveveeererieies [ (36,255))-+veveeeeeieeans [oerereereririnies | eeeeeeens 85/85 ..........
1 YR SPX CALL SPREAD
OPTION #120016 DUE

MAT, NEXT PMT INDEXED LIFE PRODUCTS WELLS FARGO BANK,
01/16/2024 v [ EXH5 oo Equity/Index |N.A. ceevevevieinennne KB1H1DSPRFMYMCUFXTO9 . 01/17/2023 |. 01/16/2024 |..vvvevevrvis |ovnnnne 1,469,994 |.....3,991/4,590 |-...ovvrverrrianes e 110,985 [ [ 121,070 | v v 121,070 [..voveee 32,648 [.eeveereeies [ (22,563))-vveveereeieeans [oereeeriiieiies | eeeeeeens 85/85 ..........
1 YR SPX CALL SPREAD
OPTION #120017 DUE

MAT, NEXT PMT INDEXED LIFE PRODUCTS WELLS FARGO BANK,

01/16/2024 ............. . Equity/Index |N.A. ceevevevieinennne KB1H1DSPRFMYMCUFXTO9 . 01/17/2023 |. 01/16/2024 |..vvvevevrvis |ovnnnne 1,969,983 |.....3,991/4,330 |-.ovevrrverrenns oo 705 11: | O 105,880 ... 105,880 [....v... 28,347 [ [ [QLINZ:Y) ORI R

1 YR SPX CALL SPREAD

OPTION #120018 DUE

MAT, NEXT PMT INDEXED LIFE PRODUCTS WELLS FARGO BANK,

01/16/2024 ... o . Equity/Index |N.A. ... KB1H1DSPRFMYMCUFXTO9 . 01/17/2023 |. 01/16/2024 |.... . 12,519,992|.....3,991/4,350 |.. 648,536 |... ....706,044 |... B (131,845),.. .|85/85 ..
1 YR EEM CALL

OPTION #120019 DUE

MAT, NEXT PMT INDEXED LIFE PRODUCTS CREDIT SUISSE

01/16/2024 .. o . Equity/Index | INTERNATIONAL ...... ESBDKGHJYYYJLNBC3868 |. 01/17/2023 |. 01/16/2024 |.... e 19,530,000 841,743 ... ....645,321 ... i (171,124).. . |85/85 ..




STATEMENT AS OF MARCH 31, 2023 OF THE PACIFIC LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
1 YR EAFE CALL SPREAD
OPTION #120020 DUE MORGAN STANLEY &
MAT, NEXT PMT INDEXED LIFE PRODUCTS CO. INTERNATIONAL
01/16/2024 .oovvveeeees | oo EXHS ........ Equity/Index |PLC ...ovvvivviinnnnns 4PQUHN3JPFGFNF3BB653 | 01/17/2023 |. 01/16/2024 |......eevvvvvven founnns 19,530,008 ..... 2,089/2,256 |....evvnniiiinnnn fernenes 859,320 |..eovvnniiiiiinnn forees 795,021 [.eveeeeens o 795,021 |......... 110,398 [ | [RECHCCT0) R TR [, 85/85 ..........

1 YR SX5E CALL SPREAD
OPTION #120502 DUE
VAT, NEXT PMT INDEXED LIFE PRODUCTS
02/14/2024 ...ovvvvveeis | e EXH5 ........ Equity/Index |BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83 [ 02/14/2023 |. 02/14/2024 |.....evvvvveeees [oeennne 6,500,011..... 4,230/4,578 |.eevvvrvrrnnnnnnns |eeeeees 256,750 [.vvvvverrnnnnnnnns Jeeeeeees 289,702 [.couvreees | 289,702 |.......... 65,309 |.ovviiiiiiiiiieens [ (725 515} I IR [PUUTTRIN 85/85 ..........
1 YR SPX CALL SPREAD
OPTION #120503 DUE

VAT, NEXT PMT INDEXED LIFE PRODUCTS

02/14/2024 . [ e EXH5 oo Equity/Index |CITIBANK NA ........ ESTODZNZTFF32THEFAT6 . 02/14/2023 |. 02/14/2024 |..e.vvvvevnvnins |one 815,520,008 |.....4,136/4,446 |......ooveverene [one 37,163,246 |- [one 34,906,294 | ..vevenns fonnne 34,906,294 |...... 2,426,635 [ [ (4,683,587)[..cvcevveeverens oererererinisinies | eeeieens 85/85 ..........
1 YR SPX CALL SPREAD

OPTION #120506 DUE MORGAN STANLEY &

MAT, NEXT PMT INDEXED LIFE PRODUCTS CO. INTERNATIONAL

02/14/2024 .o [ e EXH5 oo Equity/Index |PLC .oveveveveernnnnne 4PQUHN3JPFGFNF3BBE53 . 02/14/2023 |. 02/14/2024 |..vovvevnvnia fove 219,799,987 |......4,136/4,309 [.....covevrens frnne 5,888,442 [..vevvrveirieis [ 5,591,209 [ .cvrvrees fovnen 5,591,209 [......... 444,872 [ [ (742,905). v v |orereieieeienene | v 85/85 ..........
1 YR SPX CALL SPREAD

OPTION #120507 DUE MORGAN STANLEY &

MAT, NEXT PMT INDEXED LIFE PRODUCTS C0. INTERNATIONAL

02/14/2024 . [ e EXH5 oo Equity/Index |PLC .oveveveveernnnnne 4PQUHN3JPFGFNF3BBE53 . 02/14/2023 |. 02/14/2024 |...vevevevvis |ovnee 23,340,016 |.....4,177/4,374 |- o 688,063 [-..veveeereians frrerenn 644,180 |.vcveeens |orennn 644,180 |.......... 42,832 [ [ (86,715 vvvevereens forererereieeienen | e 85/85 ..........

1 YR SPX CALL SPREAD
OPTION #120508 DUE
VAT, NEXT PMT INDEXED LIFE PRODUCTS
02/14/2024 ..o | e EXH5 ........ Equity/Index |SOCIETE GENERALE .. O2RNE8IBXPAROTD8PU41 |. 02/14/2023 |. 02/14/2024 |.....cccvvvvvees feveennne 3,049,982(..... 4,136/4,3% .eovvviiiiiininins | 118,950 [o.vvenenniinns ferniinnns 111,649 [ oo [ 111,649 |........... 7,690 oo [ (14,991 [ | e 85/85 ..........
1 YR SPX CALL SPREAD
OPTION #120509 DUE

VAT, NEXT PMT INDEXED LIFE PRODUCTS

02/14/2024 . [ e EXH5 oo Equity/Index | SOCIETE GENERALE .. O2RNESIBXPAROTDSPUAT |. 02/14/2023 |. 02/14/2024 |...oeevvveevres fovuenes 2,099,996 .....4,164/4,295 [......oerrrirs forreienne 42,630 [ foeeeine 40,275 | cveveeeens o 40,275 [ 3,017 oo [ (5,373 ceveveneerenennen oo [ e 85/85 ..........
1 YR SPX CALL SPREAD

OPTION #120510 DUE MORGAN STANLEY &

MAT, NEXT PMT INDEXED LIFE PRODUCTS CO. INTERNATIONAL

02/14/2024 .o [ e EXH5 oo Equity/Index |PLC .oveveveveernnnnne 4POUHN3JPFGFNF3BB653 . 02/14/2023 |. 02/14/2024 |.vevvinvavenns fernene 10,869,998 |.....4,136/4,343 [.....covevrrieis [ 345,557 [.eveeeveirieis [ 326,418 |.oveveeenes |oraen 326,418 |.......... 24,410 [ [ (43,550)] v foerrenerieeriee | e 85/85 ..........

1 YR SPX CALL SPREAD
OPTION #120511 DUE
VAT, NEXT PMT INDEXED LIFE PRODUCTS
02/14/2024 ...ovvvvveees | e EXH5 ........ Equity/Index |BARCLAYS BANK PLC ~ GSGSEF7VJPSI7OUKS573 . 02/14/2023 |. 02/14/2024 |......eevveeens |-enne 268,329,986 |..... 4,136/4,550 |.evvvvvvnrnnnnnnns |oees 15,579,240 | fens 14,405,802 |..eeeeeenns [ 14,405,802 |......... LT I (1,963, 411)]. v [ | eeeeiins 85/85 ..........
1 YR EEM CALL SPREAD
OPTION #120512 DUE

VAT, NEXT PMT INDEXED LIFE PRODUCTS

02/14/2024 . [ e EXH5 oo Equity/Index |BNP PARIBAS ........ ROMUWSFPUBNPROBKSPB3 . 02/14/2023 |. 02/14/2024 |....eevvevevenes [ornene 6,500,000 -....vnen 40744 | [ 204,320 oo [ 237,618 |veveeens |oreannn 237,618 |......... QLTI R R (37,002))-vcveveerreierane e | eeeeeens 85/85 ..........
2 YR SPX CALL SPREAD

OPTION #120513 DUE MORGAN STANLEY &

MAT, NEXT PMT INDEXED LIFE PRODUCTS CO. INTERNATIONAL

02/14/2025 .o [ e EXH5 oo Equity/Index |PLC .ovevevevinrnnnnne 4POUHN3JPFGFNF3BB653 . 02/14/2023 |. 02/14/2025 |..eeevenvavenns fernene 62,289,994 |.....4,136/4,839 |-..oovvrverrenns fornnne 5,911,321 [eovoveveiereienens oo 5,469,667 | ..cvvvenens [onen 5,469,667 |......... [GET:T)) I R (371,985)].vveveveeeees fovereeeieeienene | e 85/85 ..........
1 YR EAFE CALL SPREAD

OPTION #120514 DUE MORGAN STANLEY &

MAT, NEXT PMT INDEXED LIFE PRODUCTS CO. INTERNATIONAL

02/14/202 ... . Equity/Index |PLC v.voveverveinens 4POUHN3JPFGFNF3BB653 . 02/14/2023 |. 02/14/2024 |..eecvvnvcvenes [oenene 6,500,002 .....2,101/2,269 |-...evvrverrrrarns forreinns 291,850 | vvevvvenirienes foreine 250,894 | .. foeverern 259,894 |ouoiinenn 4,825 | o (36,781)[1.eveeeeveeriens [oerieerieeins

1 YR SPX CALL SPREAD
OPTION #120515 DUE
MAT, NEXT PMT INDEXED LIFE PRODUCTS WELLS FARGO BANK,

02/14/2024 ... Equity/Index |N.A. ... KB1H1DSPRFMYMCUFXTO9 . 02/14/2023 |. 02/14/2024 |.... I 1,580,002.....4,136/4,488 |.. I (10,195).. .|85/85 ..
1 YR SPX CALL

OPTION #120516 DUE

MAT, NEXT PMT INDEXED LIFE PRODUCTS WELLS FARGO BANK,

02/14/2024 .. e . Equity/Index [N.A. ... KB1H1DSPRFMYMCUFXTO9 _|. 02/14/2023 |. 02/14/2024 |.... e 6,550,017].....4,136/4,508 |.. ....325,751 ... Y P (44,328)|... . |85/85 ..
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STATEMENT AS OF MARCH 31, 2023 OF THE PACIFIC LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

Description

Description
of Item(s)
Hedged,
Used for

Income

Generation

or Replicated

Schedule/
Exhibit
Identifier

Exchange, Counterparty
or Central Clearinghouse

6

Trade
Date

7

Date of
Maturity
or
Expiration

8

Number
of
Contracts

9

Notional
Amount

10

Strike
Price,
Rate or
Index
Received
(Paid)

11
Cumulative
Prior
Year(s)
Initial Cost
of Un-
discounted
Premium
(Received)
Paid

12

Current
Year Initial
Cost of
Un-
discounted
Premium
(Received)
Paid

13

Current
Year
Income

14

Book/
Adjusted
Carrying

Value

15

Code | Fair Value

Unrealized
Valuation
Increase/

(Decrease)

18

Total
Foreign
Exchange
Change in
B./A.C.V.

19

Current
Year's
(Amorti-
zation)/
Accretion

20

Adjustment
to Carrying
Value of
Hedged
Item

21

Potential
Exposure

22

Credit
Quality
of
Refer-
ence
Entity

23

Hedge
Effectiveness|
at Inception
and at
Quarter-end

(b)

5 YR SPX ASIAN CALL
SPREAD OPT ION#120517
DUE MAT, NEXT PMT
02/14/2028
1 YR SX5E CALL SPREAD
OPTION #121004 DUE
VAT, NEXT PMT
03/14/2024
1 YR SPX CALL SPREAD
OPTION #121005 DUE
VAT, NEXT PMT
03/14/2024
1 YR SPX CALL SPREAD
OPTION #121008 DUE
VAT, NEXT PMT
03/14/2024
1 YR SPX CALL SPREAD
OPTION #121009 DUE
VAT, NEXT PMT
03/14/2024
1 YR SPX CALL SPREAD
OPTION #121010 DUE
VAT, NEXT PMT
03/14/2024
1 YR SPX CALL SPREAD
OPTION #121011 DUE
VAT, NEXT PMT
03/14/2024
1 YR SPX CALL SPREAD
OPTION #121012 DUE
VAT, NEXT PMT
03/14/2024
1 YR SPX CALL SPREAD
OPTION #121013 DUE
VAT, NEXT PMT
03/14/2024
2 YR SPX CALL SPREAD
OPTION #121014 DUE
VAT, NEXT PMT
03/14/2024
1 YR EEM CALL SPREAD
OPTION #121015 DUE
VAT, NEXT PMT
03/14/2024
1 YR EAFE CALL SPREAD
OPTION #121016 DUE
VAT, NEXT PMT
03/14/2024
1 YR SPX CALL SPREAD
OPTION #121017 DUE
VAT, NEXT PMT
03/14/2024 ...
1 YR SPX CALL
OPTION #121018 DUE
VAT, NEXT PMT
03/14/2024 ...

INDEXED LIFE PRODUCTS

INDEXED LIFE PRODUCTS

INDEXED LIFE PRODUCTS

INDEXED LIFE PRODUCTS

Equity/Index

Equity/Index

Equity/Index

Equity/Index

Equity/Index

Equity/Index

Equity/Index

Equity/Index

Equity/Index

Equity/Index

Equity/Index

Equity/Index

Equity/Index

Equi ty/Index

BNP PARIBAS ROMUWSFPUBMPROBKSP83

BARCLAYS BANK PLC  G5GSEF7VJPSI170UK5573
MORGAN STANLEY &
C0. INTERNATIONAL
[ N 4PQUHN3JPFGFNF3BB653
MORGAN STANLEY &
C0. INTERNATIONAL
[ N 4PQUHN3JPFGFNF3BB653
MORGAN STANLEY &

C0. INTERNAT IONAL

PLC v 4PQUHN3JPFGFNF3BB653

SOCIETE GENERALE .. O2RNE8IBXP4ROTD8PU41

WELLS FARGO BANK,

N.A. KB1H1DSPRFMYMCUFXTO9

MORGAN STANLEY &
C0. INTERNATIONAL

[ N 4PQUHN3JPFGFNF3BB653

BARCLAYS BANK PLC  G5GSEF7VJPSI70UK5573

GOLDMAN SACHS

INTERNAT I ONAL W22LROWP2 IHZNBBBK 528

BNP PARIBAS ROMUWSFPUBMPROBKSP83

BNP PARIBAS ROMUWSFPUBMPROBKSP83

SOCIETE GENERALE .. O2RNE8IBXP4ROTD8PU41

SOCIETE GENERALE .. 02RNESIBXP4ROTD8PU41

. 02/14/2023

. 03/14/2023

. 03/14/2023

. 03/14/2023

. 03/14/2023

. 03/14/2023

. 03/14/2023

. 03/14/2023

. 03/14/2023

. 03/14/2023

. 03/14/2023

. 03/14/2023

. 03/14/2023

. 03/14/2023

. 02/14/2028

. 03/14/2024

. 03/14/2024

. 03/14/2024

. 03/14/2024

. 03/14/2024

. 03/14/2024

. 03/14/2024

. 03/14/2024

. 03/14/2024

. 03/14/2024

. 03/14/2024

. 03/14/2024 |....

. 03/14/2024 |....

...... 27,010,004

........ 5,850,004

..... 731,139,983

..... 173,769,992

........ 8,292,982

........ 1,849,983

........ 2,290,002

....... 7,060,013

..... 259,907,991

...... 56,129,994

5,850,000

5,850,001

[ P 1,629,994

P PO 7,559,997

..... 4,136/6,411

..... 4,179/4,514

..... 3,919/4,213

..... 3,919/4,083

..... 3,958/4,145

..... 3,919/4,164

..... 3,946/4,069

..... 3,919/4,115

..... 3,919/4,311

..... 3,919/4,586

..... 2,025/2,186

..... 3,919/4,252 |..

..... 3,919/4,272 |..

...... 6,198,796

......... 235,755

..... 32,564,976

...... 4,490,217

......... 216,742

..... 14,692,599

...... 5,158,347

......... 249,269

...... 5,688,744

......... 279,822

..... 36,914,301

...... 5,054,770

......... 244,108

..... 16,960,829

...... 5,549,640

......... 279,430

......... 281,326 | ...

...... 5,688,744

......... 279,822

..... 36,914,301

...... 5,054,770

......... 244,108

..... 16,960,829

...... 5,549,640

......... 279,430

....449,7%5 |...

(353,894)

...... 5,950,882

........... 7,502

...... 2,990,816

(156,158)

......... (11,595)

..... (1,601,556)

(220,830)

(11,620);

.......... (3,439)

.......... (2,219),

......... (10,659);

(722,587)

....... (253,689)

......... (12,259)

......... (12,475)

I S (19,371)..

.|85/85 ..

-185/85 ..




STATEMENT AS OF MARCH 31, 2023 OF THE PACIFIC 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 ltem Exposure | Entity (b)
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5 YR SPX ASIAN CALL
SPREAD OPTION#121019 MORGAN STANLEY &
DUE MAT, NEXT PMT INDEXED LIFE PRODUCTS CO. INTERNATIONAL
03/14/2028 v [ e EXH5 oo Equity/Index |PLC wovevevevenrnnnnne 4PQUHN3JPFGFNF3BBE53 |- 03/14/2023 |. 03/14/2028 |..vvvvevvveves |ovnene 25,340,013 .....3,919/6,075 |-..cvvvcnrreans foenne 5,627,308 [.evvvevereerris [ 5,985,415 [ .eovrvrees [orne 5,985,415 ......... 413,551 [evecercs [ (-7} RSSO URIRIRIRIRORR ISR 85/85 ..........
5 YR SPX ASIAN CALL
OPTION #165696 DUE

VAT, NEXT PMT BANK OF AMERICA NA

08/16/2027 .o [ e EXH5 oo EQUity/IndeX | .eveeeeererereneeeeennes BATYDEBGGKMZOO3TNB27 . 08/15/2022 |.08/16/2027 |..vvevevvvaves |ovnvee 54,730,008 |-...vovee 4,297 |.....13,299,390 [covovveveiriiis [ oo 10,738,910 [ vvevevens [ 10,738,910 |...... 1,216,967 |+vvvvevrreeienes e (655, 142)(..evovvevererens Joereereriririeies | eeeeeeene 85/85 ..........
1 YR BEI CALL OPTION MORGAN STANLEY &
#165699 DUE MAT, NEXT | INDEXED LIFE PRODUCTS CO. INTERNATIONAL
PMT 08/14/2023 ..o [ eevenieiiiieiic EXH5 ........ Equity/Index |PLC vvovevveveinnene 4POUHN3JPFGFNF3BB653 . 08/15/2022 |. 08/14/2023 |..vevvveeree forernnen 1,960,059 [..vveveevenens LE 1 55,260 [.evevereeeriis [ foeeins [E:25)) (R S (3,926)f..cnveen (7)) ISR SRR [QEN::X)) U NIRRT VRN 85/85 .........

1 YR SPX CALL OPTION
#187717 DUE MAT, NEXT | INDEXED LIFE PRODUCTS
PNT 08/14/2023 ........

1 YR SPX CALL OPTI
#192704 DUE MAT, NEXT | INDEXED LIFE PRODUCTS GOLDMAN SACHS
PMT 09/14/2023 ..o [ eeveiieiiciee EXH5 ........ Equity/Index | INTERNATIONAL ...... 1122LRONP2HZNBBBKS28 . 00/14/2022 |. 09/14/2023 |.v.evvenvevenrs forvnne 54,749,981 ............ 4,81 ]...... 3,712,080 [eveeeeivieiis e o 2,055,453 |.evevenins orne 2,055,453 |...... 1,002,773 |oeeereeeereieiees e (915,300)..vcvvveereveres [eoreieeeieeees | e 85/85 ..........
5 YR SPX ASIAN CALL
OPTION #192710 DUE
MAT, NEXT PMT

. ES70DZWZ7FF32TWEFA76  |. 08/15/2022 |. 08/14/2023 |....

s 64,040,020|............ 4,662 |...... 3,504,269

Equity/Index [CITIBANK NA ...

...320,160 |....oeeeee .........320,160 [ O (866,440)|..

BANK OF AMERICA NA

00/14/2027 v [, EXH5 ... EqUity/Index | veveevvveereererennes BATYDEBBGKMZOO3TNB27 . 09/14/2022 |. 09/14/2027 |...evevevevves ovee 71,740,001 |............. 3,946 [..... 19,527,628 |..vvecueerers [orereeeieeeeins [ 18,955,062 [.vevenne |onn 18,955,062 |...... 2,197,302 [..vvvererereenns o (962,479)...evevvevereren v | eeeeens 85/85 .........
1 YR BEI CALL OPTION MORGAN STANLEY &

#192718 DUE MAT, NEXT | INDEXED LIFE PRODUCTS CO. INTERNATIONAL

PMT 00/14/2023 .vve [ e EXH5 oo Equity/Index |PLC .oveveveveernnnnne 4PQUHN3JPFGFNF3BBE53 . 09/14/2022 |. 09/14/2023 |..vvvevevvis |ovnnnne 2,549,999 ..o 127 Joveee 55,999 |..euveveiereriens foeereenieenienes eereeiene 45,087 |ovvreees e 45,087 oo 3,999 v e (13,808)]..vvevevenens |oreeeierereerinen [ v 85/85 ..........
1 YR SPX CALL OPTION MORGAN STANLEY &

#195395 DUE MAT, NEXT | INDEXED LIFE PRODUCTS CO. INTERNATIONAL

PMT 10/16/2023 ........ . Equity/Index |PLC .. 4POUHN3JPFGFNF3BB653 . 10/14/2022 |. 10/16/2023 |.... I 59,240,007 I 6,427,070 | ..vevenens fernnne 6,427,070 |...... 2,302,799 . + |-..n(1,075,618)|..

1 YR BEI CALL OPTION MORGAN STANLEY &

#195410 DUE MAT, NEXT | INDEXED LIFE PRODUCTS CO. INTERNATIONAL

PUT 10/16/2023 ..o [ eeveeeieeeieeeecnes EXH5 oo Equity/Index |PLC wovevevevierannnne 4PQUHN3JPFGFNF3BBB53 |, 10/14/2022 |. 10/16/2023 |vevevvvevenns |ovnen 2,730,000 |- ..vvvernnne 123 e 872 U NSRS RN 109,412 [ e [ 109,412 [ [T 7 AR R (19,013 foreieeeieieeieee | v 85/85 ..........

5 YR SPX ASIAN CALL
OPTION #195411 DUE
VAT, NEXT PMT BANK OF AMERICA NA
1071472027 e [ EXH5 ........ Equity/Index [....cccooovinnnnnnnnne BATYDEB6GKMZ0031MB27 | 10/14/2022 |. 10/14/2027 |................ e 41,219,9% |............. 3,583 |..... 12,589,783 [oeeveeeiiiiieee [ | 14,576,041 | ... | 14,576,041 |...... 1,687,642 | | [CHENVZ)) FOUUUITUPRR RN T 85/85 ..........
1 YR SPX CALL OPTION
#197608 DUE MAT, NEXT [ INDEXED LIFE PRODUCTS
PMT 11/14/2023 ..o | oo, EXHS ........ Equity/Index |BARCLAYS BANK PLC ~ GSGSEF7VJPSI70UKS573 . 11/14/2022 |. 11/14/2023 |.......oeeeeees |-eee 53,629,997 |............. 4,383 |...... 3,827,742 [eeeeeeiiiie [ [ 2,174,829 [ .cooeennns fenes 2,174,829 |......... 983,700 [coeeeeiiiiiaeeas | (820,539)]....vveeieeeiis o | e 85/85 ..........
5 YR SPX ASIAN CALL
OPTION #197622 DUE
VAT, NEXT PMT BANK OF AMERICA NA
/15/2027 oo | e EXHS ........ Equity/Index [...ccoveeiiiinnnnnnn. BATYDEBGGKMZOO31MB27 [ 11/14/2022 |. 11/15/2027 |...eeevveeeeens |-eee 47,139,989 |............. 3,957 |..... 13,647,027 |ooeeiieeeeet | e 12,748,408 |..oooeeens | 12,748,403 |...... 1,452,131 | o (672,267 )[+ceeeeirieeeeaen [ | e 85/85 ..........

1 YR BEI CALL OPTION
#197624 DUE MAT, NEXT

MORGAN STANLEY &
C0. INTERNATIONAL

PMT 11/14/2023 .o [ e EXH5 oo PLC wvevevererennens 4PQUHN3JPFGFNF3BBB53 |, 11/14/2022 | 11/14/2023 |vevevvvevcns |ovee 4,100,000 [+.vevvveen 126 [ 115,872 | o e 102,608 [.vevvvenen feovevens 102,606 |ovonveven 14,412 | o (28,571)[+evevevereeneneens foreevieenieinns | eeveenns [85/85 i

1 YR BEI CALL OPTION MORGAN STANLEY &

#197625 DUE MAT, NEXT | INDEXED LIFE PRODUCTS CO. INTERNATIONAL

PMT 11/14/2023 .o [, EXH5 ........ PLC veeveeereeennes 4POUHN3JPFGFNF3BB653 . 11/14/2022 | 11/14/2023 |.vevvenievenns fornene 18,403,776 |+ v.vevveveneers 126 o 520,861 [ o [ 461,033 |.vevevens [orrrner 861,033 [o.nn 65,204 | (128,431)]..vcveeeerrevens [ovevereeeeereiens | cveveeenn. [85/85

1 YR BEI CALL OPTION MORGAN STANLEY &

#197626 DUE MAT, NEXT | INDEXED LIFE PRODUCTS CO. INTERNATIONAL

PUT 11/14/2023 .o [ e EXH5 oo PLC wvevevererennens 4PQUHN3JPFGFNF3BBE53 |- 11/14/2022 | 11/14/2023 |.vvevevvins |oveee 24,760,000 [...c.vovenern 126 [ 0899,756 [oonieceiens [ oo 611,180 [.eveveens |ovevees 611,180 [.eninn 90,383 [ (172,543)) v foreeeneeenieenes | cvveenes [85/85 i

1 YR BEI CALL OPTION MORGAN STANLEY &

#197627 DUE MAT, NEXT | INDEXED LIFE PRODUCTS CO. INTERNATIONAL

PMT 11/14/2023 .o [ oo EXH5 ........ PLC veovrevereeeenes 4POUHN3JPFGFNF3BB653 . 11/14/2022 | 11/14/2023 |.vevvenievenns fornene 13,210,000 |+ +.vevvevenres 126 | 373,335 o e [ 330,593 [ vevvevenen frererenn330,503 |ouonre 46,433 v o (92,085))...vcevevvevevene foeveenereieiees | eveennns |85/85 e
MORGAN STANLEY &

1 YR BEI CALL OPTION | INDEXED LIFE PRODUCTS CO. INTERNATIONAL

#199815 ... . PLC .. 4PQUHN3JPFGFNF3BBB53 | 12/14/2022 |. 11/14/2023 |.ovvovevrviiaies |ovnnae 30,330,103 2718,909 | | 718,909 |11 455,400 [oveiiiiiiieis o 263,510 ..
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
1 YR BEI CALL OPTION MORGAN STANLEY &
#199816 DUE MAT, NEXT | INDEXED LIFE PRODUCTS CO. INTERNATIONAL
PMT 12/14/2023 oo [ e EXH5 ........ Equity/Index |PLC vvovereeveninnene 4POUHN3JPFGFNF3BB653 . 12/14/2022 |. 12/14/2023 |.vevvenvevenns fernene 12,450,000 [.....vevenvee L7 359,478 | [ [ 251,917 | o o 251,917 |....... (183,089)f..cvvvevreveren [reiene (86,666)]..vvnveveverrrnn feerereereririeiens | e 85/85 ..........
1 YR BEI CALL OPTION MORGAN STANLEY &
#199817 DUE MAT, NEXT | INDEXED LIFE PRODUCTS CO. INTERNATIONAL
PNT 12/14/2023 ........ [.... Equity/Index |PLC .. 4POUHN3JPFGFNF3BB653 |, 12/14/2022 |. 12/14/2023 |.... P 15,741,535 444,924 ...318,534 |....... (255,860)|. B (109,707)]...
1 YR BEI CALL OPTION MORGAN
#199818 DUE MAT, NEXT | INDEXED LIFE PRODUCTS CO. INTERNATIONAL
PMT 12/14/2023 oo [ EXH5 ........ Equity/Index |PLC vvovevveveinnene 4POUHN3JPFGFNF3BB653 . 12/14/2022 |. 12/14/2023 |.eevevvnvevenes [onee 4,810,000 ..vevveeenenn L7 135,792 |-veveveieieeens foreeeeeeeeienes o 97,327 [ e o 97,327 [cuee. [QL3:%7)) IS RS (33,483 veveveierenn forererriensiees | e 85/85 ..........
1 YR BEI CALL OPTION MORGAN STANLEY &
#199819 DUE MAT, NEXT | INDEXED LIFE PRODUCTS CO. INTERNATIONAL
PMT 12/14/2023 oo [ EXH5 oo Equity/Index |PLC v.voveveveinens 4POUHN3JPFGFNF3BB653 . 12/14/2022 |. 12/14/2028 |..vevvvevees [oenene 3,750,000 |- v.veuvevenane 128 ..o 105,867 [..veveveneriees freeeeririeininns foeeins 75,554 [ coveeennes [ 75,554 [o.vevenee I T A (26,108)..cveneveeens [ | e 85/85 ..........
5 YR SPX ASIAN CALL
OPTION #199822 DUE
VAT, NEXT PMT INDEXED LIFE PRODUCTS BANK OF AMERICA NA
1271472027 eeveees | e EXH5 oo EqUity/Index | veeeereeeerueerrieennnns BATYDEBBGKMZOO31MB27 . 12/14/2022 | 12/14/2027 |.eevevenvavenns fernene 49,999,991 [....eeenn 3,995 |..... 13,774,998 [co.oeoveiis [ o 13,193,971 [.evveenes fornne 13,193,971 |...... 1,478,364 |.vevreeeieieienes oo (678,943)..cvveevenes [ | e 85/85 ..........
1 YR SPX CALL OPTION
#199844 DUE MAT, NEXT [ INDEXED LIFE PRODUCTS BANK OF AMERICA NA
PMT 12/14/2023 oo [ oo EXH5 ........ Equity/Index | veeveveereeirienenns BATYDEBOGKMZOO31MB27 . 12/14/2022 |. 12/14/2023 |.vevevenvavenns fornnne 53,349,987 |...cvvnvee. 4,395 |...... 3,067,625 [.veveveieriis [ Joeee 2,161,589 | ..eovevenns fernnne 2,161,589 |........ 890,811 [vveereeenreiens forenns (756,401)[..ceveeevenes [ | e 85/85 ..........
1 YR BEI CALL OPTION MORGAN STANLEY &
#202620 DUE MAT, NEXT | INDEXED LIFE PRODUCTS CO. INTERNATIONAL
PMT 01/16/2024 .o.veve [ v EXH 5 oo Equity/Index |PLC v.vovevrveinens 4POUHN3JPFGFNF3BB653 | 01/17/2023 |. 01/16/2024 |..vevvvevees [oeeene 9,510,000 |-......... RPIZ47 1 NS RO 268,340 | vveveniienen feeeins 279,036 | v o 279,036 |.......... 65,208 [..eoveeeririeies [ (54,553)]. v feerererieieienn | e 85/85 ..........
1 YR BEI CALL OPTION MORGAN STANLEY &
#202621 DUE MAT, NEXT | INDEXED LIFE PRODUCTS CO. INTERNATIONAL
PMT 01/16/2024 ..o [ eeveieiiiiciee EXH5 ........ Equity/Index |PLC vvovereeveninnene 4POUHN3JPFGFNF3BB653 . 01/17/2023 |. 01/16/2024 |.vevvenvevenns fonene 17,400,000 |.......... RPIZA7 10 SN RO 490,969 [..vvnvevereieis [ 636,037 |.ovevevens fornennnd 636,037 |......... 244,880 |vveevveereiens [ (99,812)] v forereeriensiee | e 85/85 ..........
1 YR BEI CALL OPTION MORGAN STANLEY &
#202622 DUE MAT, NEXT | INDEXED LIFE PRODUCTS C0. INTERNATIONAL
PMT 01/16/2024 .o.vev [ v EXH5 oo Equity/Index |PLC vvovevrveinens 4POUHN3JPFGFNF3BB653 | 01/17/2023 |. 01/16/2024 |..vvvvevees [oeeene 6,820,000.......... RPIZ47 1 NS N 192,437 |- o 157,321 [ e [ 157,321 |oveneee ZN11153 FRRRN [CTRP2)) ESUNI RS EUTN 85/85 ..........
1 YR BEI CALL OPTION MORGAN STANLEY &
#202623 DUE MAT, NEXT | INDEXED LIFE PRODUCTS CO. INTERNATIONAL
PMT 01/16/2024 ........ . Equity/Index |PLC .. 4PQUHN3JPFGFNF3BB653 | 01/17/2023 |. 01/16/2024 |.... I 7,080,000].......... 127/127 |.. 199,774 |... ...169,085 |... ....169,085 |........... 9,924 |. I (40,613)|..
1 YR SPX CALL OPTION
#202648 DUE MAT, NEXT | INDEXED LIFE PRODUCTS GOLDMAN SACHS
PMT 01/16/2024 .o.vcve [ v EXH5 oo Equity/Index | INTERNATIONAL ...... 1122LRONP2IHZNBBBKS28 | 01/17/2023 |. 01/16/2024 |.vevvenvavenns fernene 62,080,017 |.....4,390/4,390 [.....covevrrenis frnnne 2,899,136 [covevvrveeriens [ 2,908,518 | ..eovevenee fernene 2,908,518 |......... 598,767 |-vveueeveearenes foerene (589,385)[-..vevenvenean forereneeieeniee | v 85/85 ..........
5 YR SPX ASIAN CALL
OPTION #202661 DUE
VAT, NEXT PMT INDEXED LIFE PRODUCTS
01/14/2028 ..evvven [ EXH5 oo Equity/Index | SOCIETE GENERALE .. O2RNEIBXPAROTDBPUA1 |.01/17/2023 | 01/14/2028 |..eovevvververes fornene 51,859,981 |-...vevnnns K S 13,483,595 |.vvvvenerieiane o 13,785,922 |.veuvvens fonne 13,785,922 [......... 849,659 [...vveveeeriis [ (547,332)) v foeereneeeesee | v 85/85 ..........
1 YR BEI CALL OPTION MORGAN STANLEY &
#205675 DUE MAT, NEXT | INDEXED LIFE PRODUCTS CO. INTERNATIONAL
PMT 02/14/2024 oo [ eeveieiiiiiie EXH5 ........ Equity/Index |PLC vvovevveveinnene 4POUHN3JPFGFNF3BB653 . 02/14/2023 |. 02/14/2024 |.vevvenvvenes fornene 12,980,000 |.......... PIZA710 OS RO 366,766 |-vevereeeraians freerenens L3027 O A 505,282 |......... 274,739 [cvveeeees [ (46,223)]-2vvveveiereenn forerersieneiens | eveeeen 85/85 ..........
1 YR BEI CALL OPTION MORGAN STANLEY &
#205676 DUE MAT, NEXT | INDEXED LIFE PRODUCTS CO. INTERNATIONAL
PMT 02/14/2024 v [ v EXH5 oo Equity/Index |PLC v.voveerveinens 4POUHN3JPFGFNF3BB653 . 02/14/2023 |. 02/14/2024 |.vevevenvevcnns fernene 11,380,000 ... RPIZ47 1 NS N 329,556 [.eveeeveirieis [ 511,549 [ cveeevenes [ 511,549 |......... 230,518 |- voveneenirienes e [CIR:75)) ISR IR EUPRTN 85/85 ..........
1 YR BEI CALL OPTION MORGAN STANLEY &
#205677 DUE MAT, NEXT | INDEXED LIFE PRODUCTS CO. INTERNATIONAL
PMT 02/14/2024 ..o [ eoveieiiiiiie, EXH5 ........ Equity/Index |PLC vvovevveveinnene 4PQUHN3JPFGFNF3BB653 . 02/14/2023 |. 02/14/2024 |..evvvevevrne [oneee 4,030,001 .......... RPIZA7 10 OSSN RO RRKI:TE NN R 126,899 [.evevees forennns 126,899 |......... 27,378 |oeveveeereeaies oo (14,351)] v forereesieeeiens | cveeeeens 85/85 ..........
1 YR BEI CALL OPTION MORGAN STANLEY &
#205678 DUE MAT, NEXT | INDEXED LIFE PRODUCTS CO. INTERNATIONAL
PMT 02/14/2024 v [ v EXH5 oo Equity/Index |PLC vvoveveveinens 4POUHN3JPFGFNF3BB653 . 02/14/2023 |. 02/14/2024 |..vevvceve fovenns 4,390,001 ... RPIZ47 1 NS N 124,045 |- o 145,739 | v o 145,739 |.oovnene 37,328 [ [ (15,833)] v eveveeerene foerreerieeriees | e 85/85 ..........
1 YR SPX CALL OPTION
#205709 DUE MAT, NEXT [ INDEXED LIFE PRODUCTS
PMT 02/14/2024 oo [ eeviieiiicce, EXH5 ........ Equity/Index | SOCIETE GENERALE .. O2RNEBIBXPAROTDBPUAT |. 02/14/2023 |. 02/14/2024 |...ecveeeeuenes fornene 50,409,994 |.....4,798/4,798 |-..vevvevenrrrnns [ornene 1,088,692 |-vevveveerererans foreeenns 742,490 [ oo [ 742,490 |........ (191,518)]. v [ (134,684)...cveveerevenes [eeeieeeieeies | e 85/85 ..........
1 YR SPX CALL OPTION
#205720 DUE MAT, NEXT | INDEXED LIFE PRODUCTS CREDIT SUISSE
PMT 02/14/2024 ........ [.... . Equity/Index | INTERNATIONAL ...... E5BDKGMJYYYJLNBC3868 _|. 02/14/2023 |. 02/14/2024 |.... e 1,720,010.....4,550/4,550 |.. ....55,99|... ... (9,245)). ...(9,408)..
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
1 YR BEI CALL OPTION MORGAN STANLEY &
#207603 DUE MAT, NEXT | INDEXED LIFE PRODUCTS C0. INTERNAT IONAL
PMT 03/14/2024 ... | coveiiiiiiieieiciiins EXHS ........ Equity/Index |PLC ...eeevrveennnnnns 4PQUHN3JPFGFNF3BB653  |. 03/14/2023 |. 03/14/2024 |......eeeeeveeen fennnnn 12,970,000 |.......... 124/124 | | 366,584 |....oeeeeeieiees feeeennnn 511,020 [.eveeneenes e 511,020 |......... 162,465 [...oeeeeeeeeeeee Jenens [QEN17:)) RS SRR N 85/85 ..........
1 YR BEI CALL OPTION MORGAN STANLEY &
#207604 DUE MAT, NEXT | INDEXED LIFE PRODUCTS CO. INTERNATIONAL
PMT 03/14/2024 ........ |.... Equity/Index |PLC .. 4PQUHN3JPFGFNF3BB653  |. 03/14/2023 |. 03/14/2024 |.... P F 16,390,000 |.......... 124/124 |.. 463,247 |... ...645,769 | ... ....645,769 |... P IO, (22,783))..
1 YR BEI CALL OPTION MORGAN
#207605 DUE MAT, NEXT | INDEXED LIFE PRODUCTS C0. INTERNAT IONAL
PMT 03/14/2024 ... | eoveiiiiiinieieiciiiins EXHS ........ Equity/Index |PLC ...oeeivveennnnnns 4PQUHN3JPFGFNF3BBE53 | 03/14/2023 |. 03/14/2024 |......eeeeeennn feeneeee 7,540,000 .......... 124/124 | e AR T T PO IR 297,077 [.eveeeeeee e 297,077 |.......... 94447 e o (10,481 eeeeeeeeeee Jrme e | s 85/85 ..........
1 YR BEI CALL OPTION MORGAN STANLEY &
#207606 DUE MAT, NEXT | INDEXED LIFE PRODUCTS CO. INTERNATIONAL
PMT 03/14/2024 ........ | coeeeeeiiiieeeeeeeiins EXHS ........ Equity/Index |PLC ...ovvvivviinnnnns 4PQUHN3JPFGFNF3BB653 | 03/14/2023 |. 03/14/2024 |....evvvvvvvnnn foennns 6,400,000].......... PZYA VN I N 180,890 |.evvvveniiiiiinnn o 252,161 [.eveeeeens o 252,161 |ovvvennnns 80,168 |..oevveniiiiinnn [ [R<18:1515)) R AR IS 85/85 ..........
1 YR SPX CALL OPTION
#207666 DUE MAT, NEXT | INDEXED LIFE PRODUCTS GOLDMAN SACHS
PMT 03/14/2024 ... | coveiiiiiinieieeciiiins EXHS ........ Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 03/14/2023 |. 03/14/2024 |......eeeeeeeeen feunnnn 47,649,983 |..... 4,546/4,546 |....ooeneeeeeennn fennns 1,162,660 |-.eveeeeeeeeenns o 1,806,647 | ..ccvvvnnns feunnnn 1,806,647 |........ (V2 1 (<7 R (57,180 e eeeeeeeeeeee Jmmeeeeeeeeieee | s 85/85 ..........
5 YR SPX ASIAN CALL MORGAN STANLEY &
OPTION #2666 DUE MAT, [ INDEXED LIFE PRODUCTS C0. INTERNATIONAL
NEXT PMT 04/14/2023 . | .ooeeeeiiiiieeeeciiinnns EXHS ........ Equity/Index |PLC ...oevivviinnnnns 4PQUHN3JPFGFNF3BB653  |. 04/16/2018 |. 04/14/2023 |....eevvvvvvvnnn fonnnns 7,859,996 |............ 2,678 |...... 1,446,240 [o.ooievnieneis | o 3,733,940 | .oevvnnnnnn [ennnnn 3,733,940 |......... 261,531 [oneiiiiiiiienns e (WATRT) R AU TN 85/85 ..........
5 YR SPX ASIAN CALL
OPTION #2687 DUE MAT, | INDEXED LIFE PRODUCTS BANK OF AMERICA NA
NEXT PMT 05/15/2023 . | .covvevvirnniieicinninnnns EXHS ........ Equity/Index |..oeeviriiinnnniinnnnns BATYDEB6GKMZO031MB27  |. 05/14/2018 |. 05/15/2023 |..eevveeeeeeenn fenees 8,809,993 |............ 2,730 |...... 1,591,967 [.oeeeeeeeeees | oo 3,956,515 | .eevvvnnnns fennnnn 3,956,515 |......... 346,131 [oeneeeeeeieees foeeeennnn (78,422)]-ceeeeeeeeeeaes Joeeemmeeeeeen [ s 85/85 ..........

5 YR SPX ASIAN CALL
OPTION #2703 DUE MAT, | INDEXED LIFE PRODUCTS
NEXT PMT 06/14/2023 . [.cooeeeeeeeieiieeeeeeens EXH5 ........ Equity/Index |SOCIETE GENERALE .. O2RNESIBXPAROTD8PU41 |.06/14/2018 |.06/14/2023 |................ [oeeeeeee 9,489,988 ............ 2,782]...... 1,731,925 | s | 4,115,431 | | 4,115,431 )......... 439,572 | | [CI X)) IR R T 85/85 ..........
5 YR SPX ASIAN CALL
OPTION #2718 DUE MAT, | INDEXED LIFE PRODUCTS

NEXT PMT 07/14/2023 . Equity/Index SOCIETE GENERALE .. O02RNE8IBXP4ROTD8PU41 |.07/16/2018 |.07/14/2023 |.... J O 8,279,995 |............ 2,798 |...... 1,506,960 I 3,608,658 |....cceeenn |ounnen 3,608,658 |.........444,434 |. I O (74,357)|..

5 YR SPX ASIAN CALL

OPTION #2736 DUE MAT, | INDEXED LIFE PRODUCTS

NEXT PMT 08/14/2023 . |..cuvveeeeeeiiiieeenn, EXH5 ........ Equity/Index |SOCIETE GENERALE .. O2RNE8IBXP4ROTD8PU41 |.08/14/2018 |.08/14/2023 |........ceeevrs |onnne 10,450,002|............ 2,840 |...... 1,920,710 [eeeeeeeiiiiiienn [ s 4,271,583 [ .ooeeeiis [t 4,271,583 |........ 605,868 |[..........ccuvvees forreennnn (94,668)[......ccocvnennns ferveniiiiii [ el 85/85 ..........
5 YR SPX ASIAN CALL

OPTION #2759 DUE MAT, [ INDEXED LIFE PRODUCTS CREDIT SUISSE

NEXT PMT 09/14/2023 . |..cvvvveieeiiiiiinneene EXHS ........ Equity/Index | INTERNATIONAL ...... E5BDKGMJYYYJLNBC3868  [. 09/14/2018 |. 09/14/2023 |.....eevveveeres [oennnne 8,910,009 |............. 2,905 |...... 1,685,774 [ [ [t 3,415,433 [ ..cvviees | 3,415,433 |......... 561,980 [.oeeeieiiiiieeees feeeene (83,089)..ceeeeeeee [ [ s 85/85 ..........
5 YR SPX ASIAN CALL

OPTION #2783 DUE MAT, | INDEXED LIFE PRODUCTS

NEXT PMT 10/16/2023 . |..cvvveeeeeeiiiiieeenns EXH5 ........ Equity/Index |NATIXIS ............. KX1WK4BMPD4Y2NCUIZ63  [. 10/15/2018 |. 10/16/2023 |.....eevvveeeees [oennne 7,610,006 ............ 2,751 |...... 1,495,365 [..evveeeeeiiinins o fones 3,644,104 | ...l fnns 3,644,104 |......... £5: 700 o7 N N (73,863)[...ceeeeeeveeeen fereeieeiiii [ il 85/85 ..........
5 YR SPX ASIAN CALL

OPTION #2802 DUE MAT, | INDEXED LIFE PRODUCTS BANK OF AMERICA NA

NEXT PMT 11/14/2023 . |.ccvvieiiiiiiiiiieeene EXHS ........ Equity/Index |..coooovvriiiiinnnnnnns BATYDEB6GKMZOO31MB27 [ 11/14/2018 |. 11/14/2023 |......oevveeees |oennne 10,130,006 |............ 2,702 |...... 1,956,108 |-cneeeeeeeees Joeeiieeeeees oo 5,181,011 [..cocvveees | 5,181,011 |........ 860,146 [......ccoouveenns ferneenns (96, 413))+cceeeeeeeeees Joeeeeiieeeeeen | e 85/85 ..........
5 YR SPX ASIAN CALL MORGAN STANLEY &

OPTION #2817 DUE MAT, [ INDEXED LIFE PRODUCTS C0. INTERNATIONAL

NEXT PMT 12/14/2023 . |.ccuviiiieiiiiiieeea, EXH5 ........ Equity/Index [PLC .....ecevernnnnns 4PQUHN3JPFGFNF3BB653 [ 12/14/2018 |. 12/14/2023 |.....oeevveeinn |oennnes 7,250,013 ]............ 2,600 |...... 1,381,125 | [ o 4,157,085 |.evveeeees o 4,157,085 |......... (613 17 U N (68,073 [ [ s 85/85 ..........
5 YR SPX ASIAN CALL

OPTION #2832 DUE MAT, | INDEXED LIFE PRODUCTS

NEXT PMT 01/16/2024 . |..cvvvveeeeiiiieenenne EXHS ........ Equity/Index |BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UKS573  [. 01/14/2019 |.01/16/2024 |.......eeeeeens |oennne 15,659,991 ............. 2,583 |...... 2,715,484 [ [ [ 9,222,625 [ ..uvvnees |onnnne 9,222,625 |...... 1,498,843 | o (133,693)]..eeeeeeeeiins foireeeeeeeeies | eeeeieens 85/85 ..........
5 YR SPX ASIAN CALL

OPTION #2858 DUE MAT, | INDEXED LIFE PRODUCTS BANK OF AMERICA NA

NEXT PMT 02/14/2024 . Equi ty/Index . BATYDEBGGKMZOO31MB27  |. 02/14/2019 |. 02/14/2024 |........ccuvvee founenns 7,360,012]............ 2,746 |...... 1,260,032 |- oo oo 3,670,114 |.cceeeees | 3,670,114 |......... 631,311 [cooeiiiiie [ ([0 1113) R P

5 YR SPX ASIAN CALL

OPTION #2886 DUE MAT, | INDEXED LIFE PRODUCTS

NEXT PMT 03/14/2024 . |..ccvvveviiiiiiiiennene EXHS ........ Equity/Index |BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UK5573 . 03/14/2019 |. 03/14/2024 |......eevvveeers |oennnne 6,480,006 ............ 2,808 |...... 1,104,840 .o [ [t 3,078,170 [.covvvrees |onee 3,078,170 |......... 562,055 |...eeeeeeeeeieien foeiies (54,426))...cveveeeeeen [eeeeiiieeeeen | e 85/85 ..........
5 YR SPX ASIAN CALL

OPTION #2943 DUE MAT, | INDEXED LIFE PRODUCTS BANK OF AMERICA NA

NEXT PMT 04/15/2024 . [.ccooeeiiiiiiiiiiiiieens EXH5 ........ Equity/Index [..ccooerrieininnain. BATYDEBBGKMZO031MB27  [. 04/15/2019 |. 04/15/2024 |.....evvvveveees [oennne 8,270,007 |............ 2,908 |...... 1,395,149 oo o o 3,568,834 [.....ccuu fenns 3,568,834 |......... 664,342 |..ovviiieeiiins | (68,727 ). [ [ el 85/85 ..........

5 YR SPX ASIAN CALL
OPTION #2982 DUE MAT, | INDEXED LIFE PRODUCTS

NEXT PMT 05/14/2024 . |...covvveeeeiiiiiieeenn. EXHS ........ Equity/Index [SOCIETE GENERALE .. O2RNESIBXP4ROTD8PU41 |. 05/14/2019 |. 05/14/2024 |........ceee.. |....... 8,000,009{............. 2,834...... 1,827,200 ). e 3751729 .o o 3,751,729 ......... 661,239 |...oeeiiieeee o (65.379)].ceeeeiiiiieeeee | | e 85/85 ..........
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
5 YR SPX ASIAN CALL MORGAN STANLEY &
OPTION #3019 DUE MAT, [ INDEXED LIFE PRODUCTS C0. INTERNATIONAL
NEXT PMT 06/14/2024 . | ..oovvvvvvnnieiiiiinannnns EXHS ........ Equity/Index |PLC ...eeevrveennnnnns 4PQUHN3JPFGFNF3BB653  |. 06/14/2019 . 06/14/2024 |.......cevvveenn fennnes 7,540,012............ 2,887 |...... 1,128,740 e oo | 3,367,066 [........cee fornnee 3,367,066 |......... 589,360 [...oeeeeeeennees foeeeennnn (55,803)]-vueeeeeennaes Joeeemmneeeeeeenn [ v 85/85 ..........
5 YR SPX ASIAN CALL
OPTION #3048 DUE MAT, | INDEXED LIFE PRODUCTS
NEXT PMT 07/15/2024 . Equity/Index |BARCLAYS BANK PLC  G5GSEF7VJP5I70UKS573 |. 07/15/2019 |. 07/15/2024 |.... PR PO 8,019,997 L3014 1,227,060 F A 3,160,662 [....coeeee [onnnnn 3,160,662 |.........568,723 |. P PP (60,446)|..
5 YR SPX ASIAN CALL
OPTION #3079 DUE MAT, | INDEXED LIFE PRODUCTS BANK OF AMERICA NA
NEXT PMT 08/14/2024 . | ..oovvvvinneieiiiininnnns EXHS ........ Equity/Index |..oeevrriiinnnnniininnns BATYDEB6GKMZO031MB27  |. 08/14/2019 |. 08/14/2024 |........ceevveen [eunnnn 12,260,001 |.ceeveennns 2,841 ...... 1,781,378 e [ | 5,832,924 |......ccovt |oennee 5,832,924 |......... 962,999 |.eeveeneeeeeennnn foreeeees (87,753 eeeeeeeeeeee Jemeeeeeeeeee | s 85/85 ..........
5 YR SPX ASIAN CALL
OPTION #3113 DUE MAT, | INDEXED LIFE PRODUCTS
NEXT PMT 09/16/2024 . | .coveeeeeiineeeeeeiiinnnns EXHS ........ Equity/Index |BARCLAYS BANK PLC ~ G5GSEF7VJP5170UKS573 |. 09/16/2019 |. 09/16/2024 |.........eevvnrs |oenne 10,069,998 [.............. 2,998 |...... 1,547,759 [ i o 4,119,958 | ..oovnnenns [ennnnn 4,119,958 |......... (0T PR RPN (WLTZL) PO RPN [ 85/85 ..........
5 YR SPX ASIAN CALL
OPTION #3142 DUE MAT, | INDEXED LIFE PRODUCTS
NEXT PMT 10/14/2024 . | ..oovvvvvnieeiiiiininnnns EXHS ........ Equity/Index |BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83 | 10/14/2019 . 10/14/2024 |.......evevveen fennens 9,999,989 |..ccevunnnnn 2,966 |...... 1,519,000 |+eevveeeeeeeennn foeeeeeeeies e 4,262,601 [..ooeeeee fonnnne 4,262,601 |......... 709,563 [..eeeeeeeeennaes feeeennnnn (74,828 eeeeeeeeeeeee Joeeeeeeeeeeees | e 85/85 ..........
5 YR SPX ASIAN CALL
OPTION #3197 DUE MAT, | INDEXED LIFE PRODUCTS BANK OF AMERICA NA
NEXT PMT 11/14/2024 . | .oeeeeeiiieeeeeiis EXHS ........ Equity/Index |..eeeerrieennnnnnnnnnns BATYDEB6GKMZO031MB27  |. 11/14/2019 |. 11/14/2024 |......oevveivven feunnns 11,630,013 ]..cceeeennns 3,097 |...... 1,788,694 |.covveeieviiinn oo | 4,378,431 | .ooeenn [ 4,378,431 |......... FLSCT N PR TN [P R ) R RN TN 85/85 ..........
5 YR SPX ASIAN CALL MORGAN STANLEY &
OPTION #3232 DUE WAT, [ INDEXED LIFE PRODUCTS C0. INTERNATIONAL
NEXT PMT 12/16/2024 . | .coovvvvvnniieiiiinannnns EXHS ........ Equity/Index |PLC ...eeirveennnnnns 4PQUHN3JPFGFNF3BBE53 | 12/16/2019 |. 12/16/2024 |.......eeeeveeen fennnns 10,220,012f............ 3,191 |...... 1,573,880 |+eevvneeeeeennn feeeeeeeee e 3,525,634 [.....ccevnn |oennn 3,525,634 |......... 601,514 [..eeeeeeiiieees |oeeeennnn (77,531 Jeee e | s 85/85 ..........
5 YR SPX ASIAN CALL
OPTION #3260 DUE MAT, | INDEXED LIFE PRODUCTS
NEXT PMT 01/14/2025 . | .coeeeeeiiiieeeeeiines EXHS ........ Equity/Index |BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83 . 01/14/2020 |. 01/14/2025 |.......eevvvvven feunnns 16,630,008 |............. 3,283 |...... 2,514,456 |.oovvneieiiiin o | 5,262,381 | .cccvvnnnnn feunnnn 5,262,381 |......... 898,684 [.......cevvnneeins |oennnnn [QVETR:(C5)) A TR [, 85/85 ..........
5 YR SPX ASIAN CALL MORGAN STANLEY &
OPTION #3204 DUE WAT, [ INDEXED LIFE PRODUCTS C0. INTERNATIONAL
NEXT PMT 02/14/2025 . Equity/Index |PLC .. 4PQUHN3JPFGFNF3BB653  |. 02/14/2020 |. 02/14/2025 |.... R 12,050,000 |............ 3,380 [...... 1,741,225 P R 3,475,519 | .eevvvnnns feennnn 3,475,519 |.........593,872 |. P FUUP (85,775)|..
5 YR SPX ASIAN CALL
OPTION #3333 DUE MAT, | INDEXED LIFE PRODUCTS BANK OF AMERICA NA
NEXT PMT 03/14/2025 . |.eoeeeeiiiiiiieiciiinnns EXHS ........ Equity/Index |..eeeerrieennnnnnnnnnns BATYDEB6GKMZO031MB27  |. 03/16/2020 |. 03/14/2025 |.......evnvvvven founnns 13,160,008 |............ 2,386 |...... 2,296,420 |.eovvnnneeiiiinnnn [ e 10,005,136 |..oeevvvnnn |oveee 10,005,136 |...... 1,314,428 [ | [T (0] A TR s, 85/85 ..........
5 YR SPX ASIAN CALL
OPTION #3356 DUE MAT, | INDEXED LIFE PRODUCTS BANK OF AMERICA NA
NEXT PMT 04/14/2025 . | .cooviviiniiiiiiiininnns EXHS ........ Equity/Index |..oeevrriiinnnnniininnns BATYDEBBGKMZO031MB27  |. 04/14/2020 |. 04/14/2025 |.......eeeeveeen fennnnn 18,590,009 ............ 2,846 |...... 2,939,079 |-eeeeeeeeeeennn feeeeeeee | 9,325,297 [ ..oevvivnn |oenee 9,325,297 |...... 1,368,712 | oeeeeeeeeeeeee fenns (144,862)[...ceeeeeeeeeee Joeemneeeeeeeenen | cvviis 85/85 ..........
5 YR SPX ASIAN CALL
OPTION #3385 DUE MAT, | INDEXED LIFE PRODUCTS BANK OF AMERICA NA
NEXT PMT 05/14/2025 . |.eoeeeeeiiiiieeieiiiinnns EXHS ........ Equity/Index |..oeeereieernnnnnnnnnns BATYDEB6GKMZO031MB27  |. 05/14/2020 |. 05/14/2025 |.......evvvvvvnn founnns 16,780,002 |............. 2,853 |...... 2,753,598 |..oevveniiiiiinnn oo | 8,429,526 | ...cvvvnnnn feunnnn 8,429,526 |...... 1,224,086 [..ocovvvnneininns [ [RESIF00)) R TR [, 85/85 ..........
5 YR SPX ASIAN CALL MORGAN STANLEY &
OPTION #3418 DUE MAT, [ INDEXED LIFE PRODUCTS C0. INTERNATIONAL
NEXT PMT 06/16/2025 . | ...oeevvvvnnneeiiinnnnnnns EXHS ........ Equity/Index |PLC ...oeeivveennnnnns 4PQUHN3JPFGFNF3BB653  |. 06/15/2020 |. 06/16/2025 |...cevveueveeen feunnnn 14,500,008 ............ 3,067 |...... 2,331,800 [-.eeeeeeeeninees foeeeenneeeeeeeenn feees 6,008,111 |..ccevvnnns |oenee 6,008, 111 |......... 903,633 |.eeveneeeeeeninn o (114,857)[.eeeeeeeeeeee Joeeeneeeeeeeee | v 85/85 ..........
5 YR SPX ASIAN CALL
OPTION #3448 DUE MAT, | INDEXED LIFE PRODUCTS BANK OF AMERICA NA
NEXT PMT 07/14/2025 . | .coeeeeeiiieeeeeeiinns EXHS ........ Equity/Index |..eeeerrieennnnnnnnnnns BATYDEB6GKMZO031MB27  |. 07/14/2020 |. 07/14/2025 |.......evvvvvven founnns 11,789,992(............ 3,198 |...... 1,827,450 [ e o 4,341,509 | .ooovnnnnnn fennnnn 4,341,509 |........ (ST 0 R R (CVRVZAD R RN [N 85/85 ..........
5 YR SPX ASIAN CALL
OPTION #3477 DUE MAT, [ INDEXED LIFE PRODUCTS CREDIT SUISSE
NEXT PMT 08/14/2025 . | ..oovvvvvneiieiiiinnnnnns EXHS ........ Equity/Index | INTERNATIONAL ...... ES8DKGMJYYYJLNBC3868  |. 08/14/2020 |. 08/14/2025 |.......eeeveeen feunnnn 23,430,008 ............. 3,373 |...... 3,671,481 [ [ oo 7,352,774 | .covvvn fennnnn 7,352,774 |...... 1,128,210 [ooeeeeeeeeeeeeee [ (180,960)]-+evvvvmeeeeemenn foereeeeemiiieeee | i 85/85 ..........
5 YR SPX ASIAN CALL
OPTION #3512 DUE MAT, | INDEXED LIFE PRODUCTS BANK OF AMERICA NA
NEXT PMT 09/15/2025 . Equi ty/Index . BATYDEBBGKMZOO31MB27  |. 09/14/2020 |. 09/15/2025 |.......evvvvvvnn feunnns 23,500,005 ............. 3,384 |...... 3,720,050 [vennevirininens foevvnnnneeiinnnn oo 7,383,012 [.eveneenns [ 7,383,012 |...... 115,427 | [ (183,254).ccvvveeiviinnnns [
5 YR SPX ASIAN CALL
OPTION #3550 DUE MAT, | INDEXED LIFE PRODUCTS BANK OF AMERICA NA
NEXT PMT 10/14/2025 . | ..oovvvviniiiiiiiininnns Equity/Index |..oeevrriiinnnnniininnns BATYDEB6GKMZ0031MB27  |. 10/14/2020 |. 10/14/2025 |................ 23,809,998 |....unnnnneen 3,489 |...... B 771,504 | e fees 6,825,061 [....oeeee [onnnen 6,825,061 |...... 1,028,354 |.....reernnnnnnn (185,890)[.. e eeeveeneeeee Jemmneeeeeemnies | e |85/85 il
5 YR SPX ASIAN CALL MORGAN STANLEY &
OPTION #3505 DUE WAT, [ INDEXED LIFE PRODUCTS CO. INTERNATIONAL
NEXT PMT 11/14/2025 . | .ooeeeeeiiieeeeeeiies Equity/Index |PLC ...ovvviiviinnnnns 4PQUHN3JPFGFNF3BB653  |. 11/16/2020 |. 11/14/2025 |..............ee 14,369,999 |............ 3,627 |...... 2,288.59 [ | e 3,633,245 [......cceut e 3,633,245 |.........542,798 [.....oornnnnnnnnns (110,753)[..eevveviieiene Jvvneneeecvinins | e |85/85 L
5 YR SPX ASIAN CALL MORGAN STANLEY &
OPTION #3624 DUE MAT, [ INDEXED LIFE PRODUCTS C0. INTERNATIONAL
NEXT PMT 12/15/2025 . |.oiiiiivnnnniiiiiiinnnnnns Equity/Index |PLC ...ooevievnnnnnns 4PQUHN3JPFGFNF3BBE53  |. 12/14/2020 [. 12/15/2025 |......eeeeeeee. 20,020,015(............ 3,647]...... 3,161,158 [ oeeeeeeieeens e foeeees 5,031,393 ). cceveenns fonnnns 5,031,393 |.........738,492 [......coernunnnnns (155,722)].cevveeeeeeeeenns fooeeeeeniiin | oeeeennnn. | 85/85 LLiillillt
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
5 YR SPX ASIAN CALL MORGAN STANLEY &
OPTION #3657 DUE MAT, [ INDEXED LIFE PRODUCTS C0. INTERNATIONAL
NEXT PMT 01/14/2026 . |..oovvvvvinniieiiiinannnns EXHS ........ Equity/Index |PLC ...eeevrveennnnnns 4PQUHN3JPFGFNF3BB653 | 01/14/2021 |. 01/14/2026 |........eeveeen feunnnn 24,850,008 ............ 3,79 |...... 4,005,820 [..eeeeeeenninees foeeemnneeeeeeennn feees 5,468,202 | ......uunns fennnnn 5,468,202 |......... 790,037 [ceeeeeeeeenaeeee Jeeennnn (197,439)]. e foeeeeee | i 85/85 ..........
5 YR SPX ASIAN CALL
OPTION #3701 DUE MAT, | INDEXED LIFE PRODUCTS
NEXT PMT 02/17/2026 . Equity/Index |SOCIETE GENERALE .. O2RNESIBXPAROTD8PU41 [. 02/16/2021 |. 02/17/2026 |.... P F 21,669,987 |.............3,933 |.... 3,714,238 F A 4,238,754 | .cevvvnnnnn [ 4,238,754 |... R P (182,967)|..
5 YR SPX ASIAN CALL
OPTION #3708 DUE MAT, | INDEXED LIFE PRODUCTS BANK OF AMERICA NA
NEXT PMT 01/14/2026 . | ..oovvvvvnniieiiiininnnns EXHS ........ Equity/Index |..oeevrriiinnnnniininnns BATYDEB6GKMZ0031MB27  |. 02/26/2021 . 01/14/2026 |....eeeeeeeeenn feunnnens 1,399,965 (............ 3,79 |.ennnenn 258,986 |-.vueeeeeeenni foreeeeenieeeeeen Jes 311,163 [.eveeeeees o 311,163 |.......... 45,896 |..evnneeeeennies foeeeennnn [QENITK)) SR SRR 85/85 ..........
5 YR SPX ASIAN CALL
OPTION #3710 DUE MAT, | INDEXED LIFE PRODUCTS BANK OF AMERICA NA
NEXT PMT 12/15/2025 . | .oeeeeeiiiiieeeieeiinns EXHS ........ Equity/Index |..ceeerrirennnnnnnnnnns BATYDEB6GKMZ0031MB27  |. 02/26/2021 |. 12/15/2025 |..eevvvnvvvinnn fennnnns 1,199,863 |........n... 3,647 |ouunnn.n. TV FRR R R 307,916 [.evveneeens o 307,916 |.......... LR VN R TN (RENVZZD R R N 85/85 ..........
5 YR SPX ASIAN CALL
OPTION #3712 DUE MAT, | INDEXED LIFE PRODUCTS BANK OF AMERICA NA
NEXT PMT 11/14/2025 . | .ooviviiiieeeiiiininnns EXHS ........ Equity/Index |..oeevrriiinnnniinnnnns BATYDEBBGKMZO031MB27  |. 02/26/2021 |. 11/14/2025 |.eevveeneeeennn feeees 1,200, 174]...cooeeeet 3,627 |oeuennnen 257,328 |- foeeeeeeneeeeeen Jes 309,927 | .oevvviinn fernns 309,927 |.eeuennnn 48,428 | e (13,449)]. e oo [ s 85/85 ..........
5 YR SPX ASIAN CALL
OPTION #3714 DUE MAT, | INDEXED LIFE PRODUCTS BANK OF AMERICA NA
NEXT PMT 10/14/2025 . | .coeeeeeiiieeeeiiiinns EXHS ........ Equity/Index |..eeeerrieennnnnnnnnnns BATYDEB6GKMZ0031MB27  |. 02/26/2021 . 10/14/2025 |...ovvvvrvvvnnnn foerrnnnns 699,893 ............. 3,489 1......... LU Y RN AR RN 205,958 | .oeevninnnn [ 205,958 |.......... 32,893 |eeveiiiiiiii [ [CVCHD) R AR SN 85/85 ..........
5 YR SPX ASIAN CALL
OPTION #3740 DUE MAT, | INDEXED LIFE PRODUCTS
NEXT PMT 03/16/2026 . |...oeevvvvnnneeeiinnnnnnns EXHS ........ Equity/Index | SOCIETE GENERALE .. O2RNES8IBXP4ROTD8PU41 [. 03/15/2021 |.03/16/2026 |.......cevvueees |oeenee 21,969,988 (............. 3,969 |...... 3,818,386 [..oeeeeeeeeeeeen [ oo 4,214,695 | ..coovvnnns fennnnn 4,214,6% |......... 585,411 [ e (188,098)]- e vvvvmeeeeemenn feereeeemmiiieeee | e 85/85 ..........
2 YR SPX CALL SPREAD
OPTION #3777 DUE MAT, [INDEXED LIFE PRODUCTS CREDIT SUISSE
NEXT PMT 04/14/2023 . | .ooeeeeiiiieeeeieiiinns EXHS ........ Equity/Index | INTERNATIONAL ...... ES8DKGMJYYYJLNSC3868  |. 04/14/2021 |. 04/14/2023 |.......evvvvvven feunnnn 62,499,983 1..... 4,125/4,991|...... 4,789,375 [eeeneeeiiiinees | o 741,260 [.eeveneenns o 741,260 |......... 225,000 [oeenniiiiininnees Joeenenn [(SCUREYA D R ETRRUURN [, 85/85 ..........
5 YR SPX ASIAN CALL MORGAN STANLEY &
OPTION #3778 DUE MAT, [ INDEXED LIFE PRODUCTS C0. INTERNATIONAL
NEXT PMT 04/14/2026 . |.... . |EXHS Ll Equity/Index |PLC .. 4PQUHN3JPFGFNF3BB653  |. 04/14/2021 |. 04/14/2026 |.... R 18,979,994 |............. 4,125 ...... 3,108,924 P R 3,140,445 | ...oovvnnns [ennnnn 3,140,445 |........ 418,017 |.
5 YR SPX ASIAN CALL INDEXED LIFE PRODUCTS BANK OF AMERICA NA
OPTION #3803 ....cccvvn | eorerrrirnniieeecinninns EXHS ........ Equity/Index |..oeevrriiinnnnniininnns BATYDEBBGKMZO031MB27  |. 04/16/2021 . 04/14/2023 |..eeeeeevevnnnn foeeeeeenne 781,800 |.cccvnnnnnns 2,678 |.eeeeeeeennees foeeemmeeeeeene e e (237,763)[ cevveneees foenes (237,763)|......... [CYAVE 1)) I T 34,664 ..o [ | 85/85 ..........
5 YR SPX ASIAN CALL INDEXED LIFE PRODUCTS BANK OF AMERICA NA
OPTION #3804 .....ccevv | eorerrrrnnnnieieiinninnns EXHS ........ Equity/Index |..oeevrriiinnnnniininnns BATYDEBBGKMZO031MB27  |. 04/16/2021 |. 05/15/2023 |.eevveeveeeennn foeeeeeene 275,930 |-cevvnennnns 2,730 |eeeeeeeeeemenes foeeeemmeeeeeeenn [ e [CIUNZ7)) [ R (80,742)........ (RT3 (1)) I R 877 [ o | s 85/85 ..........
5 YR SPX ASIAN CALL INDEXED LIFE PRODUCTS BANK OF AMERICA NA
OPTION #3805 ....ccevvn | eorerrrrnnnnineieinninnns EXHS ........ Equity/Index |..oeevrriiinnnnniininnns BATYDEBBGKMZO031MB27  |. 04/16/2021 |. 08/14/2023 |...eeeeevvevennn foeeeeeenne 204,857 .. 2,840 |-eeeeeeeeeenees foeeeenneeeeeenn [ e (56,427)] .eevvvnnns feunaenns (56,427)......... [REIRET)) I R 7,070 [eeeeeeeeeeeeeeen Jormee e | e 85/85 ..........
5 YR SPX ASIAN CALL INDEXED LIFE PRODUCTS BANK OF AMERICA NA
OPTION #3806 ....ccevvn | eorerermnnnniieiiinninnnns EXHS ........ Equity/Index |..oeevrriiinnnnniininnns BATYDEB6GKMZO031MB27  |. 04/16/2021 . 01/16/2024 |.eevveeeeeennn fenees 3,415,673 |..cueennneens 2,583 | feeeeeeeeeeees e e (1,229,123)] .cevvvenns fennnn (1,229,123)|....... (304,880).....ccevmnnnaeas Joeennnnn 116,766 |+eeeeeeeeeeeeenn oo | i 85/85 ..........
5 YR SPX ASIAN CALL INDEXED LIFE PRODUCTS BANK OF AMERICA NA
OPTION #3807 ..eeevvven | eorereeenniiieeeeeniinns EXHS ........ Equity/Index |..oeevrriiinnnnniininnns BATYDEB6GKMZO031MB27  |. 04/16/2021 . 02/14/2024 |.....eeeevvvennn foeeeeenne 334,460 |............ 2,746 |- Joeeemmeeeeeeee e e (108,022)[ .evveneee fonnnes (108,022)f......... (27,563)]-cvveeeeeeennes foeeeennnnn 10,142 [ e | s 85/85 ..........
5 YR SPX ASIAN CALL INDEXED LIFE PRODUCTS BANK OF AMERICA NA
OPTION #3808 ....cccvvn | eoverrrmnnnnieeieinninnns EXHS ........ Equity/Index |..oeevrriiinnnnniininnns BATYDEB6GKMZO031MB27  |. 04/16/2021 |. 12/16/2024 |.....eeeeeveennn foeeeeenne 484,967 |............ 3191 | e e e (123,795)] .evvvvnnns feennnnn (123,795)|........ (28,600)[-eeeeeenneeeenn formneeeens 8,854 | feeeeeneeeeee | e 85/85 ..........
5 YR SPX ASIAN CALL INDEXED LIFE PRODUCTS BANK OF AMERICA NA
OPTION #3809 ....ccevvn | orererrrnnieeeiiniinnns EXHS ........ Equity/Index |..oeevrriiinnnnniininnns BATYDEBBGKMZO031MB27  |. 04/16/2021 . 02/14/2025 |..evveevvevennn foeeeeeenne 840,331 |............ 3,380 |-eeneeeemmnines foeeemmneeeeeenen feeeeeeeeees e (188,758)] ..cvvvvunn |evnnnnn (188,758)......... (43,076)[ceeeeeeeeeeee Jennnns 13,061 [oeeeeeeeeeeeeeee Joree e | s 85/85 ..........
5 YR SPX ASIAN CALL INDEXED LIFE PRODUCTS BANK OF AMERICA NA
OPTION #3810 ..oeevveen | eereernniieeeeciiiins EXHS ........ Equity/Index |..oeevrriiinnnnniininnns BATYDEBBGKMZO031MB27  |. 04/16/2021 . 06/16/2025 |..eeeeeeveevennn foeeeeennne 585,305 |..ccuuennnns 8,067 |-eeeeeeeennnees Joeeemmneeeeeennn feeeeeeeeees e (172,199)[ cevveneee s (172,199)|......... (34,807)[ceeeeeeeeeeee Jeennns 10,427 [ e | s 85/85 ..........
5 YR SPX ASIAN CALL INDEXED LIFE PRODUCTS BANK OF AMERICA NA
OPTION #3811 ooveveii | eerereeeinie s EXHS ........ Equity/Index |..oeevrriiinnnnniininnns BATYDEB6GKMZ0031MB27  |. 04/16/2021 . 11/14/2025 |.eeeeeeeeevennn foeeeeenne 438,979 |.ccevnennnns 8,627 |eeeeeeeeenenes foeeeemmeeeeeenn [ e [CUAVE)) [ R (90,738)......... (17,504 eeeeeeeeeeee foeeeeeees LT R (V) N FOTRRPPRRRRUU IR, 85/85 ..........
2 YR SPX CALL SPREAD
OPTION #3840 DUE MAT, [ INDEXED LIFE PRODUCTS GOLDMAN SACHS
NEXT PMT 05/15/2023 . Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS28  |. 05/14/2021 |. 05/15/2023 |.... P F 48,419,9991..... 4,174/4,967 |...... 3,534,660 ...869,134 ... ....869,134 |.........342,501 |. R P (435, 184)]..
5 YR SPX ASIAN CALL
OPTION #3841 DUE MAT, | INDEXED LIFE PRODUCTS BANK OF AMERICA NA
NEXT PMT 05/14/2026 . |.coovvvvvnnnniieiiinnnnnnns EXHS ........ Equity/Index |..oeevrriiinnnnniininnns BATYDEBBGKMZO031MB27  |. 05/14/2021 |. 05/14/2026 |......evueeveeen feunnns 25,840,013 (............ 4174 |...... 4,240,384 oo [ e 4,150,702 [.evueneeens foenene 4,150,702 |......... 543,338 |.eeveneeeeeeennn oo (208,998)...eeeeeeeeneeee Jeeemnnneeeeeennn [ cvviis 85/85 ..........
2 YR SPX CALL SPREAD
OPTION #3882 DUE MAT, [ INDEXED LIFE PRODUCTS GOLDMAN SACHS
NEXT PMT 06/14/2023 . | .cooiiieriiiniiiiiinnnnns EXHS ........ Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 06/14/2021 |. 06/14/2023 |......eevvvvven fovnnns 51,409,999]..... 4,255/5,064 |...... 3,711,802 [.ivvveiiiiinn o | 887,866 [......cevnn |uvnnnnn 887,866 |......... 377,083 |.uniiiiiiinens Joeennn (457, 619)]..evivinnnnnnns |ovvvnnnieiiiiinn | cvviinnnns 85/85 ..........
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
5 YR SPX ASIAN CALL
OPTION #3883 DUE MAT, | INDEXED LIFE PRODUCTS
NEXT PMT 06/15/2026 . | ..oevvvvvvnnnieeiiinnnnnnns EXHS ........ Equity/Index |BARCLAYS BANK PLC ~ G5GSEF7VJP5I70UK5573 |. 06/14/2021 |. 06/15/2026 |......ccevvunees |oeenee 19,469,992 |............. 4,285 |...... 3,144,405 |.coeeeeeeeee [ e 2,937,439 [ ..oeeiinnn o 2,937,439 |......... 375,402 |.eeveeeeeeeenn o (154,897)[..eeeeeeeeeeee Jeeeemeeeeeeeee | v 85/85 ..........
2 YR SPX CALL SPREAD
OPTION #3929 DUE WAT, [ INDEXED LIFE PRODUCTS CREDIT SUISSE
NEXT PMT 07/14/2023 . Equity/Index | INTERNATIONAL ...... ES8DKGMJYYYJLNSC3868  |. 07/14/2021 |. 07/14/2023 |.... P F 55,989,990 |..... 4,374/5,205 |...... 4,143,260 ...749,887 | ... ... 149,887 |.........377 347 |. R P (510,813)[..
5 YR SPX ASIAN CALL
OPTION #3930 DUE MAT, | INDEXED LIFE PRODUCTS
NEXT PMT 07/14/2026 . | .coovvvvvnniieiiiinnnnnns EXHS ........ Equity/Index | SOCIETE GENERALE .. O2RNES8IBXP4ROTD8PU41 [. 07/14/2021 |. 07/14/2026 |......ccovveees |oeenee 19,160,003 |............. 4,374 |...... 378,261 [ [ oo 2,619,968 [.......oee [onnnen 2,619,968 |......... 320,825 |.eeveneeeeeenen o (156,850)[.. e eeeeeemneeee Jeemmmmneeeeeennnn [ cvviis 85/85 ..........
2 YR SPX CALL SPREAD
OPTION #3976 DUE MAT, | INDEXED LIFE PRODUCTS BANK OF AMERICA NA
NEXT PMT 08/14/2023 . | .coeeeeeiiiieeeiiiiannnns EXHS ........ Equity/Index |..ceeerrirennnnnnnnnnns BATYDEB6GKMZ0031MB27  |. 08/16/2021 |. 08/14/2023 |.......evvvvvven feunnns 67,199,995 |..... 4,480/5,331 |...... 5,083,280 [..enneeeiinninnns foevennnieieiiinnn [ 759,655 | .eevvvinnnn [ 759,685 |......... 450,351 |oeeveneiiiininnn oo [(22482225)| R AR U 85/85 ..........
5 YR SPX ASIAN CALL
OPTION #3977 DUE MAT, | INDEXED LIFE PRODUCTS BANK OF AMERICA NA
NEXT PMT 08/14/2026 . |..oovvvvvvnneeeiiinnannnns EXHS ........ Equity/Index |..oeevrriiinnnniinnnnns BATYDEB6GKMZO031MB27  |. 08/16/2021 |. 08/14/2026 |........ceeveeen [evnnns 25,709,9% |......een... 4,480 |...... 4,208,727 e |oeeeeeeeeeeennn fees 3,215,094 | ..covvvnnns feunnnn 3,215,094 |......... 368,373 [ceeeeeeeeieeeee Jeeennen (207,867)]ceevveeeeeemenn feeeeeeemmiieeeee | i 85/85 ..........
2 YR SPX CALL SPREAD
OPTION #4011 DUE MAT, | INDEXED LIFE PRODUCTS BANK OF AMERICA NA
NEXT PMT 09/14/2023 . | .coeeeeeiiiieeeieiiinnnns EXHS ........ Equity/Index |..eeeerrieennnnnnnnnnns BATYDEB6GKMZO031MB27  |. 09/14/2021 |. 09/14/2023 |......eevvvvvven founnns 60,089,985 |..... 4,443/5,287 |...... 4,681,011 [.ooeeeenieiiins [ oo 1,101,313 oo | 1,101,313 |......... 524,531 |vvveniiiiiinnns oo (S77, 1) oo | e 85/85 ..........
5 YR SPX ASIAN CALL
OPTION #4012 DUE MAT, | INDEXED LIFE PRODUCTS
NEXT PMT 09/14/2026 . |..oovvvvvvnnniieiiiinnnnnns EXHS ........ Equity/Index | SOCIETE GENERALE .. O2RNES8IBXP4ROTD8PU41 [. 09/14/2021 |. 09/14/2026 |......ccovveeers |oeenee 31,290,002 ... 4,443 |...... 5,306,784 |....oeeeeeeniees |eeeeeeeeeeeeeennn fees 4,181,567 [..eueneenes fonnnne 4,181,567 |......... 486,294 |.eoveeeeeeein oo (261,5671)[..ceeeeeeeneeees Jeemmneeeeeeeeee [ cvviis 85/85 ..........
2 YR SPX CALL SPREAD
OPTION #4043 DUE MAT, [ INDEXED LIFE PRODUCTS CREDIT SUISSE
NEXT PMT 10/16/2023 . | .coeeeeeiiineeeeieiiinnnns EXHS ........ Equity/Index | INTERNATIONAL ...... ES8DKGMJYYYJLNSC3868 | 10/14/2021 |. 10/16/2023 |.....evvvnvvenn feunnns 65,160,004]..... 4,438/5,282 |...... 5,108,544 |oueeniiiiiinees | fes 1,632,004 [ [ 1,632,094 |......... 654,906 [.....oovvvvnnninns |oennnnn (628,100)]...evvvnneevvnnnn forrerriiiiiniiee | eeeeeeiann 85/85 ..........
5 YR SPX ASIAN CALL
OPTION #4044 DUE MAT, | INDEXED LIFE PRODUCTS BANK OF AMERICA NA
NEXT PMT 10/14/2026 . Equi ty/Index . BATYDEB6GKMZ0031MB27  |. 10/14/2021 |. 10/14/2026 |.... P AU 28,830,005(............. 4,438 |...... 5,053,899 JN PO 3,977,352 | .evvvvns fenennn 3,977,352 |.........461,367 |. JR PO (249,097)|..
2 YR SPX CALL SPREAD
OPTION #4082 DUE MAT, | INDEXED LIFE PRODUCTS
NEXT PMT 11/14/2023 . | .ooeeeiiiiieeeeeiiis EXHS ........ Equity/Index |BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83 |, 11/15/2021 |. 11/14/2023 |......evvvvviven feunnns 63,490,011 ]..... 4,683/5,573 |...... 5,113,485 [ceeviiiiiienes v [ T61,777 | ceeeeeeiian | 761,777 | 504,528 |...ovveniiiiinnnnn oo (631,204)]..ccvveeeiinnnnn [ | e 85/85 ..........
5 YR SPX ASIAN CALL
OPTION #4083 DUE MAT, | INDEXED LIFE PRODUCTS BANK OF AMERICA NA
NEXT PMT 11/16/2026 . | ..cooevvvrnnneeeiiiinannnns EXHS ........ Equity/Index |..oeevrriiinnnnniininnns BATYDEB6GKMZ0031MB27  |. 11/15/2021 |. 11/16/2026 |......eeeeveeen feunnnn 22,060,015(............ 4,683 |...... 3,955,358 |.eevveeeeeeeenn feeeeeeeee | 2,460,609 [.....ooeee fonnnen 2,460,609 |......... 257,613 [ Jeeeneen (194,845)]...eeeeeeeenn [ | i 85/85 ..........
2 YR SPX CALL SPREAD
OPTION #4124 DUE MAT, [ INDEXED LIFE PRODUCTS CREDIT SUISSE
NEXT PMT 12/14/2023 . | .ooeeeiiiiiieeeeeiiies EXHS ........ Equity/Index | INTERNATIONAL ...... ES8DKGMJYYYJLNSC3868 | 12/14/2021 |. 12/14/2023 |......evvvvvvven founnns 68,389,993 1..... 4,634/5,515 |...... 5,744,760 |ovevneeeeinnnnns |oevennneeeeinnns o 1,187,240 [ ..eveeenns | 1,187,240 |........ 628,187 [.oovvveeniiiiinn [ (708,258)[...ceevvvvnnnnees Joevvnnnneeeeiinnn [ evvias 85/85 ..........
5 YR SPX ASIAN CALL
OPTION #4125 DUE MAT, | INDEXED LIFE PRODUCTS BANK OF AMERICA NA
NEXT PMT 12/14/2026 . |.coovevvvnnniieiiiinnnnnns EXHS ........ Equity/Index |..oeevrriiinnnnniininnns BATYDEBBGKMZO031MB27  |. 12/14/2021 |. 12/14/2026 |......eeeeeeeen feunnnn 26,679,985(............. 4,634 |...... 5,055,860 [....oeeeeeennnees foeeernnieeeeeennn feees 3,226,706 [..oeuneeees fornnen 3,226,706 |......... 347,795 |oeeeeeeeeenn o (249,194). e foeeeee | 85/85 ..........
2 YR SPX CALL SPREAD MORGAN STANLEY &
OPTION #4204 DUE MAT, [ INDEXED LIFE PRODUCTS CO. INTERNATIONAL
NEXT PMT 01/16/2024 . | .oeeeeeiiieeeiieiiannnns EXHS ........ Equity/Index |PLC ...oevvivviinnnnns 4PQUHN3JPFGFNF3BB653  |. 01/14/2022 |. 01/16/2024 |......evvvvvvven founnns 67,140,004]..... 4,663/5,549 |...... 5,759,941 |oevvniiiiiiiin oo | 1,285,737 [.oeeeeeeins | 1,285,737 |......... 641,815 [cviiiiiiiinnns | (708,189)]..evvvvnneevennnn ferrerviiiiiniie | eeeeeeians 85/85 ..........
5 YR SPX ASIAN CALL
OPTION #4205 DUE MAT, | INDEXED LIFE PRODUCTS
NEXT PMT 01/14/2027 . | .covviviiiiiiieiiiininnnns EXHS ........ Equity/Index |BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83 | 01/14/2022 |. 01/14/2027 |...cevveneeeaen fennnnn 38,149,993 |............ 4,663 |...... 7,378,210 [oeeeeeeeeeeeeee [ oo 4,615,513 | .ooovvnnnns fennnnn 4,615,513 |......... 490,957 |oeeveneeeeeennn o [REISKTCIST) R INUURRRRUPPRR PP, 85/85 ..........
2 YR SPX CALL SPREAD
OPTION #4294 DUE WAT, [ INDEXED LIFE PRODUCTS GOLDMAN SACHS
NEXT PMT 02/14/2024 . Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS28  |. 02/14/2022 |. 02/14/2024 |......evvvvvvven feunnns 54,639,998 |..... 4,402/5,238 |...... 4,841,104 |ooeenieiiiinens | [ 2,427,636 | ..oevvnnnnn feunnnn 2,427,636 |......... 911,223 |eeveieiiine o (596,848)[......ccvvvnnnens |ernniniieeiinnns
5 YR SPX ASIAN CALL
OPTION #4295 DUE MAT, | INDEXED LIFE PRODUCTS BANK OF AMERICA NA
NEXT PMT 02/16/2027 . |.coevevvvnnnneeeiiinninnnns EXHS ........ Equity/Index |..oeevrriiinnnnniininnns BATYDEBBGKMZO031MB27  |. 02/14/2022 |. 02/16/2027 |...eevveueeaaen feunnnn 24,029,993 (............. 4,402 |...... 4,983,821 .o feeeeeee e [ 3,818,051 [..oeeveenes fonnees 3,818,051 |......... 443,133 | o (245,374). e foreeeee | 85/85 ..........
2 YR SPX CALL SPREAD
OPTION #4333 DUE MAT, | INDEXED LIFE PRODUCTS
NEXT PMT 03/14/2024 . |.coeeeeiiiieieiiiinnns EXHS ........ Equity/Index |CITIBANK NA ........ ES70DZWZ7FF32TWEFA7E | 03/14/2022 |. 03/14/2024 |......eevvvvvven founnns 60,739,9921..... 4,173/4,966 |...... 5,448,378 |..evneveiiininins |oeviiniieneieinnn fees 4,610,614 [........... [ 4,610,614 |...... 1,625,250 [oovnniiiiinnnnnns Jovnnnnn (670,799)...evevevnnnnnens Joevvnieeeeeiinnn [ eeviis 85/85 ..........
5 YR SPX ASIAN CALL
OPTION #4334 DUE MAT, | INDEXED LIFE PRODUCTS
NEXT PMT 03/15/2027 . | .oiiiiiinnnniiiiiinnnnnnns EXH5 ........ Equi ty/Index | BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83  |. 03/14/2022 |. 03/15/2027 |...evvvvueeeeen founnns 30,450,015(............ 4,173]...... 6,724,578 |...oeeeeenninees |oeennninneeeenen [ 6,040,312 [ .eiiiis et 6,040,312 ]......... 723,526 |.evvenaneeeennnns fooeeees (331,260)]-- e eeeeeemmnees Joermmmnnneeeeeenns [ cevninnns 85/85 ..........
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Prior Current
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Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
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1 YR SPX CALL SPREAD
OPTION #4415 DUE MAT, | INDEXED LIFE PRODUCTS

NEXT PMT 04/14/2023 . [.ovovvvveiiiiiiiiiie, EXH5 ........ Equity/Index |CITIBANK NA ........ ES70DZNZTFF32TIEFATE . 04/14/2022 |. 04/14/2023 |.veeveveuvreens fonnee 795,730,022.....4,393/4,744 |.....35,608,918 |.....evereeueriens foeereeereieienns foreeine 34,570 [ voveneeies [ 34,570 |...... 5,590,065 [..vevveveerriennas [oon (8,780,281)]...vevveeeeeens foeriieeiciin [ e 85/85 ..........
1 YR SPX CALL SPREAD MORGAN STANLEY &

OPTION #4416 DUE MAT, [INDEXED LIFE PRODUCTS CO. INTERNATIONAL

NEXT PUT 04/14/2023 . |.... Equity/Index |PLC .. 4POUHN3JPFGFNF3BB653 . 04/14/2022 |. 04/14/2023 |.... R 237,590,010 ......4,393/4,583 |...... 6,127,446 o |eennn(1,510,877))..

1 YR SPX CALL SPREAD MORGAN

OPTION #4417 DUE MAT, [INDEXED LIFE PRODUCTS 0. INTERNATIONAL

NEXT PMT 04/14/2023 . [.ovovveveiiiiiiiiiine, EXH5 ........ Equity/Index |PLC vvovevveveinnene 4POUHN3JPFGFNF3BB653 . 04/14/2022 |. 04/14/2023 |.uevvenvevenns fervene 12,980,016 |.....4,437/4,667 |......... 388,621 |-veuveveiereeens foereeeeieeeeenes e P2\ I RS 20 60,407 [.enveveeeeveeanes foereins (95,824)] eveveveierenn forrreesiensiens | eveeeeens 85/85 ..........
1 YR SPX CALL SPREAD

OPTION #4418 DUE MAT, | INDEXED LIFE PRODUCTS

NEXT PUT 04/14/2023 . [ ..vveeeeeeciceceennes EXH5 oo Equity/Index |CITIBANK NA ........ ES70DZNZTFF32TNEFAT6 | 04/14/2022 . 04/14/2023 |..evveevvvcuvne fovurnes 2,830,014].....4,393/4,689 |......... 109,804 [..veveveneiees [ foeeieee FE YA S 137 | LIR30 PR R (27,075 foeeeieieeeeee | v 85/85 ..........
1 YR SPX CALL SPREAD MORGAN STANLEY &

OPTION #4419 DUE MAT, [INDEXED LIFE PRODUCTS 0. INTERNATIONAL

NEXT PMT 04/14/2023 . [.cvovveveiiiiiiiiiine, EXH5 ........ Equity/Index |PLC vvovereeveninnnns 4POUHN3JPFGFNF3BB653 . 04/14/2022 |. 04/14/2023 |..vevvveeree forernnes 5,590,010 .....4,422/4,568 |......... 1,28 [ [ o A7) IS R 120 |overrnns LT P T (27,829)] v Jorereeeeeeees | e 85/85 ..........
1 YR SPX CALL SPREAD MORGAN STANLEY &

OPTION #4420 DUE MAT, [INDEXED LIFE PRODUCTS CO. INTERNATIONAL

NEXT PUT 04/14/2023 . [ ..vveeveeeceeeeecnes EXH5 oo Equity/Index |PLC wovevevevierannnne 4POUHN3JPFGFNF3BB653 . 04/14/2022 |. 04/14/2023 |.veveveuvavenns fervene 11,709,986 |.....4,393/4,634 |......... 376,945 |- oo [, (X1 IS IR 631 [oevnnene 52,403 [ovoveeriiees [ (92,945).vveveverenes [ | e 85/85 ..........
1 YR SPX CALL SPREAD

OPTION #4421 DUE MAT, | INDEXED LIFE PRODUCTS

NEXT PMT 04/14/2023 . [ .cvovveveiiiiiiiiiine, EXH5 ........ Equity/Index |CITIBANK NA ........ ES70DZNZTFF32TIEFATE . 04/14/2022 |. 04/14/2023 |.veeveveevrvens fonnee 275,360,002 ......4,393/4,854 .....15,376,102 |..cvevevereriens |ooereeiereceiens forreeienns 9,390 |evevvenes v 9,390 |...... 2,591,685 [.vevreeereiennns [oane (3,791,368)[...cveveveeerans |oeeriererieeniens | e 85/85 ..........
1 YR SPX CALL OPTION

#4422 DUE MAT, NEXT | INDEXED LIFE PRODUCTS CREDIT SUISSE

PUT 04/14/2023 .vove [ e EXH5 oo Equity/Index | INTERNATIONAL ... ESBDKGMJYYYJLNBC3868 . 04/14/2022 |. 04/14/2023 |..evevinvavenns fernene 23,620,011 .. 4,766 |...... 1,084,158 [+ [oeererieiinieiines foevieeinns (113 PRSI IO (915)..ee 245,781 [ [ (267,327 [ | e 85/85 ..........
1 YR EEM CALL SPREAD MORGAN STANLEY &

OPTION #4423 DUE MAT, [INDEXED LIFE PRODUCTS C0. INTERNATIONAL

NEXT PMT 04/14/2023 . Equity/Index |PLC .. 4PQUHN3JPFGFNF3BB653 . 04/14/2022 |. 04/14/2023 |.... I - 5,320,000 ..227,164 v (147)].......... 30,814 | I (56,013)|...

2 YR SPX CALL SPREAD

OPTION #4424 DUE MAT, | INDEXED LIFE PRODUCTS

NEXT PUT 04/15/2024 . [ ..vveeeeeceeicccene EXH5 oo Equity/Index |SOCIETE GENERALE .. O2RNESIBXPAROTDBPUAT |. 04/14/2022 |. 04/15/2024 |...oevvvrvaus |ovnnee 59,710,013 .....4,393/5,227 |...... 5,576,914 [coveveeieis e Joe 3,162,959 [ .evrvrees fornne 3,162,959 |...... 1,183,010 [oveveierevriens forenne (685,686)].. v vevevenveren [oererreerieiiins | e 85/85 ..........
5 YR SPX ASIAN CALL MORGAN STANLEY &

OPTION #4425 DUE MAT, [INDEXED LIFE PRODUCTS C0. INTERNATIONAL

NEXT PMT 04/14/2027 . [ .oveeveiiiiiiiiiine, EXH5 ........ Equity/Index |PLC vvoveeveveinnene 4POUHN3JPFGFNF3BB653 . 04/14/2022 |. 04/14/2027 |.vevvenvavenns fernene 23,010,012 .uveeeee 4,393 |...... 5,476,380 [coveveverieies e o 3,902,138 [..oveeeres [ovnne 3,902,138 |......... 456,299 [ [ (269,920)]-..vveeeeveeens forerereeierieiees | e 85/85 ..........

1 YR EAFE CALL SPREAD
OPTION #4426 DUE MAT, | INDEXED LIFE PRODUCTS
NEXT PMT 04/14/2023 . |.cccuvieeieeiiiiieeenn, EXH5 ........ Equity/Index |BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UKS573 . 04/14/2022 |. 04/14/2023 |.....ccevvvveees fevennne 5,320,002 ..... 2,119/2,29 |......... 233,588 [.ooooeeieiiieii [ | 31,866 |.ooeeeenns fernennnne 31,866 |.......... R.641 | [ (57,887 ). [ [ el 85/85 ..........
1 YR SPX CALL SPREAD
OPTION #4427 DUE MAT, | INDEXED LIFE PRODUCTS

NEXT PUT 04/14/2023 . [ .vovvverercieieeennn, EXH5 ... Equity/Index |BNP PARIBAS ........ ROMUNSFPUBNPROBKSP83 . 04/14/2022 |. 04/14/2023 |...evevevevers |oveve. 1,000,017 |.....4,393/4,766 |.......... 47,300 |ovoveerereeeees [ o L PO FEOSRR 3T 7,569 [oveverereirens forernn (11,663)]. v foreverereieeeeen | v 85/85 .........
1 YR BEI CALL OPTION MORGAN STANLEY &
#4428 DUE MAT, NEXT | INDEXED LIFE PRODUCTS CO. INTERNATIONAL
PUT 04/14/2023 . [ e EXH5 oo Equity/Index |PLC .oveveveveernnnnne 4PQUHN3JPFGFNF3BBB53 . 04/14/2022 |. 04/14/2023 |vovvvevvvs |ovnen 2,130,001 |+vveienenne LEX] - 60,085 v.veveeveneeenes feereninierineins [ [6:x)) ISR S (%)) I 12,004 [oovovvieeieiens o (14,81 | | v 85/85 ..........

1 YR SX5E CALL SPREAD
OPTION #4467 DUE MAT, | INDEXED LIFE PRODUCTS
NEXT PMT 05/15/2023 . |..cevvveveeeiiiiiiieneene EXHS ........ Equity/Index |BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UK5573 . 05/16/2022 |. 05/15/2023 |.....eeevvveeers foennnne 6,820,016 ..... 3,685/3,999 |......... 269,390 |- Jeeeeeeeee e oo 538,029 |..everiens e 538,029 |......... 300,401 [.oeeiiiiiiieees [ (66,607)]-.vvveeeeeaien foermeeeeeeiiien | eeeeinens 85/85 ..........
1 YR SPX CALL SPREAD
OPTION #4468 DUE MAT, | INDEXED LIFE PRODUCTS

NEXT PUT 05/15/2023 . |.... Equity/Index |CITIBANK NA ........ ESTODZNZTFF32THEFAT6 . 05/16/2022 | 05/15/2023 |..vvvvvevvias fonee 683,800,013 |.....4,008/4,329 |.....29,341,858 [......coevrreens [orreeririninians oo 26,935,841 | ..ovevenns fonnnn 26,935,841 |.....16,472,819 [...oooverrcs [ (7,254,855)] v foeeeeeeieesienes
1 YR SPX CALL SPREAD MORGAN STANLEY &
OPTION #4469 DUE MAT, [INDEXED LIFE PRODUCTS C0. INTERNATIONAL
NEXT PMT 05/15/2023 . [.cvevevveniiviniriiniie, EXH5 ........ Equity/Index |PLC vvoveeveveinnene 4POUHN3JPFGFNF3BB653 . 05/16/2022 |. 05/15/2023 |.vvvveevvens fonnen 163,210,015 .....4,008/4,182 |...... 4,003,522 [+.evenererriens | o 4,410,133 [ oo [ovne 4,410,133 |...... 2,633,413 [covovreeees [ (989,882)]....vveevererrs |orerereieeeenen | e 85/85 .........
1 YR SPX CALL SPREAD MORGAN STANLEY &
OPTION #4470 DUE MAT, [INDEXED LIFE PRODUCTS CO. INTERNATIONAL
NEXT PUT 05/15/2023 . [ evuvevveeeeeeecenenes EXH5 oo Equity/Index |PLC woveveveverrnnnnne 4PQUHN3JPFGFNF3BBB53 . 05/16/2022 |. 05/15/2023 |.vvevevvevans |ovnnne 34,870,008 |.....4,048/4,259 |...... 1,000,420 [+.eoveniereieiens [ foeeeens 958,503 | +vevvreen [oerenne 958,503 |......... 586,744 |.voveeeeiaiees o (287, 357)e e e | e 85/85 ..........
1 YR SPX CALL SPREAD MORGAN STANLEY &
OPTION #4471 DUE MAT, [INDEXED LIFE PRODUCTS 0. INTERNATIONAL

NEXT PMT 05/15/2023 . [..ccovvveeeeiiiiiiieeannne EXHS ........ Equity/Index [PLC .....eene...... 4PQUHN3JPFGFNF3BB653 . 05/16/2022 |. 05/15/2023 |......eeeeeennn |.neeee. 2,359,9%..... 4,008/4,279|.......... 87,582 [ e [ 85,792 . i | 85,792 |.......... 52,260 |.ooeeeeiiiiieeee | (21,643)]. e | | e 85/85 ..........




STATEMENT AS OF MARCH 31, 2023 OF THE PACIFIC LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

G1903

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
1 YR SPX CALL SPREAD
OPTION #4472 DUE MAT, [ INDEXED LIFE PRODUCTS CREDIT SUISSE
NEXT PMT 05/15/2023 . |.coevevvvrnniieiiiininnnns EXHS ........ Equity/Index | INTERNATIONAL ...... ES8DKGMJYYYJLNBC3868  |. 05/16/2022 |. 05/15/2023 |..eeveeeveeennn foenes 7,650,009 {..... 4,035/4,168 |......... 143,820 [oeeeeeeeeeeeeee Jeeeeeeeeeeeee [ 156,800 |..oovvvvnnn Jvnnnnnn 156,800 |.......... 94,409 |-eeeneeeeeeeies foeeeennnn (35,560)]- -+ eeeeremnaes foeremmneeeeeeenn [ e 85/85 ..........
1 YR SPX CALL SPREAD MORGAN STANLEY &
OPTION #4473 DUE MAT, [ INDEXED LIFE PRODUCTS CO. INTERNATIONAL
NEXT PMT 05/15/2023 . Equity/Index |PLC .. 4PQUHN3JPFGFNF3BB653  |. 05/16/2022 |. 05/15/2023 |.... P F 21,689,987 |..... 4,008/4,228 |.........663,497 ...695,322 ... ....095,322|... R P (164,051)|..
1 YR SPX CALL SPREAD
OPTION #4474 DUE MAT, | INDEXED LIFE PRODUCTS
NEXT PMT 05/15/2023 . |.ovvivivnnnniieiiiininnnns EXHS ........ Equity/Index |CITIBANK NA ........ E570DZWZ7FF32TWEFA76  |. 05/16/2022 |. 05/15/2023 |...eeveuevevenn feounnn 223,559,984 (..... 4,008/4,429 |..... 12,061,062 [..eevvveeeeeeeenn [oeneeeeeeniees foeees 9,485,264 |......eunn fennnnn 9,485,264 |...... 5,782,145 |.coveeeeeeeeenn [t (2,982, 131)]-eeeeeeeeeeeiees foeeemmeeeeeeene [ e 85/85 ..........
1YR SPX CALL OPTION
#4475 DUE MAT, NEXT | INDEXED LIFE PRODUCTS CREDIT SUISSE
PMT 06/15/2023 ...cccvv | eoeeeeeeniieee e EXHS ........ Equity/Index | INTERNATIONAL ...... ES8DKGMJYYYJLNSC3868  |. 05/16/2022 |. 05/15/2023 |......evvnvvvven founnns 25,760,001 ....ccunnnnns 4,349 |...... 1,476,088 oo [ s 11,034 [ s 111,034 |......... 211,298 [oeeeiiiiiiieees e (364,957)]..cvvvnneeeiinnnnn forreiiiiiii | e 85/85 ..........

1 YR EEM CALL SPREAD
OPTION #4476 DUE MAT, | INDEXED LIFE PRODUCTS
NEXT PMT 05/15/2023 . |..cvvveeeeiiiiiiiinnnnne EXHS ........ Equity/Index |BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UK5573 . 05/16/2022 |. 05/15/2023 |.....eevvvveeers foennnne 6,820,000 ............. 40/44 |......... 284,394 | o el 107,094 [..oooonnns fereennne 107,004 |.......... 34,286 ..o [eeee (70,317 ). [ | s 85/85 ..........
2 YR SPX CALL SPREAD
OPTION #4477 DUE MAT, | INDEXED LIFE PRODUCTS

NEXT PUT 05/14/2024 . [ ..vveveeeciciecennes EXH5 oo Equity/Index |CITIBANK NA ........ ESTODZNZTFF32TNEFAT6 . 05/16/2022 |. 05/14/2024 |...vevvvevans |ovnene 60,650,009 .....4,008/4,770 |...... 5,519,757 [ceveveririeenns e Joe 6,001,597 | ceevevenens [ 6,001,597 |...... 1,952,605 [..vvenereeeiis fornene (681,451)]. v forereiereeerene [ v 85/85 ..........
5 YR SPX ASIAN CALL

OPTION #4478 DUE MAT, | INDEXED LIFE PRODUCTS BANK OF AMERICA NA

NEXT PMT 05/14/2027 . [.ovevveeniiiiiiiiiie EXH5 ........ Equity/Index | vveveveereeirieenns BATYDEBBGKMZOO31MB27 . 05/16/2022 |. 05/14/2027 |.vvevevenvavenns fervene 22,980,005 |............ 4,008 |...... 5,476,134 [covoveeiieis e o 5,418,416 | ..eovevenns feennne 5,418,416 |........ 647,108 |..veereeenreeens [orenne (270,208)..eveeeeees [ | e 85/85 ..........
1 YR EAFE CALL SPREAD

OPTION #4479 DUE MAT, [INDEXED LIFE PRODUCTS JP MORGAN CHASE

NEXT PUT 05/15/2023 . [ evveveveeeeeneecnenes EXH5 oo Equity/Index |BANK, NA ............ THBGLXORUGOFUSTRNES7 . 05/16/2022 |. 05/15/2023 |..vcvvveuvee fovernes 6,819,999 (.....1,946/2,112|......... 202,578 |- [ [ 426,212 | e 426,212 oo 251,321 [eeveeeeis [ (72,3 e o | e 85/85 ..........
1 YR SPX CALL SPREAD

OPTION #4480 DUE MAT, [INDEXED LIFE PRODUCTS GOLDMAN SACHS

NEXT PMT 05/15/2023 . Equity/Index | INTERNATIONAL ...... 1122LRONP2IHZNBBBKS28 . 05/16/2022 |. 05/15/2023 |.... I - 1,359,998 |.....4,008/4,349 |..........61,744 ....54,663 ... ....33,453 . I (15,266)|...

1 YR SPX CALL SPREAD

OPTION #4481 DUE MAT, [INDEXED LIFE PRODUCTS CREDIT SUISSE

NEXT PUT 05/15/2023 . [ evuveveeeeeeieecenes EXH5 oo Equity/Index | INTERNATIONAL ... E5BDKGMJYYYJLNBC3868 . 05/16/2022 |. 05/15/2023 |..evevvvevvne fovnnen 1,099,998 .....4,008/4,369 |.......... 52,580 [.veveveieieins [ e 44,977 | e e 44,977 oo 27,536 [oveveiereniniens [ (13,001 forrieieieieeiene [ e 85/85 ..........
1 YR BEI CALL OPTION MORGAN STANLEY &

#4486 DUE MAT, NEXT | INDEXED LIFE PRODUCTS CO. INTERNATIONAL

PMT 05/15/2023 ..vvvv [ eoveieieiiiicieie EXH5 ........ Equity/Index |PLC vvoveeveveinnene 4POUHN3JPFGFNF3BB653 . 05/16/2022 |. 05/15/2023 |..vevvevevenee [onee 1,810,000 [...evevnnee L 59,083 [oeveiereieis [ o I (:72 IS S 3,762 e 3,495 | o (12,623)] eveveveeerennn forerersiensiees | cveeieens 85/85 ..........
1 YR SX5E CALL OPTION

#4605 DUE MAT, NEXT INDEXED LIFE PRODUCTS

PMT 06/14/2023 ..cvv [ e EXH5 oo Equity/Index |BNP PARIBAS ........ ROMUWSFPUBNPROBKSPB3 . 06/14/2022 |. 06/14/2023 |...veveuvevenes fervene 11,819,991 [.....3,475/3,771 |......... 479,892 |- e [ 941,894 | e e 941,894 |......... 380,433 [.evvveeieiiis [ (118,330 vevevevvres forereiereeerene [ e 85/85 ..........
1 YR SPX CALL SPREAD

OPTION #4606 DUE MAT, [INDEXED LIFE PRODUCTS GOLDMAN SACHS

NEXT PMT 06/14/2023 . [.ovevvveniieiiiiiiie, EXH5 ........ Equity/Index | INTERNATIONAL ...... 1122LROWP2HZNBBBKS28 . 06/14/2022 |. 06/14/2023 |...evvevvvens fonne 651,920,004 |.....3,735/4,034 |.....28,032,560 |-....eveeereeens forrrerenennsnenes foene 42,067,500 |.cvenevens fonne 42,067,500 |..... 19,411,253 |...vovrverrnnns fone (6,912,138)[..cveveveeeres |oerieerieeeies | e 85/85 ..........

1 YR SPX CALL SPREAD
OPTION #4607 DUE MAT, | INDEXED LIFE PRODUCTS
NEXT PMT 06/14/2023 . |..ccuvveeeeeiiiiiieeenns EXH5 ........ Equity/Index |SOCIETE GENERALE .. O2RNE8IBXP4ROTD8PU41 |. 06/14/2022 |.06/14/2023 |..........cceen |-.nne 158,529,998 |..... 3,736/3,897 |...... 3,883,985 |.ooeeeeiiiii [ [ 5,798,162 |..vveeeees |onnee 5,798,162 |...... 2,577,190 |oeeveeieeieeennans | (957,695)]...cvvveeeeiinnns foennnneeeeeiiiins | eeeeinens 85/85 ..........
1 YR SPX CALL SPREAD
OPTION #4608 DUE MAT, | INDEXED LIFE PRODUCTS
NEXT PMT 06/14/2023 . |..cvvveveeeiiiiiineeene EXHS ........ Equity/Index |BNP PARIBAS ........ ROMUNSFPUBMPROBKSP83 [ 06/14/2022 |. 06/14/2023 |......eeevveeens |onnnne 18,470,006 |..... 3,773/3,969 |......... 523,255 |.evveeeeeeeiies [ereeeeeeeeiiiee ol 792,678 [ .cocveeees | 792,678 |......... 362,137 [coeeeiieeeeees foeee (129,022)]. ... oo | eeeiiiens 85/85 ..........
1 YR SPX CALL SPREAD
OPTION #4609 DUE MAT, | INDEXED LIFE PRODUCTS
NEXT PMT 06/14/2023 .
1 YR SPX CALL SPREAD
OPTION #4610 DUE MAT, | INDEXED LIFE PRODUCTS
NEXT PMT 06/14/2023 . |..cvvvveeeiiiiiiieneene EXHS ........ Equity/Index |BNP PARIBAS ........ ROMUNSFPUBMPROBKSP83 . 06/14/2022 |. 06/14/2023 |......eeveereee |oeneeeed 6,659,987 |..... 3,761/3,885 |......... 124,782 [ [ e 186,805 |.vvveeeeens [eueennns 186,805 |.......... 83,323 [ [eeeeee (30,788)[.ceeee e [ [ il 85/85 ..........
1 YR SPX CALL SPREAD
OPTION #4611 DUE MAT, | INDEXED LIFE PRODUCTS

181,228 |.......... 82,418 [ e (29,624)).ccciiiiieeiis |

Equity/Index |BNP PARIBAS ........ ROMUNWSFPUBMPROBKSP83 . 06/14/2022 |. 06/14/2023 |......eevveeenn |oennns 3,270,002]..... 3,735/3,988 |......... 120,140 | [ [ 181,228 |...

NEXT PUT 06/14/2023 . [ ..vvevveececeeccnnes EXH5 oo Equity/Index |BNP PARIBAS ........ ROMUNSFPUBNPROBKSP83 . 06/14/2022 |. 06/14/2023 |...vevevvvaves |ovneae 17,860,002 ].....3,735/3,941 |......... 542,984 [ [ o 819,082 |.veveeens |orinnn 819,082 [......... 367,452 [.evvveeeeiiis [ (133,877 veveveeeverres forererereeienenes [ v 85/85 ..........
1 YR SPX CALL SPREAD
OPTION #4612 DUE MAT, [INDEXED LIFE PRODUCTS GOLDMAN SACHS

NEXT PMT 06/14/2023 . |..ccovvveeeeiiiiiieeeannn. EXHS ........ Equity/Index [ INTERNATIONAL ...... W22LROWP2 |HZNBB6KS28 . 06/14/2022 |. 06/14/2023 |................ |..... 245,009,984]..... 3,735/4,128 |..... 13,279,642 | oo e 19,842,689 |.......... |..... 19,842,689 |...... 9,365,287 |.ooeeeiieeae | (3,274,408)|..ceeeeeieeees [ | 85/85 ..........
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
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1 YR SPX CALL OPTION
#4613 DUE MAT, NEXT [ INDEXED LIFE PRODUCTS

PMT 06/14/2023 ..o [ eevvreieieieieeeens EXH5 ... Equity/Index |SOCIETE GENERALE .. O2RNESIBXPAROTDBPUAT . 06/14/2022 |. 06/14/2023 |...vevevvvves ovec 63,669,987 |............ 4,083 ...... 4,310,459 [ oo [ 372,577 | v [ 3,172,577 |...... 1,593,018 |-vovevrereenns [onne (1,062,853)(-...cevevvverens oererrereierenes | eveieene 85/85 .........
1 YR EEM CALL SPREAD
OPTION #4614 DUE MAT, [INDEXED LIFE PRODUCTS CREDIT SUISSE

NEXT PMT 06/14/2023 .
2 YR SPX CALL SPREAD
OPTION #4615 DUE MAT, | INDEXED LIFE PRODUCTS
NEXT PMT 06/14/2024 . |..cevvevveiiiiiiiennne EXHS ........ Equity/Index [CITIBANK NA ........ E570DZWZ7FF32TWEFATE  [. 06/14/2022 |. 06/14/2024 |......oevveeeees |onnne 64,379,989 |..... 3,735/4,445 |....... 6,052,364 |....oveeeeeiinns foeeeeeee e o 7,989,512 [..cccoiin [ 7,989,512 ...... 2,285,569 ..o [ (745,161)).cceoeeeeee e | e 85/85 ..........
5 YR SPX ASIAN CALL
OPTION #4616 DUE MAT, | INDEXED LIFE PRODUCTS

s 11,820,000

..522,444 ...244,940 | ... ....244,940 |.......... 92,395 [. [ O (128,822)|..

Equity/Index | INTERNATIONAL ...... ESBDKGMJYYYJLNBC3B68 [ 06/14/2022 |. 06/14/2023 |....

NEXT PUT 06/14/2027 . [ ..vveveeeceeeeecnnes EXH5 oo Equity/Index |BARCLAYS BANK PLC ~ GSGSEF7VJP5I7OUKS573 . 06/14/2022 |. 06/14/2027 |.evevevvrvaus |ovnnne 39,230,011 |+vouvevnens 3,735 ], 10,395,950 [ovovveveeiiis [ oo 11,740,637 | cvveveens [ 11,740,637 |..... 1,404,186 |-vvvvevrieiies e (512,398 forereneeieesiees | e 85/85 ..........
1 YR EAFE CALL SPREAD

OPTION #4617 DUE MAT, [INDEXED LIFE PRODUCTS WIELLS FARGO BANK,

NEXT PMT 06/14/2023 . [.cveevveniiiiiiiiine, EXH5 ........ Equity/Index |N.A. eeveeveveenns KB1HIDSPREMYMCUFXTO9 . 06/14/2022 |. 06/14/2023 |...vevenvevenes fervene 11,820,000 |.....1,847/2,004 |......... 533,082 [.r.veveeereieres foereeeieieees [ 866,583 |.vevevens fornennns 866,563 |......... 399,282 [.cvvverrieiris [ (131,45)) e oo | v 85/85 ..........
1 YR SPX CALL SPREAD

OPTION #4618 DUE MAT, [/INDEXED LIFE PRODUCTS WELLS FARGO BANK,

NEXT PUT 06/14/2023 . [ ..vveeveeceeeeecnnes EXH5 oo Equity/Index |N.A. ceevevereeinnnnne KB1HIDSPRFMYMCUFXTO9 . 06/14/2022 . 06/14/2023 |...vcvvvcvvee fovunes 1,129,983 .....3,735/4,083 |.......... 51,302 [eveieieiees [ o 76,863 |.eveveees forreninns 76,863 |.vvnee 35,663 [..veveeererienis [ (12,850). v [orereerereeeniens | e 85/85 ..........
1 YR SPX CALL SPREAD

OPTION #4619 DUE MAT, [INDEXED LIFE PRODUCTS WIELLS FARGO BANK,

NEXT PMT 06/14/2023 . [.cvoevveniiiiiiiiniine, EXH5 ........ Equity/Index |N.A. eoverveveienns KB1HIDSPRFMYMCUFXTO9 . 06/14/2022 |. 06/14/2023 |....vevvevevenee [oneee 3,880,006 [.....3,735/4,083 |......... 176,152 [oveneeveeeiees [ foreeens 263,925 [ oo [ 263,925 |......... 122,854 | e (43,435)].v e [ | e 85/85 ..........
1 YR SPX CALL SPREAD

OPTION #4620 DUE MAT, [INDEXED LIFE PRODUCTS WELLS FARGO BANK,

NEXT PUT 06/14/2023 . [ ..vveveeeceeicecnnes EXH5 oo Equity/Index |N.A. ceeveverieinnnnne KB1HIDSPRFMYMCUFXTO9 . 06/14/2022 . 06/14/2023 |..vcvvvcvvee fovurnes 1,099,987 |.....3,735/4,072 |.......... 52,470 [oeveieecis [ o 78,568 | v forreinns 78,568 |.v.vnne 36,629 [..eoveiereiaies [ (12,938)] v vveveeerene foerreerieerieies | v 85/85 ..........
1 YR BEI CALL OPTION MORGAN STANLEY &

#4621 DUE MAT, NEXT | INDEXED LIFE PRODUCTS CO. INTERNATIONAL

PMT 06/14/2023 ........ |.... e [EXH5 Equity/Index |PLC .. 4PQUHN3JPFGFNF3BB653 . 06/14/2022 |. 06/14/2023 |.... I 2,410,000 130 . B (16,788)|..

1 YR SX5E CALL OPTION

#4668 DUE MAT, NEXT INDEXED LIFE PRODUCTS

PMT 07/14/2023 .cvv [ e EXH5 oo Equity/Index |BARCLAYS BANK PLC ~ GSGSEF7VJP5IOUKS573 . 07/14/2022 | 07/14/2023 |.evevevevaus |ovnnne 10,940,005 .....3,397/3,685 |......... BA8,184 |- [ [ 865,122 |.oveveeens |orennnn 865,122 |........ 308,888 [..vevevenians [orenas (109,520). v [oeeieesieisies | e 85/85 ..........
1 YR SPX CALL SPREAD

OPTION #4669 DUE MAT, | INDEXED LIFE PRODUCTS BANK OF AMERICA NA

NEXT PMT 07/14/2023 . [ .ovoeeveiiiiiiiiie, EXH5 ........ Equity/Index | veeveveereeirienenns BATYDEBOGKMZOO31MB27 . 07/14/2022 |. 07/14/2023 |.vevvevveens fonnee 628,549,998 |.....3,790/4,094 |..... 27,279,070 |...veveveuerrenes foererieieiiens [ 37,892,039 | ..ovevens fonnen 37,892,039 |.....17,359,738 [...oeoverren [onnee (6,726,346)..cveveveeerens |oeeriererieeeiens | e 85/85 ..........
1 YR SPX CALL SPREAD

OPTION #4670 DUE MAT, | INDEXED LIFE PRODUCTS

NEXT PUT 07/14/2023 . [ vveeeeecieeecenes EXH5 oo Equity/Index |CITIBANK NA ........ ES70DZNZTFF32TIEFAT6 | 07/14/2022 | 07/14/2023 |.vevvvvvuvreenns fonnee 206,940,003 .....3,790/3,955 |...... 5,140,390 [ovevveveieis v Joe 7,104,856 | ..coenenens [onnen 7,104,856 |...... 3,147,959 [ [ (1,267,493 v foeereesieeriee | cveeeeens 85/85 ..........
1 YR SPX CALL SPREAD MORGAN STANLEY &

OPTION #4671 DUE MAT, [INDEXED LIFE PRODUCTS C0. INTERNATIONAL

NEXT PMT 07/14/2023 . [ .ovoeeeiiiiiiiiie, EXH5 ........ Equity/Index |PLC vvovevveveinnene 4POUHN3JPFGFNF3BB653 . 07/14/2022 . 07/14/2023 |..evevvveerne forennes 9,799,990|.....3,828/4,027 |......... 283,612 |- oo [ 393,546 [ vevevens fonnnne 393,546 |......... 179,368 [-.vveveeereians foreeenns (69,932)] +vveveveeerenn forererrienriens | eveeieean 85/85 ..........
1 YR SPX CALL SPREAD

OPTION #4672 DUE MAT, | INDEXED LIFE PRODUCTS BANK OF AMERICA NA

NEXT PMT 07/14/2023 . [ .cveveeveieiiieiiine, EXH5 oo EQUity/IndeX | .eeeeeeererereneeeeennes BATYDEBBGKMZOO3TNB27 . 07/14/2022 |. 07/14/2023 |..vvvevevvis |ovnennne 2,590,005 .....3,790/4,046 |.......... 97,384 [eveeeeeees [ o 134,335 [ v oo 134,335 |..vnnee 61,089 [.evvevenerreeanes oo (24,012)] v e | e 85/85 ..........
1 YR SPX CALL SPREAD

OPTION #4673 DUE MAT, [INDEXED LIFE PRODUCTS WIELLS FARGO BANK,

NEXT PMT 07/14/2023 . [ .oveveveiiiiiiie, EXH5 ........ Equity/Index [N.A. eoerveveinnns KB1HIDSPREMYMCUFXTO9 . 07/14/2022 . 07/14/2023 |..evevvveerae forenes 4,449,982/.....3,816/3,942 |.......... 85,440 [.evvveeeeeies [ | 117,085 [ v [ 117,085 |.......... 52,147 [ [ (21,087))+.eveeeveneerens [oeeriererieeeies | e 85/85 ..........
1 YR SPX CALL SPREAD MORGAN STANLEY &

OPTION #4674 DUE MAT, [INDEXED LIFE PRODUCTS CO. INTERNATIONAL

NEXT PMT 07/14/2023 . Equity/Index |PLC v.voveverveinens 4POUHN3JPFGFNF3BB653 . 07/14/2022 . 07/14/2023 |..vvcvvvevve fovenes 8,829,993 (.....3,790/3,999 |......... 274,986 |-v.veveveeeeenen [ [ 379,712 ... 379,712 e 170,498 [evveveveeeieis |oreee [GYZR: 0] R FORRR

1 YR SPX CALL SPREAD
OPTION #4675 DUE MAT, | INDEXED LIFE PRODUCTS
NEXT PMT 07/14/2023 . |.ccvvieieeeiiiiiieeene EXHS ........ Equity/Index [CITIBANK NA ........ ES70DZWZ7FF32TWEFATE (. 07/14/2022 |.07/14/2023 |.......coeeeenns |-onne 194,890,006 |..... 3,790/4,188 |..... 10,666,330 |-t | e 14,672,694 |....cocen | 14,672,694 |...... 6,816,689 [.......coeeeeeee |enn (2,680,004)...ceeeeniiiinn [ [ 85/85 ..........
1 YR SPX CALL OPTION
#4676 DUE MAT, NEXT | INDEXED LIFE PRODUCTS

PMT 07/14/2023 .o [ e EXH5 oo Equity/Index |BARCLAYS BANK PLC ~ GSGSEF7VJP5IOUKS573 . 07/14/2022 | 07/14/2023 |..evevvvvaus |ovnnne 54,989,999 [............ 4113 ... 3,566,102 [.cveoveveeees [ Joee 2,645,039 [ e fornen 2,645,039 |...... 1,280,786 [voveeeveeriens forenne (879,313 v [orereiereeeiene [ v 85/85 ..........
1 YR EEM CALL SPREAD MORGAN STANLEY &
OPTION #4677 DUE MAT, [INDEXED LIFE PRODUCTS 0. INTERNATIONAL

NEXT PMT 07/14/2028 . |.ooovvveeeeiiiiieeeenn. EXHS ........ Equity/Index [PLC .....eene...... 4PQUHN3JPFGFNF3BB653 [ 07/14/2022 |. 07/14/2023 |.......eeeeenn ... 10,940,000]............. 38/42{......... 481,360 [o.oveeeeeiiieee [ | 465,014 ..o o 465,014 ........ 178,704 .o [ (118,692)]. oo oo | e, 85/85 ..........
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STATEMENT AS OF MARCH 31, 2023 OF THE PACIFIC 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 ltem Exposure | Entity (b)
1 YR SPX CALL SPREAD MORGAN STANLEY &
OPTION #478 DUE MAT, [ INDEXED LIFE PRODUCTS C0. INTERNATIONAL
NEXT PMT 07/15/2024 . | .coevvvvinnieiiiiininnnns EXHS ........ Equity/Index |PLC ...eeevrveennnnnns 4PQUHN3JPFGFNF3BBE53  |. 07/14/2022 |. 07/15/2024 |.....oeeeeveeen feunnnn 50,909,9% |..... 3,790/4,511 |...... 4,739,212 |oeeeeeeeee [ | 6,119,948 [.....ocoeen [onnnee 6,119,948 |...... 1,779,045 | [ (582,890)[.. e eeeeeennaees Jeemmmnneeeeennnnn [ cvviis 85/85 ..........
5 YR SPX ASIAN CALL
OPTION #4679 DUE MAT, | INDEXED LIFE PRODUCTS BANK OF AMERICA NA
NEXT PMT 07/14/2027 . Equity/Index |.... . BATYDEB6GKMZO031MB27  |. 07/14/2022 |. 07/14/2027 |......evvvvvvvnn founnns 38,190,012 3,790 | 9,387,102 [oeeneeiiiiinens feveniineeiiinnnn o 10,972,377 [.eeeneeeecn | 10,972,377 |...... 1,289,461 [..oovvvnnieiiins [ (462,672)|..
1 YR EAFE CALL SPREAD MORG
OPTION #4680 DUE MAT, [ INDEXED LIFE PRODUCTS C0. INTERNATIONAL
NEXT PMT 07/14/2023 . | .covviiiiiiiiiiiiininnns EXHS ........ Equity/Index |PLC ...oeeivveennnnnns 4PQUHN3JPFGFNF3BB653  |. 07/14/2022 |. 07/14/2023 |....oevveeveeen fennnnn 10,940,001 |..... 1,785/1,937 |......... 491,206 |-.eveeeeeeeen foeeeeeeeeeeeeeen Jees 823,836 [..vvuneees foereeennn 823,836 |......... 320,533 |+eeveneeeeeeeenn o (121, 119)[- e e | s 85/85 ..........
1 YR SPX CALL SPREAD
OPTION #4681 DUE MAT, | INDEXED LIFE PRODUCTS BANK OF AMERICA NA
NEXT PMT 07/14/2023 . | .oeeeeeiiiiieeeeeeiinns EXHS ........ Equity/Index |..ceeerrirennnnnnnnnnns BATYDEB6GKMZ0031MB27  |. 07/14/2022 . 07/14/2023 |....evvvnrivvnnn fonnnns 1,419,990 ..... 3,790/4, 113 |.......... [T V£ R IR RPN 90,171 [eeveeeeees [ 90,171 ... A518 [ o [N ZAD) FRI R U 85/85 ..........
1 YR SPX CALL SPREAD
OPTION #4682 DUE MAT, | INDEXED LIFE PRODUCTS BANK OF AMERICA NA
NEXT PMT 07/14/2023 . | .coevviiviiiieiiiininnns EXHS ........ Equity/Index |..oeevrriiinnnniinnnnns BATYDEB6GKMZO031MB27  |. 07/14/2022 . 07/14/2023 |..ovveeeeeeenn feees 3,220,004 |..... 3,790/4,359 |......... 281,518 |-eeeeeeeeeees o s 307,299 | .oevvvnnnns [ 307,299 |......... LT U (57,087 eeeeeeeeeeee Joemeeeeeeeieee | e 85/85 ..........
1 YR SPX CALL SPREAD
OPTION #4683 DUE MAT, | INDEXED LIFE PRODUCTS BANK OF AMERICA NA
NEXT PMT 07/14/2023 . | .coeeeeeiiieeeeeeiinns EXHS ........ Equity/Index |..eeeerrieennnnnnnnnnns BATYDEB6GKMZ0031MB27  |. 07/14/2022 . 07/14/2023 |...evvenrvvvinnn fonnnns 1,570,013]..... 3,790/4,132.......... VLN P RPN AR 104,537 [.eeeeeeees o 104,537 |.......... 48,287 |ovveeiiiiinis | (18,659)]

0019999999. Subt

otal -

865,696,227

236,456,898

1,157,752,085

1,157,752,085

354,726,260

(180

,045,371)

0079999999. Subtotal - Purchased Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 865,696,227 | 236,456,898 1,157,752,085 | XXX | 1,157,752,085[ 354,726,260 (180,045,371)
0149999999. Subtotal - Purchased Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX
MORGAN STANLEY &
1 YR SPX CALL SPREAD |EQUITY INDEXED ANNUITY CO. INTERNAT IONAL
OPTION #117015 ........ Equity/Index |PLC ...oevivviinnnnns 4PQUHN3JPFGFNF3BB653  |. 08/15/2022 |. 08/08/2023 |......eevvvvvven feunnns 51,584,151 ]..... LR VA V230 T A PO RPN (R RN 1,136,189 [..veeeenns | 1,136,189 |......... 721,585 [ceeniviiiiienees e (7T R TR [, 0001 .eveneneees
1 YR SPX CALL SPREAD
OPTION #117553 ........ Equity/Index |BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83  |. 08/22/2022 |. 08/15/2023 |......evvvvvvven founnns 50,623,363 |..... 4,278/4,481 |oovveiiiiininns | [ e 881,299 [..eveneeens o 881,299 |......... 550,701 [oeeniiiiiiieees Joeennnn [R1(C78-107)) AR ETPRUUTRN [, 0001 .eveneneees
1 YR SPX CALL SPREAD
OPTION #117604 ........ Equity/Index |CITIBANK NA ........ E570DZWZ7FF32TWEFA76 |. 08/29/2022 |. 08/22/2023 |........cevvers |ovenn 48,984,072|..... 4,155/4,344 |.. F A 1,160,524 |........... |...... 1,160,524 |.........650,508 |.......covvvvnnnns [ornens (299,662))..
1 YR SPX CALL SPREAD WELLS FARGO BANK,
OPTION #117605 ........ Equity/Index |N.A. ooiiiiinnnnnnnns KB1H1DSPREMYMCUFXTO09 |. 09/06/2022 |. 08/29/2023 |......cevvvvvvnn foennns 49,494,929 |..... 4,004/4,190 |..oeeiiiiinnnnns fovevninnnniiiinnn [ e 1,507,744 [....ooooein | 1,507,744 |......... 725,767 |oeeiiiiinnnnns |oennnns (305,903)]...evveniiiiinnnns forviiiiiiiiiiiiin | oo 0001 ..oevnnnnns
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STATEMENT AS OF MARCH 31, 2023 OF THE PACIFIC 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)
1 YR SPX CALL SPREAD |[EQUITY INDEXED ANNUITY
OPTION #117606 ........ Equity/Index |CITIBANK NA ........ ES70DZWZ7FF32TWEFA76 | 09/12/2022 |. 09/05/2023 |......eevvvvven founnns 59,787,140 |..... 3,970/4,145 |..oeevviiiiiiinn [ v o 1,691,281 [.oeeeeenns | 1,691,281 ........ 850,761 [.eevvvveniiiinns [ [ReiCH 74 ) R EPTTUUTRRN [y 0001 .evvnennens
1 YR SPX CALL SPREAD
OPTION #118001 ........ Equity/Index |BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83 . 09/19/2022 . 09/12/2023 |......evvvvvvvnn founnns 43,265,0% |..... 3,992/4, 174 |.. F A 1,317,646 | ...cooeeees | 1,317,646 |.........613,627 [ccooeeriinnnniins | (258,626)|.. .|{0001 ...
1 YR SPX CALL SPREAD
OPTION #118002 ........ Equity/Index |CITIBANK NA ........ ES70DZWZ7FF32TWEFA76 | 09/26/2022 |. 09/19/2023 |.......evvvvvven founnns 53,928,544[..... 3,826/4,007 [.evvnnivviinnnnnns foevenninineciinnn [ e 1,035,514 [ [ 1,935,514 |......... 790,858 ...uiiviiiiinees Joennnnn (318,854)[...eevieeinnens Joeveniieecciiiin [ et 0001 .eveneneees
MORGAN STANLEY &
1 YR SPX CALL SPREAD CO. INTERNATIONAL
OPTION #118003 ........ Equity/Index |PLC ...eeeivevennnnnns 4PQUHN3JPFGFNF3BB653 | 10/03/2022 |. 09/26/2023 |......eeeeeveeen feunnnn 51,238,510 |..... 3,663/3,819 [eeneeeeeennnees foeeemneeeeeenen oo | 1,779,922 [ .evveneenes foenee 1,779,922 |........ 686,814 [.oeeeeeneeieeeens fennns (305,269)]«cvvveeeeeemennn foreeeeeniieee | i 0001 .eveeneeees
MORGAN STANLEY &
1 YR SPX CALL SPREAD CO. INTERNATIONAL
OPTION #118004 ........ Equity/Index |PLC ...oevvivviinnnnns 4PQUHN3JPFGFNF3BB653 | 10/10/2022 |. 10/03/2023 |.......evvvvvven feunnns 45,363,009|..... KRR 51 FOR RPN (R RN 1,834,459 [.ooveeeeen [ 1,834,459 |......... 693,110 [oeuiiviiiiennns Joeennnn (296,461)[....ccevvvvnnnnens Joerrninneeiiinnnn [ eevis 0001 .eveneneees
MORGAN STANLEY &
1 YR SPX CALL SPREAD CO. INTERNATIONAL
OPTION #118021 ........ Equity/Index |PLC ...eeevveennnnnns 4PQUHN3JPFGFNF3BB653 | 10/17/2022 |. 10/10/2023 |..ceevveneeaeen fennnnn 52,140,488 |..... 3,616/3,790 |eeeeeeemnnnees foeemmmeeeeeennn oo | 1,988,805 [....ccevvnn |oenee 1,988,805 |......... 755,574 |.eeveeeeeeenn oo (B47,300)[- e eeeeeemeeee Jeeemmmeeeeeeennn [ cvviis 0001 .eveeneeees
MORGAN STANLEY &
1 YR SPX CALL SPREAD CO. INTERNATIONAL
OPTION #118501 ........ Equity/Index |PLC ...oevivviinnnnns 4PQUHN3JPFGFNF3BB653 | 10/24/2022 |. 10/17/2023 |...cevvvenvvnnn founnns 63,665,382|..... 3,668/3,841 |...euiiiiiiinns | [ | 2,285,108 [..euuneens [ 2,285,108 |......... 905,715 [ceeniiiiiiinees e (425,285)]..ccvveneeeiinnnns foorriiiiiin | e 0001 .eveneneees
1 YR SPX CALL SPREAD
OPTION #118502 ........ Equity/Index |BARCLAYS BANK PLC ~ G5GSEF7VJP5I70UKS573 [. 10/31/2022 |. 10/24/2023 |.......ccvvvenes |oenne 59,378,201 |..... 3,822/4,002 |.....cvvnnviiiiinn feeereeeeiiiinees fevriieeenen o 2,002,038 [..euuneeans fornnns 2,002,038 |......... 853,552 |.eevvneiiiiiinins oo [ReiSK TN ')) U RURUTPI U 0001 .evvnennens
1 YR SPX CALL SPREAD
OPTION #119001 ........ Equity/Index |BARCLAYS BANK PLC ~ G5GSEF7VJP5I70UKS573 |. 11/07/2022 |. 10/31/2023 |......ccvvvvnns oeenne 59,546,310 |..... 3,833/4,014 .. F A 2,045,888 [.........e [onnnne 2,045,888 |.........844,354 |.....oooiiriiinns fonnnns (376,150)[+evvvevnvennee [oereenneeineenn | eeeeeeens 0001 ...
1 YR SPX CALL SPREAD BANK OF AVERICA NA
OPTION #119002 ........ Equity/Index |..ceeerrieernnnnnnnnnns BATYDEB6GKMZO031MB27  |. 11/14/2022 |. 11/07/2023 |...eevvvnnvinnn founnns 50,567,336 |..... 3,833/4,015 |..eeevveeiiiiiinn [ v o 1,650,266 [....cceevns |oennne 1,650,266 |......... 731,364 [ceeniiiiiiienes | (357,331)].cevveneeeiinnnnn [ | e 0001 .eveneneees
1 YR SPX CALL SPREAD BANK OF AVERICA NA
OPTION #119501 ........ Equity/Index | vveveeveeeveeriennnns BATYDEBOGKMZOO31MB27 . 11/21/2022 | 11/14/2023 |.vevevievvcas fonnee 51,606,062 .....3,972/4,152 [...ovvovevrereies [ oo o 1,540,315 | cvoveens [ 1,540,315 |......... 704,29 oo [ (331,973)).vveveeveeen Jorereeeereeeeees | eeeeeeens 0001 v
1 YR SPX CALL SPREAD
OPTION #119502 ........ Equity/Index |BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83 |, 11/28/2022 |. 11/21/2023 |.....ovvvvvvven founnns 56,694,870 |..... 3,990/4,176 |.. F A 1,709,848 [...ceeeenns | 1,709,848 |.........793,034 [..coooviinninnins e (379,863)|.. .|{0001 ...
1 YR SPX CALL SPREAD
OPTION #119504 ........ Equity/Index |BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83  |. 12/06/2022 |. 11/28/2023 |.......evvvvvven founnns 54,954,965(..... 4,031/4,229 |..ccovvnneiiiinnn feeeneieeeiinees v o 1,721,328 [ v [ 1,721,328 |......... 792,092 |.eevveeeiiiinnnns o (372,866)[......ccevnnnnees |oevvnnnneeeiiinnn [ eenies 0001 .eveneneees
MORGAN STANLEY &
1 YR SPX CALL SPREAD CO. INTERNATIONAL
OPTION #119505 ........ Equity/Index |PLC ...eeevrveennnnnns 4PQUHN3JPFGFNF3BBE53  |. 12/12/2022 |. 12/05/2023 |....evvvneeeeen feunnns 48,780,098 |..... 3,986/4,182 |eeeeeeeeeniees Jeeeemneeeeeee oo | 1,553,098 [..evenneee fonnnes 1,553,098 |......... 705,523 |oeeveneeeeeennnn oo (KT EEC)) R INUURRRRURPPRR PP, 0001 .ovenneeees
MORGAN STANLEY &
1 YR SPX CALL SPREAD CO. INTERNATIONAL
OPTION #119524 ........ Equity/Index |PLC ...ovvvivviinnnnns 4PQUHN3JPFGFNF3BB653 | 12/19/2022 |. 12/12/2023 |.....oevvnvvvvnn founnns 53,389,857 |..... 3,946/4,140 |..coovvvniiiiiinn oo e o 1,785,070 | .oevevennns [ennnns 1,785,070 |......... 762,583 [cenniiiiiiinens Joeennnn (349, 421)].cevvveieiinninn [ | e 0001 .eveneneees
MORGAN STANLEY &
1 YR SPX CALL SPREAD CO. INTERNATIONAL
OPTION #119525 ........ Equity/Index |PLC ...oeeivveennnnnns 4PQUHN3JPFGFNF3BBE53  |. 12/27/2022 |. 12/19/2023 |...cevveeeeeeen fennnns 59,301,316 |..... 3,843/4,028 |.....oeneeeeeenn feeeeeeeeeneees feeenneeeeeeeeen [ 2,015,059 | ..covvnnnns feunnnn 2,015,059 |......... 836,883 [...oeeeeeeiieees Jeeennnn (399,785)].cevveeeeeemenn foreeeeeeeee | i 0001 .ovenneeees
MORGAN STANLEY &
1 YR SPX CALL SPREAD CO. INTERNATIONAL
OPTION #120001 ........ Equity/Index |PLC ...oevvivviinnnnns 4PQUHN3JPFGFNF3BB653 | 01/04/2023 |. 12/26/2023 |......eevnvvvven feunnns 40,952,345 (..... 3,830/4,008 |.....ceovvrrnnnnns |oeees 1,081,722 [.cooeviviieieees v 1,338,807 [.oeeeeennn |oeee 1,338,807 |......... A IRX 2 F R (LT3 R U U 0001 .eveneneees
1 YR SPX CALL SPREAD WELLS FARGO BANK,
OPTION #120002 ........ Equity/Index |N.A. coooiiiinnnnnnns KB1H1DSPRFMYMCUFXTO9  |. 01/09/2023 |. 01/02/2024 |........eevvvven feunnns 39,732,133 ]..... 3,848/4,083 |....ovvvnniiiiinnn fennns 1,111,366 |oeveeeeeiiiii o 1,307,094 [ ..ceeeenis | 1,307,094 |......... 450,287 [ceeniiiiiiinens Jeeennnn (254,559)[....ccvvvniininn [ | e 0001 .eveneneees
MORGAN STANLEY &
1 YR SPX CALL SPREAD CO. INTERNATIONAL
OPTION #120008 ........ Equity/Index |PLC .. 4PQUHN3JPFGFNF3BB653 | 01/17/2023 |. 01/09/2024 |.......eeeeveeen feunnnn 42,929,092(..... 3,981/4,122 oo fens 1,251,837 |... P R 1,371,285 [ v [ 1,371,235 |.........378,882 |..oeeeeeeeiee o (259,484)|..
1 YR SPX CALL SPREAD
OPTION #120021 ........ Equity/Index | SOCIETE GENERALE .. O2RNES8IBXP4ROTD8PU41 [. 01/23/2023 |.01/16/2024 |.......cceveeees |oeenee 41,899,854 |..... 3,970/4,155 |.eeeveeeeeeeennn fenns 1,195,529 [oeeeeeeeeeniee oo 1,258,551 [.evveneenns s 1,258,551 |......... 290,906 |-..eeeeeennnaeee Jeeennnn (227,084)..ceeeeeeeeeeee Jeeemneeeeeeene [ cvviis 0001 .ovenneeees
MORGAN STANLEY &
1 YR SPX CALL SPREAD CO. INTERNATIONAL
OPTION #120022 ........ Equity/Index |PLC ...ovvviiviinnnnns 4PQUHN3JPFGFNF3BB653  |. 01/30/2023 |. 01/23/2024 |......evvvvvvven founnns 51,503,491]..... 4,022/4,219 |.oovvveiiiiiinnn [ 1,529,687 [..oovvvvenneieens Jvnnnn 1,684,181 [.oeeeeenns | 1,584,181 ......... KIETRK FR R [ZLIUNCES)) R ETRUURN [, 0001 .evennnnees
MORGAN STANLEY &
1 YR SPX CALL SPREAD CO. INTERNATIONAL
OPTION #120023 ........ Equity/Index |PLC ...eoevivvnnnnnns 4PQUHN3JPFGFNF3BB653  |. 02/06/2023 |. 01/30/2024 |....ovvveeeeeen fonnnns 59,128,781]..... 4,084/4,280 |..euueieeinnnnns foaeees 1,734,473 | oo 1,784,342 | ot 1,784,342 ......... 311,494 | o (261,624)].oceeeeeenneees Jooemnmnneeeceen [ s 0001 ..eeenneees
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date  |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Item Exposure | Entity (b)
1 YR SPX CALL SPREAD |[EQUITY INDEXED ANNUITY
OPTION #120501 ........ Equity/Index | SOCIETE GENERALE .. O2RNESIBXPAROTD8PU41 [. 02/13/2023 |. 02/06/2024 |.........eevvrs |ovenne 60,532,569 |..... 4,117/4,316 |oeveeeeeiiinn o 1,774,625 [ | 1,712,922 [ceveeneeenn [ 1,712,022 |........ 171,278 | oo (5728 1 )| R AU U 0001 .evvnennens
MORGAN STANLEY &
1 YR SPX CALL SPREAD CO. INTERNATIONAL
OPTION #120518 ........ Equity/Index |PLC .. 4PQUHN3JPFGFNF3BBE53  |. 02/21/2023 |. 02/13/2024 |.....oveeeeeeen fennnnn 63,845,417 |..... 4,108/4,312 |oeeeeeeeeeine o 1,814,336 |... P R 1,912,907 [.eeeeennn | 1,912,907 [......ei296,776 |oeeeeeeeeeeeis oo (198,205)|..
1 YR SPX CALL SPREAD
OPTION #121001 ........ Equity/Index |BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83  |. 02/27/2023 |. 02/20/2024 |......eeeeeeeeen feunnns 64,519,076 |..... 4,029/4,216 |.ceevveneeeeeennn [ 1,768,863 |...eveeeeeeenns o 1,901,673 [..eeeveenns |oenee 1,901,673 |......... 295,862 |.eeveneeeeeennnnn o (163,052)[.. e eeeeeenneeee Jeeemmmneeeeeenenn [ cvviis 0001 .ovenneeees
1 YR SPX CALL SPREAD
OPTION #121002 ........ Equity/Index | SOCIETE GENERALE .. 02RNES8IBXP4ROTD8PU41 [. 03/06/2023 |.02/28/2024 |........oeveeees |oeenee 74,824,637 |..... 3,980/4,168 |....ceveeeeenes | 2,185,218 [ [ 2,232,166 | ..ovvvnnnns feunnnn 2,282,166 |......... 205,210 [oenneeeeenieeeee Jeeenenn (158,261)[...eeeeeeeeeeee Jeeemneeeeeeeee | cvviis 0001 .eveeneeees
1 YR SPX CALL SPREAD
OPTION #121003 ........ Equity/Index | SOCIETE GENERALE .. 02RNESIBXP4ROTD8PU41 [. 03/13/2023 |.03/06/2024 |.......cevveeees |oeenee 49,660,793 |..... 3,984/4,175 |.eeveeeeeeeeennn fens 1,310,953 [oeeeeeeeeieiiees oo 1,576,006 | ...covvnnns feunnnn 1,576,006 |......... 334,435 [ s (69,382)]-vveeeeeeenans foeeemmnieeeeeen [ e 0001 .eveeneeees
MORGAN STANLEY &
1 YR SPX CALL SPREAD CO. INTERNATIONAL
OPTION #121020 ........ Equity/Index |PLC ...oevvivviinnnnns 4PQUHN3JPFGFNF3BB653  |. 03/20/2023 |. 03/13/2024 |.....oevvvvvvvnn feunnns 58,849,705 |..... 3,893/4,071 |euvveneiiiiiinnn o 1,635,691 [..oovvveeiiiines Jvnenn 1,791,301 [.oeeeeeenns | 1,791,301 |......... 210,285 [cevneiiiiiniines foeeennnnn (GZRCTE)) P RPN [ 0001 .eveneneees
1 YR SPX CALL SPREAD
OPTION #121023 ........ Equity/Index | SOCIETE GENERALE .. O2RNESIBXPAROTD8PU41 [. 03/27/2023 |. 03/20/2024 |.........eeveees |ovenn 56,899,163 |..... 3,951/4,137 |.ovvvniiiiiiinnn [ 1,600,144 [..ooovvvnneeieees |vnnen 1,727,355 [ ceveeeeens [ 1,727,35% |......... 149,498 |..evvniiiiiinnns | (22382153 | I RN (R 0001 .evvnennens
MORGAN STANLEY &
2 YR BEI CALL OPTION CO. INTERNATIONAL
#164362 ......ccevnennnns Equity/Index |PLC ...oeeivveennnnnns 4PQUHN3JPFGFNF3BBE53  |. 08/15/2022 |. 08/08/2024 |....eeeeevveeenn feaenes 1,025,837 [..cceevinennnns 130 [+eeeeeeeemeeeee Joeemme e e s 22,849 | .o [ 22,849 ...t 3,569 |-eeeeeeeeeiies foeeeennnnn (5,593)]ccvvemeeeeeeennn o | i 0001 .ovenneeees
MORGAN STANLEY &
1 YR SPX CALL OPTION CO. INTERNATIONAL
#16569 ... . Equity/Index |PLC .. 4PQUHN3JPFGFNF3BB653  |. 08/15/2022 |. 08/08/2023 |......eevnvvvven feunnns 31,332,755 |+ cvvueeeen 354 [ e e [0 ..603,466 | .o |l 608,466 L. 696,482 | [ (701,973 Joevvnineeeeceniin [ v 0001
MORGAN &
1 YR BEI CALL OPTION CO. INTERNATIONAL
#165698 .......eeuunnnnns Equity/Index |PLC ...eeevrveennnnnns 4PQUHN3JPFGFNF3BB653  |. 08/15/2022 |. 08/08/2023 |....evvvueveeen feunnnn 12,568,406 |.......co...... 182 [ e o s 42,549 [ .o | 425491.......... 34,974 |.eeeeeeeeeiies oo (72,825))- e Joeeemmeeeeee | s 0001 .ovenneeees
MORGAN STANLEY &
2 YR BEI CALL OPTION CO. INTERNATIONAL
#190799 ...ooiiiiiiinnnns Equity/Index |PLC ...ovvvivviinnnnns 4PQUHN3JPFGFNF3BB653  |. 08/22/2022 |. 08/15/2024 |.....evvvvvvvnn fennns 1,158,497 [..covvvnnennnns LIS 1) PO FEPPIN [ R, 23,666 [...oeeenes o 23,666 |........... 2,999 | [ [ECT2: ) R ERUUN (S 0001 .eveneneees
MORGAN STANLEY &
1 YR BEI CALL OPTION CO. INTERNATIONAL
#190801 ...covvnnnnens Equity/Index |PLC ...oeeivveennnnnns 4PQUHN3JPFGFNF3BB653  |. 08/22/2022 |. 08/15/2023 |.....evvueveeen feunnnn 22,242,810 |.ccvveeneeens 182 [ e o s 76,262 [.evneneeees foreeaennne 76,262 |.......... 39,678 [ceieeeeiiieeee | (104,285)[..eeeeeeeeeeee Jeeemneeeeeeeeee [ cvviis 0001 .ovenneeees
1 YR SPX CALL OPTION
#190802 .....covvnunnnnns Equity/Index |BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83  |. 08/22/2022 |. 08/15/2023 |.....evvueveeen feunnnn 28,960,860 |............ BAT5 e [ e e 333,533 [.eueiiiees oo 333,533 |......... 368,216 [...oeeeeeeeeees Jeeenenn (428,508)...ceeeeeenneeee Jeemmmnneeeeeennnn [ cevies 0001 .ovenneeees
MORGAN STANLEY &
2 YR BEI CALL OPTION CO. INTERNATIONAL
#191244 ool Equity/Index |PLC ...oevvivviinnnnns 4PQUHN3JPFGFNF3BB653  |. 08/29/2022 |. 08/22/2024 |.....evvvvvvvvnn fennnns 2,488,125 ..uuuiennnn LU PO FERRRRN (SRR R, S5, 474 | e [ 55,474 |....ouen. L1 PO I [ [017:c7)| O KRN (R, 0001 .eveneneees
MORGAN STANLEY &
1 YR BEI CALL OPTION CO. INTERNATIONAL
#191247 ool Equity/Index |PLC ...oeeivveennnnnns 4PQUHN3JPFGFNF3BB653  |. 08/29/2022 |. 08/22/2023 |.....evvueveeen feunnnn 17,908,852 (....ccvvvnnnnns 182 [ e o s 72,185 [ v o 72,185 |.......... 14,631 [ [ (68,418)[..ceeeeeeeeeeee Jormeeeeeeeieee | s 0001 .ovenneeees
1 YR SPX CALL OPTION
#191248 ..ot Equity/Index |CITIBANK NA ........ ES70DZWZ7FF32TWEFA7E  |. 08/29/2022 |. 08/22/2023 |.....eeuueeeeeen feunnnn 27,807,144 {............. 4,355 | [ e e 635,837 [.evveneeees foereeene 635,837 |......... 455,497 e e (442,438)]. e [ | e 0001 .ovenneeees
1 YR SPX CALL OPTION WELLS FARGO BANK,
#192067 ...oeeeeennnnns Equity/Index |N.A. coooeeinnnies KB1H1DSPRFMYMCUFXTO9  |. 09/06/2022 |. 08/29/2023 |.......eeeveeen feunnnn 25,500,699 |............ B,216 |eeeeeeeeniees feeeemee e oo [ 1,075,571 [ .oeeeeennn | 1,075,571 |......... 567,029 [.eeeeeeennaeees Jeeennnn (412,943)]. e foreeeee | 0001 .ovenneeees
MORGAN STANLEY &
2 YR BEI CALL OPTION CO. INTERNATIONAL
#192072 .. Equity/Index |PLC ...oevivviinnnnns 4PQUHN3JPFGFNF3BB653  |. 09/06/2022 |. 08/29/2024 |......evvvvvvvnn fennnnns 1,665,979 (.....ccvunnnnns L) PO RPN (R R, 48,984 | ..ooenii [ 48,984 |........... LYV FOR RN (W73 PR FRRRRRN (R, 0001 .eveneneees
MORGAN STANLEY &
1 YR BEI CALL OPTION |EQUITY INDEXED ANNUITY C0. INTERNAT IONAL
#192073 ... . Equity/Index |PLC .. 4PQUHN3JPFGFNF3BB653  |. 09/06/2022 |. 08/29/2023 |.....evvueveeen feunnnn 19,995,309 e 1816 e e (89,881)..
MORGAN STANLEY &
2 YR BEI CALL OPTION [EQUITY INDEXED ANNUITY CO. INTERNATIONAL
#192397 ovviiiiiiiiiis | EXHS ........ Equity/Index |PLC ...ovvviiviinnnnns 4PQUHN3JPFGFNF3BB653 | 09/12/2022 |. 09/05/2024 |.....evvvvvvvvnn fennnnns 1,267,338 |..cccvvinennnns L) PO RPN (R R, 39,036 | ..ovvvnnnnn [ernnnnns 39,036 |........... L CI0N I O F (15570 R FRUIN (S 0001 .evennnnees
MORGAN STANLEY &
1 YR BEI CALL OPTION |EQUITY INDEXED ANNUITY C0. INTERNAT IONAL
#192426 ..o | EXH5 ........ Equity/Index |PLC ...eoevivvnnnnnns 4PQUHN3JPFGFNF3BB653  |. 09/12/2022 |. 09/05/2023 |...eevvvueeeeen fovnnns 13,495,637 ....oeeeennnn 130 | eeeeeeviiieees Jooremmneeeeeeiis foeeeeeeiieees | 109,823 [.oevneieien fooeeeees 109,823 |.......... 30,343 |.eeeiiieeiiin oo (T7,407)f- oo | | s 0001 ..eeenneees
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STATEMENT AS OF MARCH 31, 2023 OF THE PACIFIC 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 ltem Exposure | Entity (b)
1 YR SPX CALL OPTION [EQUITY INDEXED ANNUITY
#192427 v | EXHS ........ Equity/Index |CITIBANK NA ........ ES70DZWZ7FF32TWEFA76 | 09/12/2022 |. 09/05/2023 |......eevvvvven founnns 26,956,550 |.......... L0 K2 R R KR R 1,441,878 [.eeeeenns | 1,441,878 |......... 923,082 |.eevenneiiiinnnnn o [(CICIEIR: (573 R EPRUN [, 0001 .evvnennens
1 YR SPX CALL OPTION [EQUITY INDEXED ANNUITY
#193172 ... . Equity/Index |BARCLAYS BANK PLC ~ G5GSEF7VJP5I70UKS573 |. 09/19/2022 |. 09/12/2023 |.... P F 26,063,638 ............. 4,195 |.. F A 1,269,838 [..oeeeenns |onee 1,269,838 |.........625,353 |..cevvnniniiinnnns o (426,837)|..
MORGAN STANLEY &
1 YR BEI CALL OPTION |EQUITY INDEXED ANNUITY C0. INTERNAT IONAL
#193176 e | EXHS ........ Equity/Index |PLC ...eeeivevennnnnns 4PQUHN3JPFGFNF3BB653 | 09/19/2022 |. 09/12/2023 |...cevvveeveeen feunnns 16,449,771 [..cceeenneens 129 [ e o s 167,623 [.eveneeeees oo 167,623 |.......... 12,911 [ s (72,190)[- e eeeeeeeeeeeee Jemeeeeeeeieee | s 0001 .ovenneeees
MORGAN STANLEY &
2 YR BEI CALL OPTION [EQUITY INDEXED ANNUITY C0. INTERNATIONAL
F193177 oo | EXHS ........ Equity/Index |PLC ...oevvrvviinnnnns 4PQUHN3JPFGFNF3BB653 | 09/19/2022 |. 09/12/2024 |....evvvvvvvnnn fonnnns 1,137,501 [ L) PO RPN (R R, 34,914 | [ 34,914 |..onnennns I PO RN [38:1:1)) R AR TN 0001 .eveneneees
1 YR SPX CALL OPTION |[EQUITY INDEXED ANNUITY
F194231 oo EXHS ........ Equity/Index |BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83  |. 09/26/2022 |. 09/19/2023 |.......evvvvvven feunnns 31,950,133 |..cuuvnnnnnns L7 R RN KRR R 2,622,970 | .oovvvnnnnn feunnnn 2,622,970 |...... 1,043,008 [..oevvveeniiiiins fonnnns (526,092)]...cvvvnevvinnnnn forreeiiiiini | e 0001 .eveneneees
MORGAN STANLEY &
2 YR BEI CALL OPTION [EQUITY INDEXED ANNUITY C0. INTERNAT IONAL
#194235 oo EXHS ........ Equity/Index |PLC ...eeevveennnnnns 4PQUHN3JPFGFNF3BBE53 | 09/26/2022 |. 09/19/2024 |......eeevvvevnn feens 1,297,825 126 [eeeeeeeeeeeees Jeeemmeeeecee e s 48,918 [ ..o o 48,918 |........... 2,781 | oo (5,087 eeeeeemmereeenn formeeeeemnneees | veeeeeens 0001 .eveeneeees
MORGAN STANLEY &
1 YR BEI CALL OPTION |EQUITY INDEXED ANNUITY CO. INTERNATIONAL
#194236 ..ovnniiiiiiis e EXHS ........ Equity/Index |PLC ...oevivviinnnnns 4PQUHN3JPFGFNF3BB653  |. 09/26/2022 |. 09/19/2023 |......evvnvvvven founnns 22,172,168 |...eeeeeeennn 11 PR EERRRRRR R R 344,311 | e [ 344,311 |oueennnns L T R AR [RECTIC) | AR IR [ 0001 .eveneneees
1 YR SPX CALL OPTION [EQUITY INDEXED ANNUITY
F194790 .ovveviieeieies | e EXHS ........ Equity/Index |CITIBANK NA ........ ES70DZNZ7FF32THEFA76 . 10/03/2022 |. 09/26/2023 |.v.evcveevevens foanee 31,241,507 |............ 3,857 [ [ [ o 3,737,125 [ oo [ovne 3,737,125 |...... 1,442,281 |oooveees [ (658,484).....vevrveees [ | e 0001 .o
MORGAN STANLEY &
2 YR BEI CALL OPTION CO. INTERNATIONAL
#19479% ... . Equity/Index |PLC .. 4PQUHN3JPFGFNF3BB653 | 10/03/2022 |. 09/26/2024 |.... P R 2,225,201 ...102,972 ... ....102,972|... J A V£ S IR (11,135)..
MORGAN &
1 YR BEI CALL OPTION CO. INTERNATIONAL
194797 s Equity/Index |PLC ...oevvivviinnnnns 4PQUHN3JPFGFNF3BB653 | 10/03/2022 |. 09/26/2023 |.......eevvvvven founnns 19,233,026 |.....eeeennnn 2L R FERRRR RN R R 42,284 | oo [ 412,244 |.......... 33,869 |..evveiiiiiiinnn oo (101,192) ..o Joevenieeecciiiin | e 0001 .eveneneees
1 YR SPX CALL OPTION
#195074 ...oooiiiiiinns Equity/Index |BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83 | 10/10/2022 |. 10/03/2023 |.......euvvvvven feunnns 21,965,986 |............ FCR: S/ PO KU PR R 2,660,463 [...oeeeenn [onnnns 2,660,463 |......... 993,449 [.ivviiiiiiiins | (440,383)]...cvvnneeevinnnnn forrreeiiiii | e 0001 .eveneneees
MORGAN STANLEY &
2 YR BEI CALL OPTION CO. INTERNATIONAL
#195078 ....oeerinnnnes Equity/Index |PLC ...oeeivveennnnnns 4PQUHN3JPFGFNF3BB653 | 10/10/2022 |. 10/03/2024 |.....eeeeeeeeenn fennees 2,162,749 e 125 [ e o s 100,415 [.oeeneeees oo 100,415 |........... 6,288 [oeeeeeeeeieeeeee Jenins [CH7(0)) FEOTURI FRUPRPRRRT TN 0001 .ovenneeees
MORGAN STANLEY &
1 YR BEI CALL OPTION CO. INTERNATIONAL
#195079 ...oiiiiiiiinnns Equity/Index |PLC ...oevvivviinnnnns 4PQUHN3JPFGFNF3BB653 | 10/10/2022 |. 10/03/2023 |.......evvvvvven feunnns 18,852,701 |.ccvveennnnns 2L R EERRRRRRN RN RN 428,108 [..eveneees [ 428,108 |.......... AT O R, [RECTICTY) R AR [N 0001 .eveneneees
1 YR SPX CALL OPTION WELLS FARGO BANK,
#195588 .....ooiiiiinnnns Equity/Index |N.A. coooiiiiinnnnnns KB1H1DSPRFMYMCUFXTO09  |. 10/17/2022 |. 10/10/2023 |......evvnvvvnn founnns 27,436,685(............ L (VN PO EPRSURN [P RPN 3,728,377 [ceveeeennn [ 3,728,377 |...... 1,472,545 (e | (697,841))...evevierinnnens Joevnninneeeciinin [ e 0001 .eveneneees
MORGAN STANLEY &
2 YR BEI CALL OPTION CO. INTERNATIONAL
#195592 ..eeiiiiieeina Equity/Index |PLC ...oeeivveennnnnns 4PQUHN3JPFGFNF3BBE53 | 10/17/2022 . 10/10/2024 |.eevveeeeeeenn feees 2,042,652 124 o e o s 103,058 [.eueneeeees foeeeeeee 103,058 |........... % 11 ) R (10, 116)]+ e o | i 0001 .ovenneeees
MORGAN STANLEY &
1 YR BEI CALL OPTION CO. INTERNATIONAL
#195597 ... - Equity/Index |PLC .. 4PQUHN3JPFGFNF3BB653  |. 10/17/2022 |. 10/10/2023 |.... P F 20,167,608 ...528,357 |.eeerennn 200528,357 |ouunen e 43,002 [ [ (107,943 e | v 0001
MORGAN
1 YR SPX CALL OPTION CO. INTERNATIONAL
#195968 .....cccernnnnnns Equity/Index |PLC ...oeeivveennnnnns 4PQUHN3JPFGFNF3BB653 | 10/24/2022 |. 10/17/2023 |.eeevvveneeeeen fennnns 28,174,610|............ 3,826 |veeeeeeeeniees feeeemneeeeeeenn oo [ 3,486,112 [..oeeneeees [onnees 3,486,112 |...... 1,508,814 [.ooeeeeieeeecens fenns (789,786)|«eevvveeeeemenn feeeeeeeeeiieeee | i 0001 .ovenneeees
MORGAN STANLEY &
2 YR BEI CALL OPTION CO. INTERNATIONAL
#195972 i Equity/Index |PLC ...oevvrvviinnnnns 4PQUHN3JPFGFNF3BB653 | 10/24/2022 |. 10/17/2024 |..oovvennvvvinnn fonnnns 1,917,416 (..ot 123 O R (R R ST T3 1 U A 94,141 ..o A - PO RN [ECIReA 1) R FRRUIN (S 0001 .eveneneees
MORGAN STANLEY &
1 YR BEI CALL OPTION CO. INTERNATIONAL
#195973 .o Equity/Index |PLC ...eeevrveennnnnns 4PQUHN3JPFGFNF3BB653 | 10/24/2022 |. 10/17/2023 |.eeevvveneeeeen fennnns 18,676,071 ..eeeeeen 125 [ e o s 499,134 | .o [ 499,134 |.......... 54,515 |eeeeeeeeeeeei o (112,944). e [ | s 0001 .ovenneeees
1 YR SPX CALL OPTION
#196641 ...t Equity/Index | BARCLAYS BANK PLC  G5GSEF7VJP5I70UK5573 |. 10/31/2022 |. 10/24/2023 |......ccovvuees |oeenee 33,970,810{............. 3,982 i eiieiierieennn foenneeecenineees ferrenieeeeeeienn feees 3,157,956 | ..oovvnnnns fonnnns 3,157,956 |...... 1,449,059 |...oiiiiniiienes |oeennns [CECTRR)] T UPTTTTTPTITIN IETTTTTTITe 0001 ..eennneees
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
MORGAN STANLEY &
2 YR BEI CALL OPTION [EQUITY INDEXED ANNUITY C0. INTERNAT IONAL

#196645 ...l Equity/Index |PLC ..........c.e.. 4PQUHN3JPFGFNF3BBE53 [ 10/31/2022 |. 10/24/2024 |.......oeeeeeis |onnnes 2,169,486 |..........ce... 125 [ e e [ 93,926 [..oovviees |oeeenns 93,926 |........... 7,602 |eeeiiiieeeeis oo (11,028). e [ | 0001 ...........
MORGAN STANLEY &
C0. INTERNATIONAL

Equity/Index |PLC ..

1 YR BEI CALL OPTION
#196646 .... .
1 YR SPX CALL OPTION
#197183 oo

4PQUHN3JPFGFNF3BB653 [ 10/31/2022 |. 10/24/2023 |.... s 14,244,206

....292,076 |.......... 33,497 |. P (80,298)f..

Equity/Index |BARCLAYS BANK PLC ~ GSGSEF7VJPSI7OUKSS73  [. 11/07/2022 |. 10/31/2023 |..eevvvvveaeann |onne 30,608,946 |............. L P FO PP R 2,630,149 [.cooenin fenns 2,630,149 |...... 1,087,700 [ovvveeeeiiniinn e (594,910)]...vvviieeaiins fonreeeeeeiiin | e 0001 ..evvvenies
MORGAN STANLEY &
C0. INTERNAT IONAL
Equity/Index |PLC .........ccees 4PQUHN3JPFGFNF3BBE53 [ 11/07/2022 |. 10/31/2024 |.....oeeeeeeeiis |oennnes 2,206,322 ..ccccnnnnnns 27 [ e e [ 84,601 |..ooeeiiis e 84,601 ........... 5,862 [ceeeeeiiiieee [ (9,145, [ [ 0001 ...........
MORGAN STANLEY &
C0. INTERNATIONAL

2 YR BEI CALL OPTION
#197187 .o

1 YR BEI CALL OPTION

#197188 v Equity/Index |PLC .......ccceennins 4PQUHN3JPFGFNF3BBE53  [. 11/07/2022 |. 10/31/2023 |..evvvieneeann e 16,055,715 ..evveeeennne 127 [eoeeeii e i [ 320,914 | e 320,914 |.......... 24,020 [ooooeiiiiiiiiaens [ (WX ) AU U T 0001 ..ovvvnnnes
1 YR SPX CALL OPTION
#197566 ..ooveeiiiiiens Equity/Index [CITIBANK NA ........ ES70DZWZ7FF32TWEFA7E [ 11/14/2022 |. 11/07/2023 |.ccevvvvineeas |oennne 28,339,001 |............. 3,984 [ooeeeiiiei | e [ 2,620,829 |..uuuunnnnn oo 2,620,829 |...... 1,302,156 |ooeeeiiiiiaeeas | [QRERC)) FOUUP I TR 0001 ..ovvvnnnes

MORGAN STANLEY &
C0. INTERNAT IONAL
Equity/Index |PLC ........occenes 4PQUHN3JPFGFNF3BBE53 [ 11/14/2022 |. 11/07/2023 |...eeevveeeeens |oeee 16,796,518 |............. 27 [ e e s 322,528 |.uveeeieen e 322,528 |.......... 41,862 [coeeiie [ (95,269))..ccenniieieeeen [oeeeeiiiieeeeen | e 0001 ...........
MORGAN STANLEY &
C0. INTERNATIONAL

1 YR BEI CALL OPTION
#197570 ..o

2 YR BEI CALL OPTION

#F197571 e Equity/Index [PLC .......ccceennnns 4PQUHN3JPFGFNF3BBE53 [ 11/14/2022 |. 11/07/2024 |...evvvvvieeins | 1,361,351 [coeeeen 125 | foeeeens Lo [ 88,900 [ 58,100 [ 5,039 | | (% 70 PO R I 0001 ..evvvnnies
1 YR SPX CALL OPTION WELLS FARGO BANK,
#198367 ... . Equity/Index KB1H1DSPRFMYMCUFXTO9 [ 11/21/2022 |. 11/14/2023 |.... s 30,610,965 [ O (617,300)f..

2 YR BEI CALL OPTION
#198371 ..ol

C0. INTERNAT IONAL
Equity/Index |PLC .......ccccees 4PQUHN3JPFGFNF3BBE53 [ 11/21/2022 |. 11/14/2024 |.......cooeeeiis |onnins 2,080,301 | 27 [ e e [ 73,490 [.ooviiies | 73,490 |........... 5,081 [ ol (9, 478) e e 0001 ...........
MORGAN STANLEY &
C0. INTERNATIONAL

1 YR BEI CALL OPTION

#198372 oo Equity/Index [PLC .......cccernnnns 4PQUHN3JPFGFNF3BBE53 [ 11/21/2022 |. 11/14/2023 |..evvvvieeens |oenee 18,404,838 |.......ccenn. L ) AP R 307,669 [..oevveees | 307,669 |.......... 38,631 [oevveieeeiiiiins [ (96,805)[..vvveeeenniienns foreeeieiii [ s 0001 ..ovvvnnnes
1 YR SPX CALL OPTION
#198602 ....oeeiininenn Equity/Index |SOCIETE GENERALE .. O2RNESIBXPAROTD8PU41 . 11/28/2022 |. 11/21/2023 |...cevvvvveean |oennne 33,249,416 |............ AATA e [ e 2,149,329 [ .o | 2,149,329 |...... 1,042,471 |oeeeiiiie | (G ) FOURP RN PO 0001 ..ovvvnnnes

MORGAN STANLEY &
C0. INTERNAT IONAL
Equity/Index |PLC ..........c.e.. 4PQUHN3JPFGFNF3BBE53  [. 11/28/2022 |. 11/11/2024 |.....eevnieeeens |enee. 2,101,630 |..couniieenes 27 [ e e [ 76,063 | .ooeeeeins fereeannns 76,063 |........... 6,683 |t | (10,228)[.eeeeeeiiiea [ | 0001 ...........
MORGAN STANLEY &
C0. INTERNATIONAL

2 YR BEI CALL OPTION
#198606 .................

1 YR BEI CALL OPTION

#198607 .vovvvennee Equity/Index |PLC v.voveeeveinens 4PQUHN3JPFGFNF3BBB53 |- 11/28/2022 | 11/21/2023 |.vvevevviais |ovnee 14,829,307 [..vvvnenee. 129 [ooeeiieieieieiens oo e oo 240,884 | vvecnn o 240,884 |.......... 31,810 | oo (77,845) v | | v 0001 vvvnee

1 YR SPX CALL OPTION

#199247 v Equity/Index |BNP PARIBAS ........ ROMUNSFPUBNPROBKSP83 . 12/06/2022 |. 11/28/2023 |...vevevvvaves |ovnene 36,686,579 |-..vvveennne 4,222 [ oo e o 2,182,908 | .vevevenens [ 2,182,908 |......... 970,769 |-..vevevrerries feerennn (637,305)].vvveveeeereas [orenenereeenenes | e 0001 vvvnee
MORGAN STANLEY &

2 YR BEI CALL OPTION [EQUITY INDEXED ANNUITY CO. INTERNATIONAL

#199251 ... o . Equity/Index |PLC .. 4POUHN3JPFGFNF3BB653 . 12/06/2022 |. 11/28/2024 |.... I 12,283,322 ...437,592 ... ... 437,592 ... I (59, 142)|...
MORGAN

1 YR BEI CALL OPTION |EQUITY INDEXED ANNUITY CO. INTERNATIONAL

199252 oo | e EXH5 oo Equity/Index |PLC wovevevevierannnne 4PQUHN3JPFGFNF3BBB53 . 12/06/2022 |. 11/28/2023 |..vvevevvvaees |ovnine 16,861,505 |- +.vvvvnens 130 [oevveeeereerereen oo e o 226,054 | e [ 226,054 |.......... 27,508 [o.eeeieiiees [ (78,199 | | v 0001 vvvnee
MORGAN STANLEY &

2 YR BEI CALL OPTION [EQUITY INDEXED ANNUITY CO. INTERNATIONAL

#199579 .vrievieieies | e EXH5 ........ Equity/Index |PLC vvovevveveinnene 4POUHN3JPFGFNF3BB653 . 12/12/2022 |. 12/05/2024 |..vevveveerne forernne 2,192,507 [.vvvennee 128 [oeevevereeeereeies fererieieeeeees [ s 72,232 [ oo [ 72,232 |cceeerns [JR1:3 AN IS (10,968 .evvvevereaes ferereieierereies | e 0001 .vovoenee
MORGAN STANLEY &

1 YR BEI CALL OPTION |EQUITY INDEXED ANNUITY CO. INTERNATIONAL

199581 1uvvvverererenes | eeeeeeeeeneene e EXH5 oo Equity/Index |PLC woveveveveernnnnne 4PQUHN3JPFGFNF3BBB53 . 12/12/2022 | 12/05/2023 |..vvevevviais |ovnee 15,837,619 [...cvevnenen 129 [ oo e o 228,655 | e [oereene 228,655 |.......... 34,674 [ [ (81,759) v | | v 0001 vvvnee
MORGAN STANLEY &

1 YR SPX CALL OPTION |EQUITY INDEXED ANNUITY CO. INTERNATIONAL

#199624 ..o [ EXHS ........ Equity/Index [PLC .....eeene...... 4PQUHN3JPFGFNF3BBE53 [ 12/12/2022 |. 12/05/2023 |.......eeeeeennn ... 33,485, 147]............ A5 | e e 2,268,921 |, fon 2,268,921 1...... 1,028,703 ..o | (662,588)]. .o e | e 0001 ...........




STATEMENT AS OF MARCH 31, 2023 OF THE PACIFIC LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

¢c¢’903

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying 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 B./A.C.V. | Accretion ltem Exposure | Entity (b)
MORGAN STANLEY &
2 YR BEI CALL OPTION [EQUITY INDEXED ANNUITY INTERNAT | ONAL
#200584 ....oeeeeeiieees | e EXHS ........ Equity/Index |PLC ...eeevrveennnnnns 4PQUHN3JPFGFNF3BBE53  |. 12/19/2022 |. 12/12/2024 |....eeeeeeeeenn [ 5,488,533 ... 128 [ e o s 189,185 [.eevevvens [oeeeennn 189,185 [ 13,989 | [ (28,169)]-+- - eeeeeennnaes Joeremmnieeeeeennn [ eevennnn [0001 Lol
MORGAN STANLEY &
1 YR BEI CALL OPTION |EQUITY INDEXED ANNUITY INTERNAT | ONAL
#200589 ... . Equi ty/Index 4PQUHN3JPFGFNF3BB6S3 | 12/19/2022 |. 12/12/2023 |......evvvvvvven founnns 15,142,545 ...230,618 |.ooeiiiii [0 280,618 |t 19,865 [ e (64,787)|..
1 YR SPX CALL OPTION |EQUITY INDEXED ANNUITY INTERNAT | ONAL
#200590 ...ieeeeeiiiees | EXHS ........ Equity/Index |PLC ...oeeivveennnnnns 4PQUHN3JPFGFNF3BBE53  |. 12/19/2022 |. 12/12/2023 |..ceevveeeeeeen fennnnn 36,897,904 {............ 46 | e oo [ 2,775,975 | .oevvvnnn [0 2,775,975 |...... 1,067,773 [t (606,089)[..eeeeeeemneeee Jeemmnmneeeeeennnn [ evvennnn [0001 Liiiiiils
MORGAN STANLEY &
2 YR BEI CALL OPTION [EQUITY INDEXED ANNUITY INTERNAT | ONAL
#200900 ......cevvniiins | errneee e EXHS ........ Equity/Index |PLC ...ovvvivviinnnnns 4PQUHN3JPFGFNF3BB653  |. 12/27/2022 |. 12/19/2024 |....eevvvvvvnnn fennnnns 1,899,262[.....cceeennnn L2 PO EERUPN (S R, TATTT [ o st TATTT | 6,210 o [ (9,210))c+vveeevinnnnnns Joevevnineeeeinnnn [ eeeeeee [ 0001 s
MORGAN STANLEY &
1 YR BEI CALL OPTION |EQUITY INDEXED ANNUITY INTERNAT | ONAL
#200902 ....oeeeeeiieees e EXHS ........ Equity/Index |PLC ...oeeevvvennnnnns 4PQUHN3JPFGFNF3BBE53 | 12/27/2022 |. 12/19/2023 |...ceevveeeeeeen fennnnn 17,154,485(.............. 128 [ e o s 310,282 [.evvenenes foereennn 310,282 nne 836,816 o [ (87, 143)[- e eeeeeeeeeeeee | e | e 0001 e
MORGAN STANLEY &
1 YR SPX CALL OPTION |EQUITY INDEXED ANNUITY INTERNAT | ONAL
#200903 ....oooiiiiiiens e EXHS ........ Equity/Index |PLC ...oevivviinnnnns 4PQUHN3JPFGFNF3BB6S3 | 12/27/2022 |. 12/19/2023 |.....ovvvevvvven founnns 39,369,325 (............ L3171 PO KRR RN RN 3,824,531 |..cceuunnnn [0n... 3,824,531 ... 1,492,526 [....ccevnnnnnnens (805,739)[...veevvvvnnnnens Joevvvnneeeevinnen [ eeveen [ 0001 Lol
1 YR SPX CALL OPTION [EQUITY INDEXED ANNUITY
#201795 .oviiiiiiiiiiens | e EXHS ........ Equity/Index |BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83 | 01/04/2023 |. 12/26/2023 |.......eevvvvven feunnns 34,923,688 |............ 4,009 |ouvveniiiiinin oo 2,982.122 [ | 3,511,351 | .oeevnnnn [0nn 8,511,351 .00 1,288,231 [ (WATKVVZ)) R T [Posssssumnnl I1(1[1) NS,
MORGAN STANLEY &
2 YR BEI CALL OPTION INTERNAT | ONAL
#201799 ..ot Equity/Index |PLC ...eeevrveennnnnns 4PQUHN3JPFGFNF3BBE53 | 01/04/2023 |. 12/26/2024 |......eeeeveeenn feennene 1,016,978 |..eeeeeeenn 127 [ oo 38,960 [.eeeeeeeiieeeee Jennins 39,454 | ..oiiiiiis | 89,454 [ 5,188 | e (4,695)]...ueeeeenenaees Joeemmmieeeeeennnn [ eevnennn [ 0001 Lol
MORGAN STANLEY &
1 YR BEI CALL OPTION INTERNAT | ONAL
#201800 .... Equi ty/Index .. 4PQUHN3JPFGFNF3BB653  |. 01/04/2023 |. 12/26/2023 |.......evvvvvven feunnnn 17,749,953 371,543 |oevveeiiiiinnnn [0000000326,900 | e [0 326,900 el 46,155 [ e (90,798)|..
1 YR SPX CALL OPTION WELLS FARGO BANK,
#202003 .......ccovnnnnns Equity/Index |N.A. coooiiiiinnnnnns KB1H1DSPRFMYMCUFXTO9  |. 01/09/2023 |. 01/02/2024 |........eevvvven feunnns 25,403,091 |......een... 17T PO 2,287,09 |..ovvnneiiiinnnnns oo 2471132 | e [ 2,471,132 TR (514,698)[......ccvvvvnvens Joevnnnnenneinnnnn [ eeneeee [ 0001 Lot
MORGAN STANLEY &
2 YR BEI CALL OPTION INTERNAT | ONAL
#202007 ...oeeeieinns Equity/Index |PLC ...oeeivveennnnnns 4PQUHN3JPFGFNF3BBE53 | 01/09/2023 |. 01/02/2025 |.eevvveeveeennn feenes 1,177,788 | 126 [oeeeeeeeeeniees foeeeeennnn 49,600 [.eeeeeeneieeees Jennins 48,201 | .oevvni [ 88,201 | 4,308 [ | (5,618)[-eeeeeeeneeeeeen Jormeeeeeemmieeee | eeeeeennn | 0001 Lo
MORGAN STANLEY &
1 YR BEI CALL OPTION INTERNAT | ONAL
#202008 .........oennnnn Equity/Index |PLC ...oevvivviinnnnns 4PQUHN3JPFGFNF3BB653  |. 01/09/2023 |. 01/02/2024 |......evvvvvvven feunnns 11,208,811 .cevvenns L2 IO RPN 225,016 [ovveniiiiinnnnes foeeennnnn 190,883 [.evneeeens [oeeeennn 190,883 [ue e 17,407 | e [ERIRT10) PR EPPRPRTURN Uesssur 11 (1[1) IR
MORGAN STANLEY &
1 YR SPX CALL OPTION INTERNAT | ONAL
#202612 ..o Equity/Index |PLC ...oeeivveennnnnns 4PQUHN3JPFGFNF3BB653 | 01/17/2023 |. 01/09/2024 |.......eeeeveeen feunnns 32,641,457 |..... 4,109/4,109 |eeemeeeeennn o 2,616,809 [.....ccvvveneeaes feneen 2,722,849 |..coovvnnn [0 2,722,849 |...........648,460 |......conenennnen. (542,420)]..vvveeeeeeemen foeeeeeenieeee | e [0001 L
MORGAN STANLEY &
2 YR BEI CALL OPTION INTERNAT | ONAL
#202616 ......covvnnnnnns Equity/Index |PLC ...oevivviinnnnns 4PQUHN3JPFGFNF3BB653 | 01/17/2023 . 01/09/2024 |.....eevvvvvvnn fennnnns 1,279,043[.......... LVIVAV i R 50,768 [..coeevvveninnens |vvninnns 48,329 | eeeeiie [ 48,329 | 8,085 [ [ (U7 F IR ssssunl 11(1(1) IR
MORGAN STANLEY &
1 YR BEI CALL OPTION INTERNAT | ONAL
#202617 oooeeiieines Equity/Index |PLC ...eeevrveennnnnns 4PQUHN3JPFGFNF3BB653 | 01/17/2023 |. 01/09/2024 |.......eeeeveeen feunnnn 18,037,906 |.......... RKIVAKIUN R I 328,916 [.eeeeeeeennees foeeennnn 271,915 [ e o 271,915 | T8 [ s (68, 179)[- e eeeeeeeeeeeen Joemmeeeeeeenieee | eeeeeenn J000T L
MORGAN STANLEY &
2 YR BEI CALL OPTION INTERNAT | ONAL
#203246 ... - Equi ty/Index 4PQUHN3JPFGFNF3BB653  |. 01/23/2023 |. 01/16/2025 |.... 0 976,057 | 1277127 |.. ....36,668 |... ... (3,441)]..
&
1 YR BEI CALL OPTION INTERNAT | ONAL
#203248 ....iiiieiinnnnn Equity/Index |PLC ...oeeivveennnnnns 4PQUHN3JPFGFNF3BB653 | 01/23/2023 |. 01/16/2024 |...cevveeeeeeen fennnnn 14,341,323 |.......... 129/129 | e 280,471 [ceeeeeeeeenieees foeeeennnn 257,238 | .oeeevvnnnn |oeeenennn 257,288 [ 80,041 [ e (53,274)|-weeeeeeeeennaes foeeemmieeeeeeen [ eevnenn [0001 Lol
1 YR SPX CALL OPTION
#203249 ... Equity/Index | SOCIETE GENERALE .. O2RNESIBXP4ROTD8PU41 [. 01/23/2023 |.01/16/2024 |.......coeveeees |oeenee 32,105,083 |..... 3R V(7250 (1 N PR IO 2,379,703 |.eeeeeeeeeenis o 2,393,108 | ....ovvunns [-222. 2,393,108 |.........465,416 [........oeeeeenne. (452,011)[..ceeeeeeeieees Jeeemnieeeeeeeeeen [ evveenn [ 0001 Ll
MORGAN STANLEY &
2 YR BEI CALL OPTION INTERNAT | ONAL
#204068 ........nnnnns Equity/Index |PLC ...ooviiviinnnnns 4PQUHN3JPFGFNF3BB653  |. 01/30/2023 |. 01/23/2025 |....evvvnvvvinnn fonnnnns 3,380,373).......... 127127 [ | 128,061 |.ovvveneiiiinnnn oo 134,399 ) ..o o 134,399 | 7128 [ e (10,790)f. oo evvvvvnnennee Jovvnnnnevinnnnns | eeeeeeeen J000T Lenennneees




STATEMENT AS OF MARCH 31, 2023 OF THE PACIFIC LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

€2¢'903

1 2 4 5 6 7 8 9 10 12 13 14 15 18 19 20 21 22 23
Current
Description Year Initial
of Item(s) Strike Cost of Credit Hedge
Hedged, Price, Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted Book/ Foreign Year's to Carrying of at Inception
Income of Maturity | Number Index Premium Current Adjusted Exchange (Amorti- Value of Refer- and at
Generation Risk(s) Exchange, Counterparty Trade or of Notional Received (Received) Year Carrying Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Income Value Code B./A.C.V. | Accretion ltem Exposure | Entity (b)
MORGAN STANLEY &
1 YR BEI CALL OPTION |EQUITY INDEXED ANNUITY CO. INTERNATIONAL
204070 .vvieeieieien | e Equity/Index |PLC vvovereeveninnene 4PQUHN3JPFGFNF3BB653 | 01/30/2023 |. 01/23/2024 |................ 21,381,130 ..o 120/129 | foreeins 400,769 | vveereeerreienes forneinns 398,175 |ovevevens forvrere 398,175 [t 65,693 |ovee o (68,288)[-.vevevevereens foreeeieerieenns | eeveeenes [0001 e
MORGAN STANLEY &
1 YR SPX CALL OPTION |EQUITY INDEXED ANNUITY CO. INTERNATIONAL
#204074 ... . Equity/Index |PLC .. 4POUHN3JPFGFNF3BB653 | 01/30/2023 |. 01/23/2024 |.... 36,387,898 |.....4,211/4,211 [ceooverrreians | 2,404,802 |... B 2,533,929 ... (409,757)|...
MORGAN
1 YR SPX CALL OPTION |EQUITY INDEXED ANNUITY CO. INTERNATIONAL
204825 .. | e Equity/Index |PLC vvovevveveinnene 4PQUHN3JPFGFNF3BB653 . 02/06/2023 |. 01/30/2024 |................ 42,554,804 |.....4,271/4,271 | [ 2,967,122 [covereeeieens [ 2,508,870 | ..evevenes [0re 2,598,870 .. 79,303 | (447 ,555).. v foreresieenieienes | evveennes [0001 e
MORGAN STANLEY &
2 YR BEI CALL OPTION [EQUITY INDEXED ANNUITY CO. INTERNATIONAL
204829 ..o | e Equity/Index |PLC v.voveveveinens 4POUHN3JPFGFNF3BB653 . 02/06/2023 |. 01/30/2025 |.....eveeiecee. 1,948,780 ... RPIZ47 1 P RO 3570 PSS R 77125 | e [ 77,125 | 10,199 | o (5,398). v [ | e [ 0001 e
MORGAN STANLEY &
1 YR BEI CALL OPTION |EQUITY INDEXED ANNUITY CO. INTERNATIONAL
204830 .o | e Equity/Index |PLC vvovereeveninnnns 4POUHN3JPFGFNF3BB653 . 02/06/2023 |. 01/30/2024 ... 17,268,310 ... 120/129 | e 322,466 [.cvoeeeeees [ 330,515 [ cvenvevenen foorerennn330,515 |1t 56,690 o e (48,640 vevvevevreeens foreeeieerieenns | eeveenes [0001 e
1 YR SPX CALL OPTION [EQUITY INDEXED ANNUITY
#205561 .ooveeeieniiies | e Equity/Index | SOCIETE GENERALE .. O2RNEBIBXPAROTDBPUA1 |. 02/13/2023 |. 02/06/2024 |................ 43,735,638 |.....4,315/4,315 |- [ 3,047,997 [coveriiieeis [ 2,452,193 | oo |ornn 2,452,193 ... (195,649)]....veeeeee (400,156)[. . cevveerevenrs [eoverereeieinriens | eveeenns [ 0001 i
1 YR IRIS CALL OPTION [EQUITY INDEXED ANNUITY BANK OF AMERICA NA
#205565 ..vveevieieres | e Equity/Index | veeveveereeirienenns BATYDEBOGKMZOO31MB27 . 02/13/2023 |. 02/06/2024 |.vevveevveers fervennes 512,295 ... 233/233 [..eovereeereien | 8,407 [coveneeeeeeieis [ 7,937 | eveveeens o 7,987 [ B33 [ o (1,08)] 2 evveveereeeneens foeerereeeienees | eveeenees [0001 e,
MORGAN STANLEY &
2 YR BEI CALL OPTION [EQUITY INDEXED ANNUITY CO. INTERNATIONAL
H205566 .o.veveveriies | e Equity/Index |PLC vvoveerveinens 4POUHN3JPFGFNF3BB653 . 02/13/2023 |. 02/06/2025 |..........e..... 1,601,364.......... RPIZ47 1 PSS RO (725311 S S 66,176 |.veeeeven foeeerenea86,176 [ 7,719 [ o (4,088)]..eveeevenenien foeerieenciin | e 0001 e
MORGAN STANLEY &
1 YR BEI CALL OPTION |EQUITY INDEXED ANNUITY CO. INTERNATIONAL
#205567 ... . Equity/Index |PLC .. 4PQUHN3JPFGFNF3BB653 . 02/13/2023 |. 02/06/2024 |.... 19,478,176 |.......... 128/128 |.. 421,765 |- e 828,727 [ [ 828,727 | 62,333 o [ (55,371)|..
MORGAN
1 YR SPX CALL OPTION |EQUITY INDEXED ANNUITY CO. INTERNATIONAL
#20B100 .o | e Equity/Index |PLC v.voveverveinens 4POUHN3JPFGFNF3BB653 . 02/21/2023 |. 02/13/2024 |....vevreieee. 38,459,014 ... 4,299/4,299 |-...covrvenrrinnns fornne 2,266,962 [.veverveirieis [ 2,346,284 [ ..o |00 2,346,284 |- 326,973 | (247,65 [ereereseiiens | ereeennn [ 0001 s
MORGAN STANLEY &
2 YR BEI CALL OPTION [EQUITY INDEXED ANNUITY CO. INTERNATIONAL
208104 1.vovenieieieien | e Equity/Index |PLC vvovevveveinnene 4POUHN3JPFGFNF3BB653 . 02/21/2023 |. 02/13/2025 |..vevvvevree forernne 2,116,404 |.......... 126/126 [oevveereeeereiens forenins 75,996 [ovoveneeeereiens foreeiins 92,330 [.eveneinen forerennn 92,330 o 20,433 [ [ (4,009)]..eveeeeveeenen oo | e 0001
MORGAN STANLEY &
1 YR BEI CALL OPTION |EQUITY INDEXED ANNUITY CO. INTERNATIONAL
#20105 1.veveieien | e Equity/Index |PLC v.voveveveinens 4POUHN3JPFGFNF3BB653 . 02/21/2023 |. 02/13/2024 |....eevreieee. 17,670,120 |-v.vonvee 128/128 [ | 327,120 v [ 416,165 | [oeneeer 816,165 [ 124,78 [ o (35,786)] v evvevenernenen foereerenereieien | eveeeeen [ 0001 oo
1 YR SPX CALL OPTION [EQUITY INDEXED ANNUITY
H20B485 ... | e Equity/Index | SOCIETE GENERALE .. O2RNESIBXPAROTDBPUAT |, 02/27/2023 |. 02/20/2024 |..........e..... 45,599,728 |.....4,217/4,217 |- ooveerrerranns [ 2,993,173 [covevrieirieis [ 3,378,973 [ .ooveveven [0 3,378,973 |ooves 661,706 [ovvnee (275,907)f.v e [oreeereneiiens | ereeennn [ 0001 s
MORGAN STANLEY &
2 YR BEI CALL OPTION [EQUITY INDEXED ANNUITY CO. INTERNATIONAL
208489 ...veveeereies | e Equity/Index |PLC vvovevveveinnene 4POUHN3JPFGFNF3BB653 . 02/27/2023 |. 02/20/2025 |...vcvveveeree forernne 2,675,404 |.......... 125/125 | [oeeine 97,826 [.evveveeereeanes foereins 127,561 [ e fooeren 127,561 o 34,194 [ [ (4,459). v [oreeeeieesiens | e [ 0001 s
MORGAN STANLEY &
1 YR BEI CALL OPTION |EQUITY INDEXED ANNUITY CO. INTERNATIONAL
H20B490 .evveviieiiies | e Equity/Index |PLC vvoveerveinens 4POUHN3JPFGFNF3BB653 . 02/27/2023 |. 02/20/2024 |....eeeieve. 20,117,220 ... RPIZ47 1 NS N 382,309 [oveveverieis [ 542,537 [ cveuveveen [ 542,537 |ooin 195,469 [ e (35,21)] eveneveeneenes foereeeneseeien | eeeeeen [ 0001 e
MORGAN STANLEY &
2 YR BEI CALL OPTION [EQUITY INDEXED ANNUITY CO. INTERNATIONAL
#207062 ... . Equity/Index |PLC .. 4POUHN3JPFGFNF3BB653 . 03/06/2023 |. 02/28/2025 |....vcvvvevreee fovernes 1,821,414/.......... 125/125 |.. ....93,667 |... ... (2,501)..
MORGAN &
1 YR BEI CALL OPTION |EQUITY INDEXED ANNUITY CO. INTERNATIONAL
207084 .oveneveirien | e Equity/Index |PLC vvovevrveinens 4POUHN3JPFGFNF3BB653 . 03/06/2023 |. 02/28/2024 |.......evee.. 15,656, 147 |.......... 126/126 [+oveeeeieeeeans | 343,788 | feerein 480,085 | ..vvenvee foerreer 480,085 [ 161,195 | o (24,898)]vevveveernenes oo | eeeeeen [ 0001 e
1 YR SPX CALL OPTION [EQUITY INDEXED ANNUITY BANK OF AMERICA NA
207069 .veevevereies | e EqUity/Index | veeeeeeeeerveerrieennnns BATYDEBBGKMZOO31MB27 . 03/06/2023 |. 02/28/2024 ... 59,738,838 |.....4,154/4,154 |.ovevrrecrrnians |ovne 4,920,400 [ovovvrveirieis [ 4,995,236 |.oveveeen v 4,995,236 [....n. 831,188 [ (356,352))-..veveereeans frrererieieninenes | evveenen [0001 i
1 YR SPX CALL OPTION [EQUITY INDEXED ANNUITY
B207472 o | e Equity/Index | SOCIETE GENERALE .. O2RNESIBXPAROTDBPUA1 |. 03/13/2023 |.03/06/2024 |................ 52,225,925 |.....4,179/4,179 [ccoeveveeis [ 2,829,302 |.eeevieiiians | 4,445,016 [ .ooveennes |oennn 4,445,016 ... 1,765,369 [ovvninnne (149, 785)) .o forerenieieneeenes | evveenens [0001 e,
MORGAN STANLEY &
2 YR BEI CALL OPTION [EQUITY INDEXED ANNUITY CO. INTERNATIONAL
207476 o.oveveeeieen | e Equity/Index |PLC .ovovevviveines 4POUHN3JPFGFNF3BB653 . 03/13/2023 |. 03/06/2025 |....vevveveevees fovennes 1,564,829|.......... 1264/124 | o 62,764 [ [ 83,382 | ..oorvies |oerenn 83,382 | 22,265 [ [ (1,647)] 2 evevereeiens foreeerneeinienns | eveeene [0001 e,




STATEMENT AS OF MARCH 31, 2023 OF THE PACIFIC LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

2903

1 2 4 5 6 7 8 9 10 12 13 14 15 17 18 19 20 21 22 23
Current
Description Year Initial
of Item(s) Strike Cost of Credit Hedge
Hedged, Price, Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income of Maturity | Number Index Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Risk(s) Exchange, Counterparty Trade or of Notional 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 Income Value Code (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
MORGAN STANLEY &
1 YR BEI CALL OPTION |EQUITY INDEXED ANNUITY CO. INTERNATIONAL
B20THTT oo | e Equity/Index |PLC vvovereeveninnene 4POUHN3JPFGFNF3BB653 . 03/13/2023 |. 03/06/2024 |...evveevvenes fervene 20,982,991 |.......... 126/126 [+ foveeenns 453,695 [ [ 673,897 |.ovevvevens [rnenn.. 673,897 [ 204,213 [ [ (24,012)] v oo | e [ 0001 e
1 YR SPX CALL OPTION [EQUITY INDEXED ANNUITY
#208325 ... . Equity/Index | SOCIETE GENERALE .. O2RNEBIBXPAROTDBPUA1 |. 03/20/2023 |. 03/13/2024 |..ecvcveveevens forvene 50,806,938 |.....4,047/4,047 |.cocvevreerranans |oune 4,269,702 |... I 5,360,581 | ..ccvenvnns [onn.n. 5,360,581 | 1,233,509 |. (142,720)|...
MORGAN STANLEY &
2 YR BEI CALL OPTION [EQUITY INDEXED ANNUITY CO. INTERNATIONAL
#208329 v | e Equity/Index |PLC vvovervrveinens 4POUHN3JPFGFNF3BB653 . 03/20/2023 |. 03/13/2025 |..vevvvcvvee [ovenes 1,460,032 .......... 124/124 | o (73571 AU RPN 75,880 [ veveveee ferrernnn 75,880 [ 13,935 [.vveveereiaees e (1,084). s oo | e 0001 e
MORGAN STANLEY &
1 YR BEI CALL OPTION |EQUITY INDEXED ANNUITY CO. INTERNATIONAL
#208330 .everiieiiies | e Equity/Index |PLC vvovereevenianene 4POUHN3JPFGFNF3BB653 . 03/20/2023 |. 03/13/2024 |.vevvenvevenns fovnne 20,504,530 |.......... 126/126 [oevveereeeeeians foeeeenns 511,796 |- vovevrererreeenes forenns 653,524 | ..oovevenen foonnn.... 653,524 ..o 158,835 [..voveeeereieiens [eeiens (17,907)].cvveveveeeeeees feeerieieeeiens | evieeenn [ 0001 s
1 YR SPX CALL OPTION [EQUITY INDEXED ANNUITY
#208809 .veneeveieien | e Equity/Index | SOCIETE GENERALE .. O2RNEBIBXPAROTDBPUA1 |. 03/27/2023 |. 03/20/2024 |....ecveveeeenes fornene 59,772,777 |.....4,100/4,100 |-...vevrrrerrnns |ovee 4,679,864 [.vvveereerrs [ 5,777,661 | evervenens |orenn 5,777,661 ... 1,162,976 |.veeveveeeeierens o (85,179))-.vevveveveeeens foreeeieerieenns | eeveenes [0001 e
MORGAN STANLEY &
2 YR BEI CALL OPTION [EQUITY INDEXED ANNUITY CO. INTERNATIONAL
#208814 .o | e Equity/Index |PLC vvoveveveinens 4POUHN3JPFGFNF3BB653 . 03/27/2023 |. 03/20/2025 |...ecvvevevenee [oenene 1,666,891 |.......... 125/125 | v [ (707K S S 81,115 | o 81,115 [ LR T11*1 PRI IR (4BB)[-.vevveevecane forererieienieenes | evveeenne [0001 e
MORGAN STANLEY &
1 YR BEI CALL OPTION |EQUITY INDEXED ANNUITY CO. INTERNATIONAL
#208815 .veeeeieieies | e Equity/Index |PLC .voverveveninnens 4POUHN3JPFGFNF3BB653 . 03/27/2023 |. 03/20/2024 |.v.evvenvvens fovnne 21,740,993 ... 126/126 [oovveveeeereeians foreeenns 512,776 |ovoveererenreeenes fornennnd 655,880 |..veveevens [oennr...655,880 [....... 150,246 [..vvevreeeereiens foreeins (7,982) e oo | e 0001
MORGAN STANLEY &
2 YR BEI CALL OPTION [EQUITY INDEXED ANNUITY CO. INTERNATIONAL
3765 veveirieine | ceereeieneee e Equity/Index |PLC vvoveerveinens 4POUHN3JPFGFNF3BB653 . 04/12/2021 |. 04/05/2023 |.vevvevvrvcnes fervennnes 800,658 [...c.cvvennnn L1 ISR AR RORSSTUIUIUTOR IUPRRRRRUN FOURORRU FURTORURTORRTORN NURPI 2,101 [ [ (4,432)f v [ | e | 0001 e
MORGAN STANLEY &
2 YR BEI CALL OPTION [EQUITY INDEXED ANNUITY CO. INTERNATIONAL
#3812 . Equity/Index |PLC .. 4POUHN3JPFGFNF3BB653 . 04/19/2021 |. 04/12/2023 |.... ... 915,044 L3 ..2,979 . ...(5,167)|..
MORGAN
2 YR BEI CALL OPTION [EQUITY INDEXED ANNUITY CO. INTERNATIONAL
#3816 oo | e Equity/Index |PLC v.voveverveinens 4POUHN3JPFGFNF3BB653 . 04/26/2021 |. 04/19/2023 |..vevvvevees [oenene 1,482,188 |..vcvenenene 133 e oo e e LT FROUSRUUIN ISR I AN L0 AR IR (7,700)] evvevevereeninns foeerererierenenes | eveeenen [0001 e,
MORGAN STANLEY &
2 YR BEI CALL OPTION [EQUITY INDEXED ANNUITY CO. INTERNATIONAL
#3820 viiiieieeies | e Equity/Index |PLC vvovevveveinnene 4POUHN3JPFGFNF3BB653 . 05/03/2021 |. 04/26/2023 |..vevveveeree fovernnes 1,331,971 [ovevenene 133 [ [ [ s 49 e o 89 e 4470 | o (T,438)] eveeveeveeeneens foeevereeieresenes | eveeenee [0001 e
MORGAN STANLEY &
2 YR BEI CALL OPTION [EQUITY INDEXED ANNUITY CO. INTERNATIONAL
#3828 viiiiiiieiiis | e Equity/Index |PLC v.voveveveinens 4POUHN3JPFGFNF3BB653 . 05/10/2021 |. 05/03/2023 |..vevvvevvee fovenen 2,595,209 ..cvenennnnn 133 e oo e o 24 [ | 284 9,086 [..vevrverereeies [ (14,869 vevvvevevens Jorererreerieenns | evveeene [0001 i
MORGAN STANLEY &
2 YR BEI CALL OPTION [EQUITY INDEXED ANNUITY CO. INTERNATIONAL
#3842 s | e Equity/Index |PLC vvovevveveinnene 4POUHN3JPFGFNF3BB653 . 05/17/2021 |. 05/10/2023 |..vvevvvevree forernes 2,545,257 [..voveennnn 133 oo e e [ 382 [ e foereieeen 382 e JR:i:72 AU RS (13,309)] v evvevenvenenes forreerereeeieies | eereeenn [ 0001 e
MORGAN STANLEY &
2 YR BEI CALL OPTION [EQUITY INDEXED ANNUITY CO. INTERNATIONAL
3847 veiiieiis | e Equity/Index |PLC v.voveeeveinens 4POUHN3JPFGFNF3BB653 . 05/24/2021 . 05/17/2023 |..vvevvvceve fovnnes 1,975,473 | veveene 133 e oo e o 363 [.eeeeeens freerrrieee e 363 oo [T 1 AU B (10,267))+.vevereeveneens foreerieerieienes | evveeee [0001 i
MORGAN STANLEY &
2 YR BEI CALL OPTION [EQUITY INDEXED ANNUITY CO. INTERNATIONAL
#3851 viieieieeies | e Equity/Index |PLC vvoveeveveinnene 4PQUHN3JPFGFNF3BB653 |, 06/01/2021 |. 05/24/2023 |..evevvevevrnee [oeeee 1,484,011 [ovcvenenenene 133 oo [ e [ 481 [ [ 881 [ 4207 [ | (7,487 )| vevveveereeeneen foeeeereeieiesees | eveeenees [0001 e
MORGAN STANLEY &
2 YR BEI CALL OPTION [EQUITY INDEXED ANNUITY CO. INTERNATIONAL
#3860 ... Equity/Index |PLC .. 4POUHN3JPFGFNF3BB653 . 06/07/2021 |. 05/31/2023 |..vvcvvvcvvee fovernes 2,543,824 T80T [ o (13,468)|..
MORGAN [
2 YR BEI CALL OPTION [EQUITY INDEXED ANNUITY CO. INTERNATIONAL
#3868 .veeveniereiees | e Equity/Index |PLC vvovevveveinnene 4PQUHN3JPFGFNF3BB653 . 06/14/2021 |. 06/07/2023 |..vevevvevevenee [oeee 1,261,609 [...cveueeeenenn 34 Lo oo e e 491 [ foeereeee 91 [ 4277 | | (B,717)] v evveverreeerenns foeerereereresenes | eveeenees [0001 e
MORGAN STANLEY &
2 YR BEI CALL OPTION [EQUITY INDEXED ANNUITY CO. INTERNATIONAL
#3890 veniiiiieiis | e Equity/Index |PLC vvoveveveinens 4POUHN3JPFGFNF3BB653 . 06/21/2021 |. 06/14/2023 |..vcvvvcevee fovunes 2,192,994 [.voveinnnne 133 e oo e o, 1,266 | covevenene feererienn 1,268 [ (711 A (11,201)]1ceveevreerinens Joreereereens | evveeene [0001 i
MORGAN STANLEY &
2 YR BEI CALL OPTION [EQUITY INDEXED ANNUITY CO. INTERNATIONAL
#3897 viiiieiiieiiis | e Equity/Index |PLC .ovovevviveines 4POUHN3JPFGFNF3BB653 . 06/28/2021 |. 06/21/2023 |..vevvevevvans foveanes 2,132,202 00 134 [ oo e o, 1,483 [ oo | 1,483 | 7,207 [ | (1,748)) oo oo | e [0001 e




STATEMENT AS OF MARCH 31, 2023 OF THE PACIFIC LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

Gc'909

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
MORGAN STANLEY &
2 YR BEI CALL OPTION [EQUITY INDEXED ANNUITY CO. INTERNATIONAL
#3910 i | e EXH5 ........ Equity/Index |PLC vvovereeveninnene 4POUHN3JPFGFNF3BB653 . 07/06/2021 |. 06/28/2023 |..vcvvvevvee forernnes 3,355,825 [...cveuennen 134 Lo oo e o, 1,861 | veveveens oo 1,861 |oveernnns 12,565 [oveveveeereeanes foereins (18,556))+ . vevveveneerens [oeereererieiesiens | eeriene 0001 .ovvvenen
MORGAN STANLEY &
2 YR BEI CALL OPTION [EQUITY INDEXED ANNUITY CO. INTERNATIONAL
#3914 . . Equity/Index |PLC .. 4POUHN3JPFGFNF3BB653 . 07/12/2021 |. 07/05/2023 |.... B 1,815,591 .. 738 ... ...(9,612)[..
MORGAN
2 YR BEI CALL OPTION [EQUITY INDEXED ANNUITY CO. INTERNATIONAL
#3934 i | e EXH5 ........ Equity/Index |PLC vvovevveveinnene 4POUHN3JPFGFNF3BB653 . 07/19/2021 . 07/12/2023 |.evvevvveeree forenes 2,340,669 |............... 135 [ [ e o LIS PR U 1,103 e 8,416 [oveveeerieierens [ (11,800 veveveeverreees foerereeieeeeiees | e 0001 .ovvvenen
MORGAN STANLEY &
2 YR BEI CALL OPTION [EQUITY INDEXED ANNUITY CO. INTERNATIONAL
#3939 i | e EXH5 oo Equity/Index |PLC v.voveveveinens 4POUHN3JPFGFNF3BB653 . 07/26/2021 . 07/19/2023 |..vvcvvvcvvee fovnnes 2,674,420 ...cvcnnne 136 [oeveeeeereenerien oo e e, 1,239 [ oo [ 1,239 [ 11,393 [ foereins [QL7L:)) IR ISR IR 0001 .evveenee
MORGAN STANLEY &
2 YR BEI CALL OPTION [EQUITY INDEXED ANNUITY CO. INTERNATIONAL
H3047 i | e EXH5 ........ Equity/Index |PLC vvovereeveninnnns 4POUHN3JPFGFNF3BB653 . 08/02/2021 |. 07/26/2023 |..evevvevevenee [oeee 1,607,734 [veveenenn 187 oo [ e e 7] S A L) - 6,560 |-venvereeereians foreerins (8,346)].c.veveveneanen fererieirieeiien | e 0001 +evveeenen
MORGAN STANLEY &
2 YR BEI CALL OPTION [EQUITY INDEXED ANNUITY CO. INTERNATIONAL
3056 .o | e EXH5 oo Equity/Index |PLC v.voveeeveinens 4POUHN3JPFGFNF3BB653 . 08/09/2021 |. 08/02/2023 |..vvvvevvee fovenes 2,901,657 |+veveverenane 137 [ oo e e, 1,134 [ [ 1,134 [oennene LZ251: 7 PSR R (15,357)] eveveveeerene foerrenerieeniee | v 0001 .evveenee
MORGAN STANLEY &
2 YR BEI CALL OPTION [EQUITY INDEXED ANNUITY CO. INTERNATIONAL
3962 1o | e EXH5 ........ Equity/Index |PLC .voverveveninnens 4PQUHN3JPFGFNF3BB653 . 08/16/2021 |. 08/09/2023 |....vevvevevene [oneee. 1,612,731 [eeveeeirnene 187 oo feereeeeereees e e (531 O S (37 T84T | | [CIRE:)) I [EURRRRRRRRRUTR TSR 0001 .ovvvenen
MORGAN STANLEY &
2 YR BEI CALL OPTION [EQUITY INDEXED ANNUITY CO. INTERNATIONAL
H30BT veieireiis | e EXH5 oo Equity/Index |PLC vvoveerveinens 4POUHN3JPFGFNF3BB653 . 08/23/2021 |. 08/16/2023 |..vevvvevvee [ovnnes 1,483,039 |..vevinne 138 [ ferererieeneens e o 488 [ v [ 488 [ L7 A R [ K724 PSRN USRI RPN 0001 .o
MORGAN STANLEY &
2 YR BEI CALL OPTION [EQUITY INDEXED ANNUITY CO. INTERNATIONAL
#3087 . . Equity/Index |PLC .. 4PQUHN3JPFGFNF3BB653 . 08/30/2021 |. 08/23/2023 |.... I - 3,126,146 B (16,307)|..
MORGAN STANLEY &
2 YR BEI CALL OPTION [EQUITY INDEXED ANNUITY CO. INTERNATIONAL
#3992 i | e EXH5 oo Equity/Index |PLC v.voveeeveinens 4POUHN3JPFGFNF3BB653 . 09/07/2021 |. 08/30/2023 |..vcvvvevvee fovunes 2,284,754 .c.cvene 138 [ fereerieereens e o 866 [ veneevees [ 866 [0 [ AR (11,563)). v [oeereeeneeeniens | e 0001 .evveenee
MORGAN STANLEY &
2 YR BEI CALL OPTION [EQUITY INDEXED ANNUITY CO. INTERNATIONAL
#3997 e | e EXH5 ........ Equity/Index |PLC vvoveeveveinnene 4POUHN3JPFGFNF3BB653 . 09/13/2021 |. 09/06/2023 |..vevvvevree forernnes 3,227,583 [.cucvennee 139 [ [ e [ LTSN [ RN (TR I LA I.T2 PO R (13,805))..veveveneerens [oeeriererieeriens | e 0001 .ovvvenen
MORGAN STANLEY &
2 YR BEI CALL OPTION [EQUITY INDEXED ANNUITY CO. INTERNATIONAL
FA014 eeceiis | e EXH5 oo Equity/Index |PLC vvoveerveinens 4POUHN3JPFGFNF3BB653 . 09/20/2021 |. 09/13/2023 |..vevvvcvvne fovunes 2,344,965 [..cvennnnnnn 138 [ e e e 1,239 [ e [ 1,239 [ 7,067 [rvenereeirieins [ (9,358)].c.veveveneneen foerereniriiiien | e 0001 .evveenee
MORGAN STANLEY &
2 YR BEI CALL OPTION [EQUITY INDEXED ANNUITY CO. INTERNATIONAL
FA018 oveeiees | e EXH5 ........ Equity/Index |PLC vvovevveveinnene 4POUHN3JPFGFNF3BB653 . 09/27/2021 |. 09/20/2023 |..vvvevevree forernn 3,173,208 |.vveieeee 187 [ oo e o, 2,661 [.eeverienen [ 2,661 [ovevnns 9,876 [ovevreeereieies [ (13,730) v foeeeieeeieeeies | e 0001 .ovvvenen
MORGAN STANLEY &
2 YR BEI CALL OPTION [EQUITY INDEXED ANNUITY CO. INTERNATIONAL
FA022 . | e EXH5 oo Equity/Index |PLC vvoveveveinens 4POUHN3JPFGFNF3BB653 . 10/04/2021 |. 09/27/2023 |..vcvvvcvve fovunes 3,756,281 [.evevnnen 137 [ oo e e, 4,801 | o 4,401 [ 9,34 | e [QL-Y75) FSUUR ISR IR 0001 .evveenee
MORGAN STANLEY &
2 YR BEI CALL OPTION [EQUITY INDEXED ANNUITY CO. INTERNATIONAL
FA028 .oeeeeies | e EXH5 ........ Equity/Index |PLC vvovevveveinnene 4POUHN3JPFGFNF3BB653 . 10/11/2021 |. 10/04/2023 |..evvvevevene [oneee 2,581,081 |-vveieenes 136 [oevveveereeereenes ferereeereeeiees e o PSS R 4,671 [ 7,326 |oeeeeeeeiens oo (11,728) e [ | e 0001 .ovvvenen
MORGAN STANLEY &
2 YR BEI CALL OPTION [EQUITY INDEXED ANNUITY CO. INTERNATIONAL
#4050 e Equity/Index |PLC v.voveverveinens 4POUHN3JPFGFNF3BB653 . 10/18/2021 . 10/11/2023 |..vvevvvcvve fovnnee 2,299,538 [..oeveiernnnn 136 [oeveeeeereenerien oo e e, 4,468 | o 4,468 |........... [T A R (12,128)] eveveveerenes fooreeereneieie | e [ 0001 e
MORGAN STANLEY &
2 YR BEI CALL OPTION [EQUITY INDEXED ANNUITY CO. INTERNATIONAL
4055 . | e EXH5 ........ Equity/Index |PLC vvoveeveveinnene 4PQUHN3JPFGFNF3BB653 . 10/25/2021 |. 10/18/2023 |..veveevevenee [oneee 1,472,667 [.veveneennens 138 [oevveveereeeereees ferereeereeeiees e o 1,708 | e e 1,708 |oveenee 5,780 [oveererereens [eeeienns (7,833 cneveeereneenes oo | e 0001 .ovvvenen
MORGAN STANLEY &
2 YR BEI CALL OPTION [EQUITY INDEXED ANNUITY CO. INTERNATIONAL
4056 .eeeieiie | e EXH5 oo Equity/Index |PLC v.voveerveinens 4POUHN3JPFGFNF3BB653 [, 11/01/2021 |. 10/25/2023 |..evcvvvevve fovernes 2,256,529 [..cveneinnnn 138 [ oo e o, 2,125 | o 2,125 | IR F B (10,802)[+.vevvenevens [orereeerieeries | e 0001 .o
MORGAN STANLEY &
2 YR BEI CALL OPTION [EQUITY INDEXED ANNUITY CO. INTERNATIONAL

#4061 Lo [ EXHS ........ Equity/Index [PLC .....eene...... 4PQUHN3JPFGFNF3BB653 . 11/08/2021 |. 11/01/2028 |.......veeeeeee. | 3,080,038............... 189 | e e e 2,505 | i | 2,5%].......... 1,202 [ [ (14,805)]. e | | e 0001 ...........




STATEMENT AS OF MARCH 31, 2023 OF THE PACIFIC LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

9¢'903

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
MORGAN STANLEY &
2 YR BEI CALL OPTION [EQUITY INDEXED ANNUITY CO. INTERNATIONAL
FA0BB ...eveeevereies | e EXH5 ........ Equity/Index |PLC vvovereeveninnene 4POUHN3JPFGFNF3BB653 . 11/15/2021 . 11/08/2023 |..vvevvveeree forernnes 3,340,318 f...cvennnee 139 [ e e o, KIRT: 7 (S R 3,187 [ oo 12,639 [oenvevereeieis e (16,086)].. v vevevereees fereeeieieeiees | e 0001 .ovvvenen
MORGAN STANLEY &
2 YR BEI CALL OPTION [EQUITY INDEXED ANNUITY CO. INTERNATIONAL
#4090 . . Equity/Index |PLC .. 4POUHN3JPFGFNF3BB653 . 11/22/2021 |. 11/15/2023 |.... R 2,584,080 |-+ vnveveeee 139 | oo foerireeisens oo 2,509 ... 12,509 |... I (11,389)|..
MORGAN
2 YR BEI CALL OPTION [EQUITY INDEXED ANNUITY CO. INTERNATIONAL
HA098 ..eeeneieies | e EXH5 ........ Equity/Index |PLC vvovevveveinnene 4POUHN3JPFGFNF3BB653 . 11/29/2021 |. 11/22/2023 |..vvevvenrne fornne 2,310,422 ... 139 [ e e o, 2,833 |.everiees o 2,833 | LI T72 FRIIN U (10,795) ..o foeeriererieeeiens | e 0001 .ovvvenen
MORGAN STANLEY &
2 YR BEI CALL OPTION [EQUITY INDEXED ANNUITY CO. INTERNATIONAL
F03 eeieiceins | e EXH5 oo Equity/Index |PLC v.voveveveinens 4POUHN3JPFGFNF3BB653 . 12/06/2021 |. 11/29/2023 |..evevvvevees [oevene 2,667,740 |- v 137 [ oo e e, 5,138 |.everrees o 5,138 [c0vevenne I :LCY A R [GF:%()) ISR ISR IR 0001 .evveenee
MORGAN STANLEY &
2 YR BEI CALL OPTION [EQUITY INDEXED ANNUITY CO. INTERNATIONAL
B0 o | e EXH5 ........ Equity/Index |PLC vvovereeveninnnns 4POUHN3JPFGFNF3BB653 . 12/13/2021 |. 12/06/2023 |..vevvvevree forernnes 2,355,307 [ 187 [ oo e o, 5,333 | cveveens feereinne 5,333 |oeurnen [IZT:] RN (12,945)] v foreeeeeieeeiees | e 0001 +evveeenen
MORGAN STANLEY &
2 YR BEI CALL OPTION [EQUITY INDEXED ANNUITY CO. INTERNATIONAL
FAI50 vieiieiie | e EXH5 oo Equity/Index |PLC v.voveeeveinens 4POUHN3JPFGFNF3BB653 . 12/20/2021 |. 12/13/2023 |..evcvvvciie fovernes 2,143,479 .. 138 [ e e e 4,266 |.ceereees o 4,266 [..ovenne 7,836 [ovevereerireees [ (10,753) ..o forereeereeeries | e 0001 .evveenee
MORGAN STANLEY &
2 YR BEI CALL OPTION [EQUITY INDEXED ANNUITY CO. INTERNATIONAL
BUI55 e | e EXH5 ........ Equity/Index |PLC .voverveveninnens 4POUHN3JPFGFNF3BB653 . 12/27/2021 |. 12/20/2023 |.vevveeveeens forrennnes 816,342 |0 138 [oeeveveerererreees foerereeeneeeees e o 1,783 [ [ LIEX] - 3,638 |-veeerriereians frreeins (4,758 oo | e 0001 .ovvvenen
MORGAN STANLEY &
2 YR BEI CALL OPTION [EQUITY INDEXED ANNUITY CO. INTERNATIONAL
FAIBT oneeiieeeiens | e EXH5 oo Equity/Index |PLC vvoveerveinens 4POUHN3JPFGFNF3BB653 [, 01/03/2022 |. 12/27/2023 |..vvvvvceve fovenes 1,643,143 | v 139 [ oo e o, 2,508 |.everees o 2,598 |.vevenee (<11 RN IR (8,384)].c.venvenennen foereiriieiie [ e 0001 .o
MORGAN STANLEY &
2 YR BEI CALL OPTION [EQUITY INDEXED ANNUITY CO. INTERNATIONAL
#4190 . . Equity/Index |PLC .. 4POUHN3JPFGFNF3BB653 |, 01/10/2022 |. 01/03/2024 |.... ... 447,737 ... (1,970)..
MORGAN STANLEY &
2 YR BEI CALL OPTION [EQUITY INDEXED ANNUITY CO. INTERNATIONAL
FI212 s | e EXH5 oo Equity/Index |PLC v.voveeeveinens 4POUHN3JPFGFNF3BB653 | 01/18/2022 |. 01/10/2024 |.vevvevvvcnns fervennnes 470,410 |- 137 [ oo e e, LIR7( 1 ORI SR 1,470 [ovnenene 1,385 [ [ (2,089)]. v foererieiieen | e 0001 .evveenee
MORGAN STANLEY &
2 YR BEI CALL OPTION [EQUITY INDEXED ANNUITY CO. INTERNATIONAL
BT oeieeeees | e EXH5 ........ Equity/Index |PLC vvoveeveveinnene 4POUHN3JPFGFNF3BB653 . 01/24/2022 . 01/17/2024 |.eevvvveerne forenne 1,227,257 | 135 [ [ e o 5,577 | evevreens foreeennn 5,577 [cevevrns 3,339 v o G311 AR IUUUURIRTORTI IR 0001 .ovvvenen
MORGAN STANLEY &
2 YR BEI CALL OPTION [EQUITY INDEXED ANNUITY CO. INTERNATIONAL
FU225 oo | e EXH5 oo Equity/Index |PLC vvoveerveinens 4POUHN3JPFGFNF3BB653 [ 01/31/2022 . 01/24/2024 |..vvvvcevee fovenes 1,944,563 | v 133 e oo e s 14,369 | oo o 14,369 |- (K3 AU B (10,679)+.evevevenerrens forereeeneeeries | e 0001 .evveenee
MORGAN STANLEY &
2 YR BEI CALL OPTION [EQUITY INDEXED ANNUITY CO. INTERNATIONAL
#4230 e | e EXH5 ........ Equity/Index |PLC vvovevveveinnene 4PQUHN3JPFGFNF3BB653 . 02/07/2022 . 01/31/2024 |.eevevvnvevenee [oeee 1,831,616 [...evennee 34 oo oo e o 12,560 | ovenveven forreannne 12,560 |ovvnee 5,310 |.oeereeeeians foreeins (9,172) e oo | e 0001 .ovvvenen
MORGAN STANLEY &
2 YR BEI CALL OPTION [EQUITY INDEXED ANNUITY CO. INTERNATIONAL
BA278 veieiis | e EXH5 oo Equity/Index |PLC vvoveveveinens 4POUHN3JPFGFNF3BB653 . 02/14/2022 . 02/07/2024 |..vvvvceve fovenne 2,928,504 [..ecveniennnn 134 Lo oo e e 21,949 [ oo [ 21,949 [ovenee [TV A R (12,958)] v foevreerieeriee | e 0001 .evveenee
MORGAN STANLEY &
2 YR BEI CALL OPTION [EQUITY INDEXED ANNUITY CO. INTERNATIONAL
#4299 oo | e EXH5 ........ Equity/Index |PLC vvovevveveinnene 4POUHN3JPFGFNF3BB653 . 02/22/2022 . 02/14/2024 |..veveveerne forerne 1,721,344 | 132 [ [ [ s 17,663 | v foreannne 17,663 [o.vevnee B077 [ [ (8,109)]-+vvveveerereans forereerieeeiee | evreeeen 0001 .ovvvenen
MORGAN STANLEY &
2 YR BEI CALL OPTION [EQUITY INDEXED ANNUITY CO. INTERNATIONAL
#4308 e Equity/Index |PLC v.voveverveinens 4POUHN3JPFGFNF3BB653 . 02/28/2022 |. 02/21/2024 |.vevvevvecnes forvennnes 974,366 |-.cvvvenene 13 [ oo e e 12,076 |.oveeeree foeraen 12,076 [ 3,056 |+veueeveenreean frreeenins (5,393)[1.vevveererienes [rereeenieenies | eereeeenn [ 0001 L
MORGAN STANLEY &
2 YR BEI CALL OPTION [EQUITY INDEXED ANNUITY CO. INTERNATIONAL
BA312 s | e EXH5 ........ Equity/Index |PLC vvoveeveveinnene 4POUHN3JPFGFNF3BB653 . 03/07/2022 |. 02/29/2024 |..evvvevceree forernne 2,294,007 [.cvvevennee 132 [ [ [ s 24,638 [.eoveneies [ 24,638 |........... (YL AN (11,728) e [ | e 0001 .ovvvenen
MORGAN STANLEY &
2 YR BEI CALL OPTION [EQUITY INDEXED ANNUITY CO. INTERNATIONAL
FA19 s | e EXH5 oo Equity/Index |PLC v.voveerveinens 4POUHN3JPFGFNF3BB653 . 03/14/2022 . 03/07/2024 |..vcvvvceve fovenes 2,028,213 [.c.cvcnnee 132 [ oo e s 2,457 [ e [ 22,457 [coeeeennn 4,693 |- | (9,332)f v [erereeerieeniens | e 0001 .o
MORGAN STANLEY &
2 YR BEI CALL OPTION [EQUITY INDEXED ANNUITY CO. INTERNATIONAL

#4362 e [ EXHS ........ Equity/Index [PLC .....eene...... 4PQUHN3JPFGFNF3BB653 . 03/21/2022 |. 03/14/2024 |.......coe..... ... 1,408,414]............... 182 e e | 15,710 )i o 15,710)........... 4,700 )i o (7,850)) e oo | e 0001 ...........




STATEMENT AS OF MARCH 31, 2023 OF THE PACIFIC 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 11 12 13 16 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Initial Cost Cost of Credit Hedge
Hedged, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of discounted | discounted Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Premium Premium Current Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of (Received) | (Received) Year Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Paid Paid Income Fair Value B./A.C.V. | Accretion ltem Exposure | Entity (b)
MORGAN STANLEY &
2 YR BEI CALL OPTION [EQUITY INDEXED ANNUITY CO. INTERNATIONAL
FA3B3 e | e EXH5 ........ Equity/Index |PLC vvovereeveninnene 4POUHN3JPFGFNF3BB653 . 03/28/2022 |. 03/21/2024 |.veveveevevenns feeveens 1,904,897 [ 183 [ [ foeeeeeeeeees oo 11,582 s [ 11,582 | 3,284 [ [ (5,686)]-+vvvereevereen forerererreresenes | eveerenees [0001 e
MORGAN STANLEY &
2 YR BEI CALL OPTION [EQUITY INDEXED ANNUITY CO. INTERNATIONAL
#4391 . Equity/Index |PLC .. 4POUHN3JPFGFNF3BB653 . 04/04/2022 |. 03/28/2024 |.... . (7,954)..
MORGAN
2 YR BEI CALL OPTION [EQUITY INDEXED ANNUITY CO. INTERNATIONAL
FA396 .o | e EXH5 ........ Equity/Index |PLC vvovevveveinnene 4POUHN3JPFGFNF3BB653 . 04/11/2022 |. 04/04/2024 |.v.eveveevvenn forvennn8, 838,477 [oniiiee 183 [ [ oo foreeeen 46,988 [ [ 46,988 [0t 14,020 |- o (24,035)]veeveveneenenes feereeeieeeieien | eereeenn [ 0001 i
MORGAN STANLEY &
1 YR BEI CALL OPTION |EQUITY INDEXED ANNUITY CO. INTERNATIONAL
FA307 s | e EXH5 oo Equity/Index |PLC v.voveveveinens 4POUHN3JPFGFNF3BB653 . 04/11/2022 |. 04/04/2023 |.vevevenvrvees frves 10,240,626 [ 135 v [ foeenieinieenes oo [eveveneee o 50,002 oo oo (53,953)].vvveveeereen ferrerenieeninens | eveeeennn [ 0001 i
MORGAN STANLEY &
1 YR SPX CALL OPTION |EQUITY INDEXED ANNUITY CO. INTERNATIONAL
BA398 .o | e EXH5 ........ Equity/Index |PLC vvovereeveninnnns 4POUHN3JPFGFNF3BB653 . 04/11/2022 |. 04/04/2023 |..evvenvvenns ferves 39,651,026 [ooveneviennnd 694 [ [ fooeeeieeeieenes foeeeenieeneees [eeevees e o589, 105 o (579,877 eeveveneerenes [eveereeeireees | eveeeennn [ 0001 s
MORGAN STANLEY &
1 YR SPX CALL SPREAD |EQUITY INDEXED ANNUITY CO. INTERNATIONAL
OPTION #4399 ...ovovevs [ e EXH5 oo Equity/Index |PLC v.voveeeveinens 4POUHN3JPFGFNF3BB653 . 04/11/2022 |. 04/04/2023 |..evvnvrecnn forvenn 51,586,778 [0 8,527/8,722 [ [ [ foeveenieenieen feeeenee e e 260,903 v (313,858)[. v [eerereerieiiies | eereeenns [ 0001 e
MORGAN STANLEY &
2 YR BEI CALL OPTION [EQUITY INDEXED ANNUITY CO. INTERNATIONAL
BUA29 oo | e EXH5 ........ Equity/Index |PLC .voverveveninnens 4POUHN3JPFGFNF3BB653 . 04/18/2022 |. 04/11/2024 |.vevevevvevenns ferrernn,999,879 [ 183 [ [ foeeeeeeeeeees foreeeeenn 89,521 s [ 39,521 |ouvrveen 10,587 v foeniinns (18,824)]..veveeveveeeens foreeeieerieenns | eeveenes [0001 e
MORGAN STANLEY &
1 YR BEI CALL OPTION |EQUITY INDEXED ANNUITY CO. INTERNATIONAL
HU430 e Equity/Index |PLC vvoveerveinens 4POUHN3JPFGFNF3BB653 . 04/18/2022 | 04/11/2023 |.vevveuevvenes forvee e 0,474,933 [t 135 s [ [ foevreeneenees [eveeeneee e e 41,856 s o (45,987)] v enveveennenes foereeereneeie | eeeeeen [ 0001 e
1 YR SPX CALL OPTION BANK OF AVERICA NA
#4431 . Equity/Index |.... . BATYDEBBGKMZO031MB27 |. 04/18/2022 |. 04/11/2023 |.... (479,125)|..
MORG
1 YR SPX CALL SPREAD CO. INTERNATIONAL
OPTION #4432 .......... Equity/Index |PLC vvovevveveinnene 4POUHN3JPFGFNF3BB653 . 04/18/2022 . 04/11/2023 |.vevevvnvevnnne [oeven. 42,773,228 (... 4,440/4,627 [...eeveneers [ e fooeeneeen 260 [ e i 260 ........ 168,478 |...cverrennns (259,204)+vevvevenreeenes foereeieeieieie | e [ 0001 e
MORGAN STANLEY &
2 YR BEI CALL OPTION [EQUITY INDEXED ANNUITY CO. INTERNATIONAL
BU35 oo | e EXH5 oo Equity/Index |PLC vvoveveveinens 4POUHN3JPFGFNF3BB653 . 04/25/2022 |. 04/18/2024 |.v.eveveuvenns forveernnB, 057,148 [ 183 [ [ foeeieeniecniees oo 56,586 [ [ 56,586 [...eveen 12,270 [ foeeeenne (22,960)] v evvevenervenen foereerererieiien | eeeeeen [ 0001 e
MORGAN STANLEY &
1 YR BEI CALL OPTION |EQUITY INDEXED ANNUITY CO. INTERNATIONAL
BUA3B .o | e EXH5 ........ Equity/Index |PLC vvoverveveinnens 4POUHN3JPFGFNF3BB653 . 04/25/2022 |. 04/18/2023 |.vevveuvevenns forves 18,120,998 [ovniiiie i 135 [ [ oo foeveeeeeenes 1 e e A freere e B7,558 | o (79,904)) v eeveveeerenes foereeeieseieee | eereeen [ 0001 e
MORGAN STANLEY &
1 YR SPX CALL OPTION |EQUITY INDEXED ANNUITY CO. INTERNATIONAL
BUBT eeeeeiieins | e EXH5 oo Equity/Index |PLC vvovevrveinens 4POUHN3JPFGFNF3BB653 . 04/25/2022 . 04/18/2023 |..uvevvuvevees [oeven 38,443,707 [evveinnd, 529 [ [ e o856 [ e i 456 |.........499,319 [ (582,723 veveeeveeans forereneeenieenes | evveenne [0001 e,
1 YR SPX CALL SPREAD [EQUITY INDEXED ANNUITY BANK OF AMERICA NA
OPTION #4438 .....cocoo [eoveviriiiiiiiine, EXH5 oo EQUity/IndeX | .eeeeeeererereneeeeennes BATYDEBBGKMZOO31MB27 . 04/25/2022 |. 04/18/2023 |...evveuvvene forvens 58,345,596 [.....4,391/4,576 [...cvvveveeeres [eveeenieeniens foeereenieinees oo 12,888 [ | 12,888 |+ 152,599 | (329,282)]-.veveeereians forerenierenieenes | evreenen [0001 e
MORGAN STANLEY &
2 YR BEI CALL OPTION [EQUITY INDEXED ANNUITY CO. INTERNATIONAL
FAA49 .o | e EXH5 ........ Equity/Index |PLC vvoveeveveinnene 4POUHN3JPFGFNF3BB653 . 05/02/2022 |. 04/25/2024 |.v.evevevevenn forvens 3,081,167 [oevneeeec s 131 i [ oo oreeeen 46,998 [ [ 46,998 [..voveir 8,754 | oo (13,584)] v eeveveeenenes forreererereieien | eereeeenn [ 0001 e
MORGAN STANLEY &
1 YR BEI CALL OPTION |EQUITY INDEXED ANNUITY CO. INTERNATIONAL
#4450 . Equity/Index |PLC .. 4POUHN3JPFGFNF3BB653 . 05/02/2022 |. 04/25/2023 |.vvveveuvavenes forvens 13,621,883 [oviniiiiee 183 s [ foeeneiveenes o205 [ 205 |00 85,080 o oo (57,242)|..
MORGAN [
1 YR SPX CALL OPTION |EQUITY INDEXED ANNUITY CO. INTERNATIONAL
BUBT s | e EXH5 ........ Equity/Index |PLC vvovevveveinnene 4POUHN3JPFGFNF3BB653 . 05/02/2022 |. 04/25/2023 |.veveveevevenn forves 34,400, 711 [, 379 [ [ oo o 26,819 [ [ 26,819 |.........385,183 [....uoorerennne (568,072)[..vevveveeeerennn [ererereeeinrens | eveerenns [ 0001 i
MORGAN STANLEY &
1 YR SPX CALL SPREAD |EQUITY INDEXED ANNUITY CO. INTERNATIONAL
OPTION #4452 ...ovcvevs [ EXH5 oo Equity/Index |PLC vvoveveveinens 4POUHN3JPFGFNF3BB653 . 05/02/2022 |. 04/25/2023 |....vcvvueevenes [oeven. 51,842,863 .....4,283/4, 413 [ooooeviicens [ e freee0280,802 [ o [ 280,802 ... 212,265 [ (296,010)..vevvvenereenes ferrerereniereiee | eveeenns [ 0001 i
MORGAN STANLEY &
2 YR BEI CALL OPTION [EQUITY INDEXED ANNUITY CO. INTERNATIONAL
BAA54 oo | e EXH5 ........ Equity/Index |PLC .ovovevviveines 4POUHN3JPFGFNF3BB653 _|. 05/09/2022 |. 05/02/2024 |..vvveevevens fooeen s 1,742,554 [ 180 [ | o oo 82,727 [ | 2,727 [ 4,279 | | (8,245)]...eveveveiees oo | e 0001 e




STATEMENT AS OF MARCH 31, 2023 OF THE PACIFIC LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

8¢'903

1 2 3 4 5 6 7 8 9 1 12 13 14 15 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Initial Cost Cost of Credit Hedge
Hedged, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of discounted | discounted Book/ Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Premium Premium Current Adjusted Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional (Received) | (Received) Year Carrying Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount Paid Paid Income Value Code B./A.C.V. | Accretion ltem Exposure | Entity (b)
MORGAN STANLEY &
1 YR BEI CALL OPTION |EQUITY INDEXED ANNUITY C0. INTERNAT IONAL
#4455 ... Equity/Index |PLC ...eeevrveennnnnns 4PQUHN3JPFGFNF3BBE53  |. 05/09/2022 |. 05/02/2023 |.....eeeeeeeeee. 14,486,297 [ 132 | o e [ 3,140 | cevvenees [ 3,140 | 26,764 [ s (69,872)[ceeeeeeneeeeen Joenmeeeeeenniees | eeeeeenn J000T Lo
1 YR SPX CALL OPTION CREDIT SUISSE
#4456 . Equity/Index | INTERNATIONAL ...... E58DKGMJYYYJLN8C3868  |. 05/09/2022 |. 05/02/2023 |.... 37,951,909 142,116 ... (633,484)|..
1 YR SPX CALL SPREAD BANK OF ANERICA NA
OPTION #4457 .......... Equity/Index |..oeevrriiinnnniinnnnns BATYDEB6GKMZ0031MB27  |. 05/09/2022 |. 05/02/2023 |.....eeneveeeeee 43,000,490 |.....4,172/4,352 |.cceeveeaeeeeennn foeeeeeeenneeees Jeeeeieeeeeeeean oo 514,399 |....oovvnns fovnnnn. 514,399 |.........336,050 [oeeeiiinns (243,295)[....ceeveeeeeeen foreeeeeeeneees | e 0001 L
MORGAN STANLEY &
1 YR SPX CALL OPTION CO. INTERNATIONAL
FU82 L. Equity/Index |PLC ...oevvrvviinnnnns 4PQUHN3JPFGFNF3BB653  |. 05/16/2022 |. 05/09/2023 |.......evvnneeee 35,254,468 |..oovnneeen 4179 [ i [ [ 559,856 |......0uunn [ovnnnn... 559,856 |......... 502,006 [....ooiiiiiinnnnns (686,561)]...ccvveneereennn feorereiivniininnes | eeeeeennnn [0001 Lol
MORGAN STANLEY &
1 YR SPX CALL SPREAD CO. INTERNATIONAL
OPTION #4483 .......... Equity/Index |PLC ...oeeevvvennnnnns 4PQUHN3JPFGFNF3BBE53  |. 05/16/2022 |. 05/09/2023 |......eeveeeeee. 48,737,657 |.....4,013/4,189 |..ceeeeeeeeeeenn foeeeeeeeneees foeeemeeeeeeeenen o 1,288,245 | ..ovevneen [ 1,288,245 |......... 788,855 |.cceenei (297,886)|......cevvvnneeee Jeemnnneeeeennnn [ evvennnn 0001 il
MORGAN STANLEY &
2 YR BEI CALL OPTION CO. INTERNATIONAL
B4 L. Equity/Index |PLC ...oevvivviinnnnns 4PQUHN3JPFGFNF3BB653  |. 05/16/2022 |. 05/09/2024 |......evvvvvvvnn fennnnns 2,370,456 |..ovnneeeennnn 129 o e [ e 49,568 | ..eevvnne [eeennn 49,568 |ooiin 7,166 [ [ (12,490))..vvveeeevvvnnnns Joovevnnnniieiinnn [ eeeeeeenn {0001 L
MORGAN STANLEY &
1 YR BEI CALL OPTION CO. INTERNATIONAL
#4485 ...t Equity/Index |PLC ...eeivvvennnnnns 4PQUHN3JPFGFNF3BBE53  |. 05/16/2022 |. 05/09/2023 |.......eeeeeeee. 17,956,708 |+ e 131 [ e o s 1,31 s e 1,31 [ 87,288 | (102,976).. e eeeeeeeneeee Joemmnneeeeeeennnn [ evveennn 0001 Lot
MORGAN STANLEY &
1 YR SPX CALL OPTION CO. INTERNATIONAL
FUBT i Equity/Index |PLC ...oevvivviinnnnns 4PQUHN3JPFGFNF3BB653  |. 05/23/2022 |. 05/16/2023 |......evvvnneeee 36,260,444 |....onneen 183 [ e [ [ 791,640 [.....oeees [.n... 791,640 |.........663,315 | .cceennnnne (679,517)[c.eeevvieininees Joevvnineeeeiinnen [ eeneeee [ 0001 Lo,
MORGAN STANLEY &
1 YR SPX CALL SPREAD |EQUITY INDEXED ANNUITY C0. INTERNAT IONAL
OPTION #4488 ... Equity/Index |PLC .. 4PQUHN3JPFGFNF3BB653  |. 05/23/2022 |. 05/16/2023 |.... 47,198,020 |.....3,980/4, 147 |..eeevreeeeeeenn foeeeeeeemeees foeeemieeeeeeeenn s 1,318,834 ... (275,377)|..
MORGAN
1 YR BEI CALL OPTION |EQUITY INDEXED ANNUITY CO. INTERNAT IONAL
FZL7< R SRR EXHS ........ Equity/Index |PLC ...ouvvvvviinnnnns 4PQUHN3JPFGFNF3BB653  |. 05/23/2022 |. 05/16/2023 |......evvvnneeee 17,446,237 [ 130 | foee i e [ 22,350 | .eeeennn [ 22,350 oo 27,367 [ (L0010 73] PPN IR IR 1] RN
MORGAN STANLEY &
2 YR BEI CALL OPTION [EQUITY INDEXED ANNUITY C0. INTERNAT IONAL
#4490 ..o | EXHS ........ Equity/Index |PLC ...oeeivveennnnnns 4PQUHN3JPFGFNF3BBE53  |. 05/23/2022 |. 05/16/2024 |.....eeeveeeenn fennee 2,092,525 |..ceevnieeeee e 130 [ foeeeeeeeeee e s 42,609 |..covvnnn foeeeen 42,609 e 5,551 [ [t (10,224)]-ceeeeeeeeeeeees foeeemmeeeeeeeen [ eeveennn [0001 Lo
MORGAN STANLEY &
2 YR BEI CALL OPTION [EQUITY INDEXED ANNUITY CO. INTERNATIONAL
FHU s EXHS ........ Equity/Index |PLC ...oevvivviinnnnns 4PQUHN3JPFGFNF3BB653  |. 05/31/2022 |. 05/23/2024 |.....evvvvvvvvnn fennnnns 1,944,896 [....ooeveennenn 129 [ [ v e 41,892 | oo [ 41,892 6,570 [ (10,831)[ceevevvenieees Jevveneeeeiiiines | eeeeeen J000T L
MORGAN STANLEY &
1 YR BEI CALL OPTION CO. INTERNATIONAL
#4495 ...t Equity/Index |PLC ...oeeivveennnnnns 4PQUHN3JPFGFNF3BBE53  |. 05/31/2022 |. 05/23/2023 |.......eeeeee. 16,526,531 [ oeeeeenee e 131 | o e e 15,504 | .ovveennens oo 15,504 | 41,296 [ [ (97,509)]- e eeeeemnes foeeemmmineeeeennn [ eevennn [0001 Lol
MORGAN STANLEY &
1 YR SPX CALL OPTION CO. INTERNATIONAL
F4496 ... Equity/Index |PLC ...oevivviinnnnns 4PQUHN3JPFGFNF3BB653  |. 05/31/2022 |. 05/23/2023 |......euvvnneeee 32,978,235 |.cevveeee e 4,077 [ e [ e 1,123,680 [........een ... 1,123,680 |...... 1,045,387 |.oevnnnninnnnnns (896,614)[.......ccvvvnvens Jevnnnninneinnnnn [ eeveeee [ 0001 Lol
1 YR SPX CALL SPREAD
OPTION #4497 .......... Equity/Index |BARCLAYS BANK PLC ~ G5GSEF7VJP5I70UKS573 |. 05/31/2022 |. 05/23/2023 |.......ccevvnn 43,138,2511.....3,972/4,139 [c.oivvinniinins i [ e 1,166,019 |...cevvnnnn [enn 1,166,019 ... 700,325 [ (273,085)[...ceevvevnnnnens Joevvnnneeeeeinnen [ eeveeen 0001 Lo,
1 YR SPX CALL OPTION
#4533 ... Equity/Index |CITIBANK NA ........ E570DZWZ7FF32TWEFA76 |. 06/06/2022 |. 05/30/2023 |.... 35,437,268 ...363,300 | ... (655,522)|..
1 YR SPX CALL SPREAD
OPTION #4534 .......... Equity/Index |CITIBANK NA ........ ES70DZWZ7FF32TWEFA76 | 06/06/2022 |. 05/30/2023 |......evvenneene 45,557,492 .....4, 14174, 313 |oeveeniniiinns [ e e 825,624 |........... |-eeen....825,624 |.........536,501 [...oooiiinnnnnnnns (263,602)[...ccevvvvnnnnens Jevvnnneneeennnnn [ eeveeen 0001 Lol
MORGAN STANLEY &
2 YR BEI CALL OPTION CO. INTERNATIONAL
#4535 ... Equity/Index |PLC ...oeeivveennnnnns 4PQUHN3JPFGFNF3BBE53  |. 06/06/2022 |. 05/30/2024 |.....eeeeeeeeenn feaeees 1,502,228 ..o 18T e [ e [ 28,802 [.eveneiens foreeeennnn 28,802 [ouuneee e 4,080 [ [ (7,485)]..eeeeeeeenieees Joeemmneeeeeeenen [ evveennn [ 0001 Lot
MORGAN STANLEY &
1 YR BEI CALL OPTION CO. INTERNATIONAL
#4536 ..o Equity/Index |PLC ...ovvviiviinnnnns 4PQUHN3JPFGFNF3BB653  |. 06/06/2022 |. 05/30/2023 |......evvvnneene 16,975,643 |..eenveeeenn 132 o [ [ e 13,1479 [ e 13179 [ 31,675 | (79,186)[.....eevvvnneeeees Jovnenereeiinines | eeeeeeen J000T Leeeeeeees
MORGAN STANLEY &
2 YR BEI CALL OPTION CO. INTERNATIONAL
#4577 s Equity/Index |PLC ...eoevivvnnnnnns 4PQUHN3JPFGFNF3BB653  |. 06/13/2022 |. 06/06/2024 |....evveeeeerne fooaeees 1,257,454 oo 180 [ s e feeeeeeees 25,920 ) .cceveeenns foeeeeeeen 25,920 | 1,590 [ e (4,378)] - eeeeevenaees Jooernnnnneeeeennn [ evvnnnnnn {0001 Locniilnlls
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STATEMENT AS OF MARCH 31, 2023 OF THE PACIFIC LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
MORGAN STANLEY &
1 YR BEI CALL OPTION |EQUITY INDEXED ANNUITY C0. INTERNAT IONAL
#4578 ..o Equity/Index |PLC ...eeevrveennnnnns 4PQUHN3JPFGFNF3BB653  |. 06/13/2022 |. 06/06/2023 |....evvvuneveeen feunnnn 15,560,505 .....cevvennnns 131 [ e o s 26,142 | .ooovvi [ 26,142 |.......... (8,326)]-nueeeeeeennaes foeeennnnn (48,593)]-vveeeeenenes foeeemmeeeeeeen [ v 0001 .ovenneeees
1 YR SPX CALL OPTION CREDIT SUISSE
#4579 . Equity/Index | INTERNATIONAL ...... ES8DKGMJYYYJLN8C3868  |. 06/13/2022 |. 06/06/2023 |.... P AU 30,847,718 |..ccevne 4,265 |.. 494,448 |........301, 787 [ [ (371,737)|..
1 YR SPX CALL SPREAD BANK OF ANERICA NA
OPTION #4580 .......... Equity/Index |..oeevrriiinnnniinnnnns BATYDEB6GKMZO031MB27  |. 06/13/2022 |. 06/06/2023 |....evvvuneveeen feunnnn 43,164,377 |..... 4,084/4,258 |...cooneeeeeeennn feeeeeeeeeeieees feeeeeeeeeeeen [ 1,044,183 [...ceeeeens o 1,044,183 |......... 567,930 [.neeeeeennaeees Jeennnnn (212,155)]+ e foeeeeee | 0001 .ovenneeees
MORGAN STANLEY &
2 YR BEI CALL OPTION CO. INTERNATIONAL
#4644 ... Equity/Index |PLC ...oevvrvviinnnnns 4PQUHN3JPFGFNF3BB653  |. 06/21/2022 |. 06/13/2024 |.....eevvvvvvnn fennnnns 2,394,429|.......cuunnnns L2 PO EERUPN (S R, FETRTE T P 75,373 | [C7RC5 1 R I, (T1,919)c s e | s 0001 .eveneneees
MORGAN STANLEY &
1 YR BEI CALL OPTION CO. INTERNATIONAL
#4645 .....ooeiiiiinnns Equity/Index |PLC ...oeeevvvennnnnns 4PQUHN3JPFGFNF3BB653  |. 06/21/2022 |. 06/13/2023 |.....evveeveeen feunnnn 14,104,120 [...ccvvnneenns 128 [ oo e s 97,913 | e [ 97,913 |oeeeeen LIVAKT TR IR (76,559)]-+vveeeeeeennees Joeeemmneeeeeenn [ cvviis 0001 .eveeneeees
1 YR SPX CALL OPTION
#4646 ......coevnnnnnns Equity/Index |BARCLAYS BANK PLC ~ G5GSEF7VJP5170UK5573 |. 06/21/2022 |. 06/13/2023 |......cevveunees |oeenee 31,510,111 |...ceeeees 8,956 [ eeeeenneeeeenen fereeeeeeeneees feeeree e fes 2,130,302 | ..ccvvnnnns fennnnn 2,130,302 |...... 1,087,426 |.ooeeeeeeeeeeens [ (610,970)]+evvvveeeeeemnnn feereeeeemiieeee | e 0001 .eveeneeees
1 YR SPX CALL SPREAD
OPTION #4647 .......... Equity/Index |BARCLAYS BANK PLC ~ G5GSEF7VJP5I70UKS573 |. 06/21/2022 |. 06/13/2023 |......cevvvunees |oeenee 48,521,728 |..... 3,770/3,936 -eeeeeeeeennnees foeemmmeeeeeennn oo | 1,750,702 [ ..veeeennn |oeeee 1,750,702 |......... 809,023 [.eneeeeeeeiieees Jeeennan (293, 716)[. e eeeeeeeeeee Jeeeemmneeeeeenenn [ cvviis 0001 .ovenneeees
MORGAN STANLEY &
2 YR BEI CALL OPTION CO. INTERNATIONAL
#4652 L.uiiiiiiiiinn Equity/Index |PLC ...ovvvivviinnnnns 4PQUHN3JPFGFNF3BB653  |. 06/27/2022 |. 06/20/2024 |......evvvvvvvnn fennns 2,044,853 |....uniiennnn L2/ PO EEPUPIN [ R, 62,710 [.eueeeeens [ 62,710 [ A7 PO KN [RATRET/¢)) AR R TN 0001 .evvnennens
MORGAN STANLEY &
1 YR BEI CALL OPTION |EQUITY INDEXED ANNUITY C0. INTERNAT IONAL
#4653 . Equity/Index |PLC .. 4PQUHN3JPFGFNF3BB653  |. 06/27/2022 |. 06/20/2023 |......evueveeen feunnnn 17,196,482 28,39 | [ (104,859)|..
MORGAN &
1 YR SPX CALL OPTION |EQUITY INDEXED ANNUITY CO. INTERNATIONAL
#4654 oo | EXHS ........ Equity/Index |PLC ...oevvivviinnnnns 4PQUHN3JPFGFNF3BB653  |. 06/27/2022 |. 06/20/2023 |......eevvvvvven founnns 32,578,136 |............ R (V1N O KRR [P R 2,589,714 | oo [ 2,539,714 ...... 1,439,603 [o..eiiviiininens Joeennnn (841,604))....cccvvvnnnnens Joevrninneeeiinnnn [ e 0001 .eveneneees
MORGAN STANLEY &
1 YR SPX CALL SPREAD |EQUITY INDEXED ANNUITY C0. INTERNAT IONAL
OPTION #4655 ......ccee | oorerrrmnnnniieiiinninnns EXHS ........ Equity/Index |PLC ...oeeivveennnnnns 4PQUHN3JPFGFNF3BB653  |. 06/27/2022 |. 06/20/2023 |.....eeveeeveeen feunnnn 55,757,527 |..... 3,757/3,921 | feeeeeeeeneeee e [ 1,914,723 [ [ 1,914,723 |......... 901,519 [oeeeieeieieeees Jeeenenn (357,877 ). eeeeeeeeeeeee Jeemmneeeeeeeen | cvviis 0001 .ovenneeees
MORGAN STANLEY &
2 YR BEI CALL OPTION [EQUITY INDEXED ANNUITY CO. INTERNATIONAL
FZ215T: U RN EXHS ........ Equity/Index |PLC ...ovvvivviinnnnns 4PQUHN3JPFGFNF3BB653  |. 07/05/2022 |. 06/27/2024 |.....evvvvvvvnnn feonns 1,678,994 (......counnnnns L) PO RPN (R R, 45,118 [ e o 45,118 |ouennnnnes 5,309 |uveeiiiiiiiii forreeinnn (E-TE°55) R ERRUN (S 0001 .eveneneees
MORGAN STANLEY &
1 YR BEI CALL OPTION |EQUITY INDEXED ANNUITY C0. INTERNAT IONAL
#4659 ..eeeiieeeiieees | EXHS ........ Equity/Index |PLC ...eeevrveennnnnns 4PQUHN3JPFGFNF3BBE53  |. 07/05/2022 |. 06/27/2023 |....evveueeeeen feunnnn 18,600,061 |.......ccennnn 130 [+eeeeeeeemeeeee Joeemme e e s PR T(V T 79,870 |.ceeennn 25,563 |.eeveeeeeeeinin e (102,857)[. e eeeeeeeeeee Jeemmneeeeeeeeennn | cvviis 0001 .ovenneeees
1 YR SPX CALL OPTION [EQUITY INDEXED ANNUITY
H4660 ...oeeereeeeeeenn e EXHS ........ Equity/Index |CITIBANK NA ........ E570DZWZ7FF32TWEFA76  |. 07/05/2022 |. 06/27/2023 |....eevuueeeeeen feunnnn 37,991,584 |............ 4,088 |.eeeeeeeeeeiees feeeemne e oo [ 2,050,399 | ..eevvnnnns fennnnn 2,050,399 |...... 1,012,648 |.ooeeeeeeeeeeeens fenns (621,180)]- e vvvveeeeemenn feoeeeeeeeiieeee | e 0001 .ovenneeees
1 YR SPX CALL SPREAD |[EQUITY INDEXED ANNUITY
OPTION #4661 ...ccevvnn | eoreririiniieeeeiniins EXHS ........ Equity/Index |CITIBANK NA ........ ES70DZWZ7FF32TWEFA76  |. 07/05/2022 |. 06/27/2023 |....eevuueeeeeen feunnnn 52,792,912|..... 3,858/4,022 |...coveneeeeennn feeeeeeeeieees feeeeeeeeeeeeeen [ 1,749,193 [ .evvenenns fonnes 1,749,193 |......... 828,027 [ceeeeeeeennaeees Joeennnn (297, 374). e foeeeeee | 0001 .ovenneeees
MORGAN STANLEY &
2 YR BEI CALL OPTION [EQUITY INDEXED ANNUITY CO. INTERNATIONAL
#4662 . Y EXHS ........ Equity/Index |PLC .. 4PQUHN3JPFGFNF3BB653  |. 07/11/2022 |. 07/05/2024 |.... PR 2,256,350 57,455 . ..6,227 |. P IO, (10,919)[eeevveveeiieee [ | e 0001
MORGAN
1 YR BEI CALL OPTION |EQUITY INDEXED ANNUITY C0. INTERNAT IONAL
H4663 ...ooeeeiiiiiieees | EXHS ........ Equity/Index |PLC ...oeeivveennnnnns 4PQUHN3JPFGFNF3BB653  |. 07/11/2022 |. 07/05/2023 |....eevvueeeeen feunnnn 13,983,808 |...ccvvvrennnns 130 [+eeeeeeeemeeeee Joeemme e e s 60,344 | ..ooovniin [ 60,344 |.......... 15,078 [oeeeeeeeeeeeeeee frens (70,518 eeeeeeeeeeee Jmmeeeeeeeiees | s 0001 .ovenneeees
1 YR SPX CALL OPTION [EQUITY INDEXED ANNUITY
H4664 ...oooeeieiieeeeee | EXHS ........ Equity/Index |CITIBANK NA ........ ES70DZWZ7FF32TWEFA76 | 07/11/2022 |.07/05/2023 |.....evvueeveeen feunnnn 27,002,352 |..cceuennnnn 4,009 |+eeeeeeeemnniees feeeemneeeeeennen oo e 1,675,955 [.ovveneees fonnnes 1,675,955 |......... 911,664 |...coeeeeeeieeees Jeeennnn (562,852)]...cvveeeeenen foeeeeeeeie | i 0001 .ovenneeees
MORGAN STANLEY &
1 YR SPX CALL SPREAD |EQUITY INDEXED ANNUITY CO. INTERNATIONAL
OPTION #4665 .......... Equity/Index |PLC ...oevvivviinnnnns 4PQUHN3JPFGFNF3BB653  |. 07/11/2022 |. 07/05/2023 |......evvvvvveen feunnns 42,288,3% |..... 3,855/4,026 |.....cvvnnviiiinnn feenrieiiiiinnens v o 1,409,002 [...coeeeees |oenne 1,409,002 |........ 680,872 [..ceevvnniiiiinn [ (263,129)]..cvvveeivvinnnns [ | eeeeeennn [0001 e
MORGAN STANLEY &
2 YR BEI CALL OPTION [EQUITY INDEXED ANNUITY C0. INTERNAT IONAL
#4684 ... e EXH5 ........ Equity/Index |PLC ..oeeevevinnnnnns 4PQUHN3JPFGFNF3BB653  |. 07/18/2022 . 07/11/2024 |...oeveeeeeennn foeeees 1,481,401 [....ccovnnnnnns 128 | fooermmeeeeeeenes foeeeecies | 40,478 | o 40,478 |........... 3,970 |eeeieieeiiiies foreeeennns (7,012)f e eeeeeeeeeeeee Jormeeeeennineee | s 0001 ..eennneees




0€'903

STATEMENT AS OF MARCH 31, 2023 OF THE PACIFIC 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 ltem Exposure | Entity (b)
MORGAN STANLEY &
1 YR BEI CALL OPTION |EQUITY INDEXED ANNUITY C0. INTERNAT IONAL
#4685 ...oiiieiiiiieeeee | EXHS ........ Equity/Index |PLC ...eeevrveennnnnns 4PQUHN3JPFGFNF3BB653  |. 07/18/2022 |. 07/11/2023 |.ceeeveeeeeeeen fennnnn 17,099,229 ... 130 [+eeeeeeeemeeeee Joeemme e e s 93,867 [..vvueeees foeeeeenne 93,867 |.......... 13,853 [eee e Joeeeennnn (83,529)]-vvveeeeeennes foeeemmneeeeeenn [ e 0001 .ovenneeees
MORGAN STANLEY &
1 YR SPX CALL OPTION |EQUITY INDEXED ANNUITY CO. INTERNATIONAL
#4686 ... . Equity/Index |PLC .. 4PQUHN3JPFGFNF3BB653  |. 07/18/2022 |. 07/11/2023 |.... P F 23,125,619 |..cuuennnnens 4,032 .. N R 1,370,766 | .ovvvvennns [ennnnn 1,370,766 |... P R (476,398)|..
MORGAN

1 YR SPX CALL SPREAD |EQUITY INDEXED ANNUITY CO. INTERNATIONAL

OPTION #4687 ....eevvee [ eoveerieiiiiicieie EXH5 ........ Equity/Index |PLC vvovevveveinnene 4POUHN3JPFGFNF3BB653 . 07/18/2022 |. 07/11/2023 |.vveveveneevenns fervene 54,327,530 |.....3,845/4,016 |....cveveveeenen oo e o 1,813,635 |.eveveren fornn 1,813,635 |........ 870,838 |.vvevrerereiens [ (348,808)[..cvveeeveves [eoreieeeieeeies | e 0001 .ovvvenen
MORGAN STANLEY &

2 YR BEI CALL OPTION [EQUITY INDEXED ANNUITY CO. INTERNATIONAL

BATA5 oieceeees | oo EXH5 oo Equity/Index |PLC wovevevevenrnnnnne 4PQUHN3JPFGFNF3BBB53 |, 07/25/2022 |. 07/18/2024 |vuvevvvevees |ovne 1,471,370 [ 128 [ [ [ e 40,375 | ceeveeenens e 40,375 ... P39 5 FUUURRN R (7,720) e oo | eeeieene 0001 vvvnee
MORGAN STANLEY &

1 YR BEI CALL OPTION |EQUITY INDEXED ANNUITY CO. INTERNATIONAL

BAT16 oneeeeeeees | e EXH5 ........ Equity/Index |PLC vvovereeveninnnns 4POUHN3JPFGFNF3BB653 . 07/25/2022 |. 07/18/2023 |.vevvenvavenes fervene 16,558,027 [..vevevnee 180 [oevveveeeerereeien feerereeeeeeees [ o 84,586 [ .vevevenes ferrenrnnnn 84,586 |.......... 25,814 [ooveviiereeieies [ (89,627)+.veeveveneerens [oeeriererieeniens | e 0001 +evveeenen

1 YR SPX CALL OPTION [EQUITY INDEXED ANNUITY

BT s | e EXH5 ........ Equity/Index |CITIBANK NA ........ ES70DZNZTFF32THEFAT6 . 07/25/2022 |. 07/18/2023 |.eevevenvavenns fervnne 26,748,517 ... 4,076 |- oo oo oo 1,407,075 | evevenen o 1,407,075 |......... 832,317 |oveveereieiees e (569,894)-..vveeeevenian forerereeierieiees | v 0001 +evveeenen
MORGAN STANLEY &

1 YR SPX CALL SPREAD |EQUITY INDEXED ANNUITY CO. INTERNATIONAL

OPTION #4718 oveveves [ e EXH5 oo Equity/Index |PLC wovevevevierannnne 4PQUHN3JPFGFNF3BBB53 . 07/25/2022 |. 07/18/2023 |.vvevevvvaes |ovnene 53,385,264 |.....3,915/4,001 |...eovevevenennen oo e o 1,691,498 |.ovovevees |ornnne 1,691,498 |......... 853,246 [.vvvevreeriis [ (346,347 oo | eeeeeene 0001 vvvnee

MORGAN STANLEY &
C0. INTERNATIONAL
Equity/Index [PLC ............cects 4PQUHN3JPFGFNF3BB653 | 08/01/2022 |. 07/25/2024 |.........cccee v 1,727,150 [ 129 i e e 190 | | 44,190 [.oeveennee 6,197 | oo (9,652)..eeeeeeene [ [ s 0001 ...........
MORGAN STANLEY &
C0. INTERNATIONAL
Equity/Index |PLC ..

2 YR BEI CALL OPTION
#4720 i

1 YR BEI CALL OPTION
#4721 .
1 YR SPX CALL OPTION
FAT22 i

4PQUHN3JPFGFNF3BB653 . 08/01/2022 |. 07/25/2023 |.... s 29,869,336

...152,428 |.......... 79,433 . [ O (189,605)|..

Equity/Index [CITIBANK NA ........ ES70DZWZ7FF32TWEFA7E  [. 08/01/2022 |. 07/25/2023 |....evvvvvveeen |oenee 27,507,330 |............ L L U PR IR 1,090,144 |...........
MORGAN STANLEY &
C0. INTERNAT IONAL
Equity/Index |PLC .......ccccees 4PQUHN3JPFGFNF3BBE53  [. 08/01/2022 |. 07/25/2023 |.....evveeeeenns |onne 45,221,800 |..... 3,907/4,181 |eeeeeie e e [ 1,201,570 [.covnnnnnes |- 1,201,570 |......... 700,930 [coeeeniiiiiaeeas | (310,981 e | e 0001 ...........
MORGAN STANLEY &
C0. INTERNATIONAL
Equity/Index |PLC .........cccunnns 4PQUHN3JPFGFNF3BBE53 . 08/08/2022 |. 08/01/2024 |....evvvveeeann |oennns 1,525,860 [..ooeeennnnes L O P R 33,995 |.evieieanns [ 33,99 | 4,466 [ [ (7,529).ceveeeeeiiiinn o [ s 0001 ..ovvvnnnes
MORGAN STANLEY &
C0. INTERNAT IONAL
Equity/Index |PLC .......ccccees 4PQUHN3JPFGFNF3BBE53 . 08/08/2022 |. 08/01/2023 |.......eeeeeeens |-enee 13,569,913 [...oceennis 182 [ e e [ 41,619 | e, 41,619 |.......... 24,508 |.ooeeeiiiieeee [ (85,157 ). [ [ 0001 ...........
MORGAN STANLEY &
C0. INTERNATIONAL

...... 1,000,144 |0 811,202 | | (646,066)]..veeeeeii o | e [0001 L,

1 YR SPX CALL SPREAD
OPTION #4723 ..........

2 YR BEI CALL OPTION
HAT24 i

1 YR BEI CALL OPTION
#4725 L

1 YR SPX CALL OPTION

H126 e Equity/Index |PLC v.voveeeveinens 4PQUHN3JPFGFNF3BBE53 . 08/08/2022 |. 08/01/2023 |..vvvvevvvees |ovnene 26,759,646 |........... 4,308 [ [ e o (P31 I I 612,389 |......... IR 70 0 KR U (525,267)..ovvveveeenens Joereeneririsienes | eeeeene 0001 vvvnee
MORGAN STANLEY &

1 YR SPX CALL SPREAD |EQUITY INDEXED ANNUITY CO. INTERNATIONAL

OPTION #4727 . |Equity/Index |PLC .08/08/2022 |. 08/01/2023 |.... - 1,276,902 | ovevevens v 1,276,902 |...

0159999999. Subtotal - 66,328,591 196,536,530 [ XXX 196,536,530 75,502, 198 (47,701,481),
0219999999. Subtotal - Purchased Options - Hedging Other 66,328,591 196,536,530 [ XXX 196,536,530 75,502, 198 (47,701,481)
0289999999. Subtotal - Purchased Options - Replications XXX
0359999999. Subtotal - Purchased Options - Income Generation XXX
0429999999. Subtotal - Purchased Options - Other XXX
0439999999. Total Purchased Options - Call Options and Warrants 865,696,227 [ 302,785,489 1,354,288,615 [ XXX | 1,354,288,615| 430,228,458 (227,746,852),

0449999999. Total Purchased Options - Put Options XXX
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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 Iltem Exposure | Entity (b)
0459999999. Total Purchased Options - Caps XXX XXX XXX
0469999999. Total Purchased Options - Floors XXX XXX XXX
0479999999. Total Purchased Options - Collars XXX XXX XXX
0489999999. Total Purchased Options - Other XXX XXX XXX
0499999999. Total Purchased Options 865,696,227 | 302,785,489 1,354,288,615 | XXX 1,354,288,615| 430,228,458 (227,746,852) XXX XXX
0569999999. Subtotal - Written Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
0639999999. Subtotal - Written Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
0709999999. Subtotal - Written Options - Hedging Other XXX XXX XXX
0779999999. Subtotal - Written Options - Replications XXX XXX XXX
0849999999. Subtotal - Written Options - Income Generation XXX XXX XXX
0919999999. Subtotal - Written Options - Other XXX XXX XXX
0929999999. Total Written Options - Call Options and Warrants XXX XXX XXX
0939999999. Total Written Options - Put Options XXX XXX XXX
0949999999. Total Written Options - Caps XXX XXX XXX
0959999999. Total Written Options - Floors XXX XXX XXX
0969999999. Total Written Options - Collars XXX XXX XXX
0979999999. Total Written Options - Other XXX XXX XXX
0989999999. Total Written Options XXX XXX XXX
SOFR/FIXED INT RATE Interest (0| 3.36
SWAP #194992 .......... |VARIABLE ANNUITY ..... EXHS ........ Rate... .. |CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 10/06/2022 |. 10/11/2042 |.... T 7,000,000 |(SOFRRATEC4) ...(19,704)|.........226,042 | ... ....226,042.........327,655 |. 154,735
SOFR/FIXED INT RATE Interest BANK OF AMERICANA [ || 2.7
SWAP #196135 .......... VARIABLE ANNUITY ..... EXHS ........ (33 (- R BN BATYDEB6GKMZ0031MB27  |. 10/26/2022 |. 05/04/2042 |.....eevvvvvvenn feunns 313,000,000 [(SOFRRATECA)  |vvvvnnrvvrennnnns foovevmnnnineiinns founes (1,395,154))... (19,649,348)........... ... (19,649,348)f..... 13,371,828 [ [ 518,714 [cveiiiviiiiens oo 6,840,831 | .......... 0002 ..ovvennnnns
SOFR/FIXED INT RATE Interest BANK OF AMERICANA [ || 1.86
SWAP #196138 .......... VARIABLE ANNUITY ..... EXHS ........ 33 {- R N BATYDEB6GKMZ0031MB27  |. 10/26/2022 |. 02/10/2042 |.....evvevvvvenn feunns 174,000,000 [(SOFRRATEC4)  [.ooevvevenniiiees Jovnieeeciiiins oo (1,133,048)[... (31,816,499)|........... ... (31,816,499)|...... 6,635,261 [..ooovvvnnnniinns feenennnns 553,507 |.eevveniiiiiinnn fens 3,780,193 [ .......... 0002 ..ovvennnnns
SOFR/FIXED INT RATE Interest BANK OF AMERICANA [ || 1.85
SWAP #196139 .......... VARIABLE ANNUITY ..... EXHS ........ Rate........... ... BATYDEB6GKMZO031MB27 |. 10/26/2022 |. 02/14/2032 |.....evvvvvvvnnn fennns 281,000,000 |(SOFRRATEC4)  [cevvvveennnenes Jovnneeeieiniis [ (1,881,772)|... (28,774,359)| ... .. (28,774,35)...... 7,396,170 [coeeiviiineenes feennes 1,089,035 [..oevvveninieees Jevnen 4,187,322
SOFR/FIXED INT RATE Interest BANK OF AMERICANA [ || 2.29
SWAP #196140 .......... VARIABLE ANNUITY ..... EXHS ........ (33 (- R BN BATYDEB6GKMZ0031MB27  |. 10/26/2022 |. 03/29/2042 |.....evvvvvvvenn feunns 171,000,000 [(SOFRRATEC4)  [.oevvvveeeneieeens fonieeeiiiinens [ (981,428)|... (20,916,344)|........... ... (20,916,344)|...... 6,924,368 |.....oviiiiiinnns |oerinnnn LRI teicl U 3,727,665 | .......... 0002 ..ovvennnnns
SOFR/FIXED INT RATE Interest BANK OF AMERICANA [ || 1.78
SWAP #196141 .......... VARIABLE ANNUITY ..... EXHS ........ (33 (- R BN BATYDEB6GKMZ0031MB27  |. 10/26/2022 |. 02/10/2032 |...evvvvnnvvvenn feunns 185,000,000 [(SOFRRATEC4)  [.ooevvevenniieens Jovniieeciiiie [ (1,240,033)... (19,904,438)]........... ... (19,904,438)|...... 4,835,618 [....ccvvvnnnieins feenannnns FLSTYE T R R 2,795,077 | ceveennnns 0002 ..ovvennnnns
SOFR/FIXED INT RATE Interest BANK OF AMERICANA [ || 2.71
SWAP #196142 .......... VARIABLE ANNUITY ..... EXHS ........ (33 (- R BN BATYDEB6GKMZ0031MB27  |. 10/26/2022 |. 05/04/2032 |....evvvnvvvvenn founns 336,000,000 [(SOFRRATECA)  |.vvvennrrvremnnnns foovevmnnnineiinns fonns (1,448,533)|....(10,934,293) ........... ....(10,934,293)|...... 9,599,406 |...vvnniiiiiinnn foeeennnd 648,672 [..oueviviiiinns oo 5,068,304 [ .......... 0002 ..ovvennnnns
SOFR/FIXED INT RATE Interest BANK OF AMERICANA [ ||| 1.91
SWAP #196143 .......... VARIABLE ANNUITY ..... EXHS ........ 33 {- R N BATYDEB6GKMZ0031MB27  |. 10/26/2022 |. 02/14/2042 |.....evvvvvvvenn fennns 100,000,000 [(SOFRRATEC4)  [.oevvvveennvrveens fonneeeciiiinens foeeeee (654,515)|... (17,553,835)]........... ... (17,553,835)...... 3,841,193 |oovveniiiiiiins o 308,335 |..eevenneiiiiinnn fenns 2,173,155 | .......... 0002 ..ovvennnnns
SOFR/FIXED INT RATE Interest BANK OF AMERICANA [ || 2.29
SWAP #196145 .......... VARIABLE ANNUITY ..... EXHS ........ (33 (- R BN BATYDEB6GKMZ0031MB27  |. 10/26/2022 |. 03/29/2032 |....vvvvnnvvvnnn founns 186,000,000 [(SOFRRATEC4)  [.ooevvevenniieies Jovnieeeciiiin oo (1,067,518)... (12,878,078)| ........... ... (12,878,078)|...... TR RVAVZKH R . 546,580 [....ueriiiinnnnnn |oeees 2,790,425 | .......... 0002 ..ovvennnnns
CREDIT AGRICOLE
SOFR/FIXED BILAT INT Interest CORP AND INVESTMENT
RATE SWAP #198660 .... | VARIABLE ANNUITY ..... EXHS ........ Rate........... BANK v 1VUV7VQFKUOQSJ21A208  |. 08/26/2022 |. 08/30/2052 |.eeveeeeeeennnn foeeee 10,000,000 (45,686)....... (533,161)[ cevveneees fonnnee (533,161)]......... 487,368 |...oeeeeeeieees Jeeenneeeeeenni o [ 271,286 | ...oennnn. 0002 .evvvennnnns
CREDIT AGRICOLE
SOFR/FIXED BILAT INT Interest CORP AND INVESTMENT .
RATE SWAP#198662 ..... VARIABLE ANNUITY ..... EXHS ........ Rate... . [BANK ... 1VUV7VQFKUOQSJ21A208 | 09/16/2022 |. 09/20/2042 |.... P 31,000,000 |(SOFRRATEC4) ...(16,355)] ... ... (16,385)]...... 1,399,542 |. 684,245
CREDIT A
SOFR/FIXED BILAT INT Interest CORP AND INVESTMENT | | | e 2.92
RATE SWAP#198664 ..... VARIABLE ANNUITY ..... EXHS ........ Rate........... BANK eveeiiieeeee 1VUV7VQFKUOQSJ21A208 | 09/16/2022 . 09/20/2052 |..eeeeeveeeennn foeeeee 8,000,000 |(SOFRRATECA)  [veeueeeeemnmnaes foermmmmeeeeeennn fereaeeees (31,349)........ (36,107 .eevneeeens [oeeenee (36,107)|......... 403,378 |..neeeeeeeieeee Jeeemneeeeeenns o [ 207,240 | ...t 0002 .evvvennnnns
FIXED/SOFR INT RATE Interest SOFRRATEC4 2.31
SWAP #202030 .......... 73730EADS ......ccennn D1t Rate........... CME GROUP INC ...... SNZ20JLFK8MNNCLQOF39  |. 01/09/2023 |.01/17/2028 |.....evveeveeen feunnnn 35,000,000 {(5.75)  eeeeeeeeeeennns foreeernneeeeeeen [ 78,021 [ [ eevvieees o (115,351 eeeeeniees Joeeeemmneeeeeeenn feeereeeeemneeees feeeeeieeeeeeeees [ 383,515 | ...oeee 100/100 ........
FIXED/SOFR INT RATE Interest . SOFRRATEC4 2.7
SWAP #202118 .......... 12803RAA2 ...covrneenns D1t Rate........... CME GROUP INC ...... SNZ20JLFK8MNNCLQOF39 | 01/10/2023 |.01/18/2028 |.......eeeeveeen feunnnn 30,000,000 ((6.21)  eeeeieeeeeennn foeeeernieeeeeeen [ 62,443 .o [ e (219,423)]. e [ e o [ 328,821 .....ennns 100/100 ........
SOFR/FIXED INT RATE Interest (0 2.03
SWAP #207285 .......... VARIABLE ANNUITY ..... EXHS ........ Rate........... CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 03/30/2022 |. 04/01/2052 |...eeeeeveeennn feenes 4,300,000 [(SOFRRATECA)  |+eevemmneeeemmnnnn fooeeeemmiieeeeenn Jeeneees (6,910)f....... (VEEIVA:)) I (753,739)....... (753,739)].ceveeeeeeemnns foeeeeemmieeeceen feeeee e oo 115,830 [ .evvennnns 0002 .eovvennnnns
SOFR/FIXED INT RATE Interest (0 e 2.01
SWAP #207288 .......... VARIABLE ANNUITY ..... EXH5 ........ Rate........... CME GROUP_INC ...... SNZ20JLFKBMNNCLQOF39  |. 04/04/2022 |. 04/06/2052 |.....weevevvnnn foeeeees 9,000,000 |(SOFRRATECA)  |-e--ueveevmvmmnnes foormmmmmnnaeeeennn fonnaaees (14,602)|...... (1,621, 744) ..o [oeee (1,621,744)..... (1,621,744 ..o | oo s 242,493 .........t 0002 .oovvnnnnnes
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1 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 20 21 22 23
Cumulative
Prior Current
Year(s) | Year Initial
Strike Initial Cost Cost of Credit Hedge
Price, of Un- Un- Total Adjustment Quality |Effectiveness|
Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign to Carrying of at Inception
Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange Value of Refer- and at
Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in Hedged Potential ence | Quarter-end
Description Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. ltem Exposure i
SOFR/FIXED INT RATE Interest (0| 1.75
SWAP #207291 .......... EXHS ........ Rate........... CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 01/10/2022 |. 01/12/2042 |.......evvvvvven feunnns 33,000,000 |(SOFRRATECA)  vvvenrvvvrmnnnns foorernnnnieeeenns fovieennns (58,731)f..... (6,522,453)] ..eveennns |oennn (6,522,453)|...... (6,522,453)]...ccvvvnniiiinnn fooeeeeeiiiiinnees v [ 715,423
SOFR/FIXED INT RATE Interest BANK OF AMERICANA [ || 1.72
SWAP #207600 .......... EXHS ........ 33 {- R N BATYDEB6GKMZO031MB27  |. 10/26/2022 |. 01/11/2042 |.....ovvevviven founnns 84,000,000 [(SOFRRATECA)  |vvvvenevvrmnnnns fooveevvnnnineeens founnnns (124,570)|... (16,972,8%)........... ... (16,972,89%)|...... 4,634,857 |..evveniiiiininn [ 54,339 [ e 1,820,944 | ..........[0002 ............
CREDIT AGRICOLE
SOFR/FIXED BILAT INT Interest CORP AND INVESTMENT | | | e 2.85
RATE SWAP #207601 ... EXHS ........ Rate........... BANK eveeiieeeee 1VUV7VQFKUOQSJ21A208  |. 08/26/2022 |. 08/30/2032 |.evveeveevennnn foeeee 32,000,000 |(SOFRRATECA)  |-vvveeeeeemmnnas foeremmmmneeeeennn foreeeees (29,351))....... (849,131)[ cevveneees [ (849,131)|....... (849, 131)[.. e eeeeeeeeeee Jeeeneeeeeeeen foeeeeeeeeeeeees [ 491,194 | ..........[0002 ............
SOFR/FIXED INT RATE Interest (0 1.38
SWAP #207602 ......... EXHS ........ Rate... . [CME GROUP INC ...... SNZ20JLFK8MNNCLQOF39  |. 05/10/2022 |. 05/12/2031 R 75,900,000 |(SOFRRATEC4) rererneneniees [oreeeeeeeeen Jeeeeenn (125,308)f.....(9,725,851)] ceneennns [10nn (9,725,851)..... (2,421, 716 [ 42,510 [l e 1,081,445
FIXED/SOFR INT RATE Interes ....SOFRRATEC4 0
SWAP #207954 .......... EXHS ........ Rate........... CME GROUP INC ...... SNZ20JLFK8MNNCLQOF39  |. 03/15/2023 |. 03/17/2028 |....eveueveeenn feunnn 233,000,000 [(3.41)  eeeeiieeeeeeeee foeeeeeneeeeeeen [ 126,014 |....... (676,579)[ cevveneeee foeenne (676,579)....... (676,579)[-. e eeeeeeneeeee Jeemmmeeeeeemnes oo Jeeeees 2,596,441 ..........[0002 ............
SOFR/FIXED INT RATE Interest (0 3.35
SWAP #CALOT ........... EXHS ........ Rate........... CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 09/21/2022 |. 09/23/2032 |...evveeveeennn foeeeee 1,000,000 |(SOFRRATECA)  [eeeeeeeeeeeeee Jemmeeeeeeenis foeeeeeene (2,852)..cuuen. 13,609 [.eveeveinn foeeennnnns 13,609 |.......... 31,081 [oneeeeeieieeeee e oo s 15,403 | ..........[0002 ............
SOFR/FIXED INT RATE Interest (0 1.45
SWAP #4137 ...cooueenen. EXHS ........ Rate........... CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 12/16/2021 |. 12/20/2033 |...eeeeeeeeennn feeees 1,500,000 |(SOFRRATECA)  [-eeeeeeeneneeeeen Jommmeeeeeemnees foeeeemmmeeeeenen freeeeeeeeeneeees | oeeeevinins Joeeenns (197,560)[- e eevveeeeeeenn Joemmeeeeemmmnees foeeemmneeeeeeenen oo s 24,569 | .......... 100/100 ........
SOFR/FIXED INT RATE Interest (0 1.46
SWAP #4138 ............. EXHS ........ Rate........... CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 12/16/2021 |. 12/20/2053 |...eeeeveeeennn feeeee 1,500,000 |(SOFRRATECA)  [-eeeeeeeneeeeeeen Jommmeeeeeemnnees foeeeemmmeeeeeeeen freeeeeeeemneeees | oeeeeviiinn Joeeenns (396,808)[-..ceevvneeeeenn formmereermnmnines feeemmnneeeeennnn feeeeeeeeeieee s 41,586 [ ...oeon... 100/100 ........
SOFR/FIXED INT RATE Interest (0 1.48
SWAP #4139 ............. EXHS ........ Rate........... CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 12/16/2021 |. 12/20/2034 |......eeevvvennn feeneee 1,500,000 |(SOFRRATECA)  [-eeeeeeeeeneeeeen Jommmeeeeeemnees foeeeemmmieeeeennn freeeeeeeemneeees | oeeeevininn Joeeenns (179, 212)]- e eeeeeeeeee Jeeemmmeeeeeemeen o e [ 25,688 [ .......... 100/100 ........
SOFR/FIXED INT RATE Interest (0 1.46
SWAP #4140 ............. EXHS ........ Rate........... CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 12/16/2021 |. 12/20/2054 |......ceevveenen feennene 1,500,000 |(SOFRRATECA)  [-eeeeeeeneneeeeen Jommmeeeeeemnees foeeeemmmeeeeenen freeeeeeeeeneeees | oeeeevinins Joeeenns (366,676)[-..ceevvneeeeeenn formmereeemmnnanes feremmneeeeeennen oo s 42,257 oo 100/100 ........
SOFR/FIXED INT RATE Interest
SWAP #4141 ............. EXHS ........ Rate........... CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 12/16/2021 |. 12/22/2035 |....eeeeeeeeennn feeeee 1,500,000 |(SOFRRATECA)  [-eeeeeeeneneeeeen Jommmeeeeeemnees foeeeemmmeeeeenen freeeeeeeeeneeees | oeeeevinins Joeeenns (71, 772)] e Joemee e feeeemmeeeeeeenen oo s 26,767 [ .eeveennn. 100/100 ........
SOFR/FIXED INT RATE Interest
SWAP #4142 ............. EXHS ........ Rate........... CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 12/16/2021 |. 12/22/2055 |...eeeueeveeennn foeeeee 1,500,000 |(SOFRRATECA)  [-eeeeeeeeeieeeeen Jommmeeeeeemnnes foeeeemmmeeeeenen freeeeeeeeeneeees | oeeeevinins Joeeenns (348,685)]....eeeeeenneee Jeeeemmmeeeeeennnn foereeeemneeeen Jeenee e [ 2,921 e 100/100 ........
SOFR/FIXED INT RATE Interest
SWAP #4143 ............. EXHS ........ Rate........... CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 12/16/2021 |. 12/21/2036 |...eeeeeveeennn feeeee 1,000,000 |(SOFRRATECA)  [-eeeeeeeneneeeeen Jommmeeeeemmnnnes foeeeemmmeeeeennn freeeeeeeeeneeees | oeeeevininn Joeeenns (T1,B14)] e [ feeeemme e eeeeenes feeeeeece s 18,532 | cevvennnns 100/100 ........
SOFR/FIXED INT RATE Interest
SWAP #4144 ............ EXHS ........ Rate........... CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 12/16/2021 |. 12/21/2056 |....eeueeeeeennn feeees 1,500,000 |(SOFRRATECA)  [-eeeeeeeeeneeeeen Jommmeeeeeemnees foeeeemmmieeeeennn freeeeeeeemneeees | oeeeevininn Joeeenns (333,864)..eeeeeennneee Jeeeemmmeneeeennnn forreeeemmeeeeen Jeeeee e [ 43,572 ooeeen 100/100 ........
SOFR/FIXED INT RATE Interest
SWAP #4145 ............. EXHS ........ Rate........... CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 12/16/2021 |. 12/20/2057 |..eeveeeeveeennn foeeeeee 1,500,000 |(SOFRRATECA)  [-eeeeeeeneneeeeen Jommmeeeeeemnees foeeeemmmeeeeenen freeeeeeeeeneeees | oeeeevinins Joeeenns (321,048).. e eeeeeneeee Jeeeemmmeeeeeemnnn forreeeemmeeeees Jeeee e [ 4211 e 100/100 ........
SOFR/FIXED INT RATE Interest
SWAP #4146 ............. EXHS ........ Rate........... CME GROUP INC ...... SNZ20JLFKBNMNNCLQOF39  |. 12/16/2021 |. 12/20/2058 |.....eeeeeeennn foeeeeee 1,500,000 |(SOFRRATECA)  [-eeeeeeeneneeeeen Jommmeeeeeemnees foeeeemmmeeeeenen freeeeeeeeeneeees | oeeeevinins Joeeenns (307,812)[ e eeeeeeeeeeeen Jemmeeeeemmnees feeeemmeeeeeeenen e s 4,842 .......... 100/100 ........
SOFR/FIXED INT RATE Interest
SWAP #4147 ............. EXHS ........ Rate........... CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 12/16/2021 |. 12/20/2059 |...eeeeeveeennn feeeee 1,500,000 |(SOFRRATECA)  [-eeeeeeeneneeeeen Jommmeeeeeemnees foeeeemmmeeeeenen freeeeeeeeeneeees | oeeeevinins Joeeenns (295,261)]-eeeeeeeninees Jeeeemmmeeeeeemnnn forreeeemmneeeeee Jeeeeeeeeeeees foeeeeennn 45,465 | .......... 100/100 ........
SOFR/FIXED INT RATE Interest (0 1.37
SWAP #4148 ............. EXHS ........ Rate........... CME GROUP INC ...... SNZ20JLFKBNMNNCLQOF39  |. 12/16/2021 |. 12/20/2060 |......ceeeeeeenn feernee 1,500,000 |(SOFRRATECA)  [-eeeeeeeeeneeeeen Joemeeeeeeemnnees foeeeemmmeeeeeennn feeeeeeeeemneeees | oeeeevininn Joeeenns (281,671)[ceeeeeeeeeeenn foemmeeeeemmnees foeeemmeeeeeeenen oo s 46,081 .......... 100/100 ........
SOFR/FIXED INT RATE Interest 1.
SWAP #4149 ............. EXHS ........ Rate........... CME GROUP INC ...... SNZ20JLFKBNMNNCLQOF39  |. 12/16/2021 |. 12/22/2061 |..eeveeeeeeennn feeees 1,000,000 |(SOFRRATECA)  [-eeeeeeeneneeeeen Jommmeeeeemmnnnes foeeeemmmneeeeennn frreeeeeeemneeees | oeeeevinins Joeeenns (179,821)] e Jemeeeeeennees feeeemneeeeeeenen oo s K1 PR V70 . 100/100 ........
SOFR/FIXED INT RATE Interest
SWAP #4159 ............. EXHS ........ Rate........... CME GROUP INC ...... SNZ20JLFK8MNNCLQOF39  |. 01/03/2022 |. 01/05/2042 |.......eueeveeen feunnnn 29,000,000 (206,002)f..... (6,388,948)(......ccce |nnen (6,388,948)...... T ATT410 | foeeee [ e 628,384 | ..........[0002 ............
SOFR/FIXED INT RATE Interest 1.
SWAP #4160 ............. EXHS ........ Rate........... CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39 | 01/03/2022 |. 01/05/2042 |.....eeevevennn foenenes 8,000,000 |(SOFRRATECA)  [+eeeeeeeemennees Joeemmmmeeeeeennnn foeeeees (56,776)|..... (1,759,427) .eevvvens fennnn (1,759,427)......... 324,868 |....coeeeeeeneees feeennee e e [ 173,347 ..........]0002 ............
SOFR/FIXED INT RATE Interest 1.64
SWAP #4165 ............. EXHS ........ Rate........... CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39 | 01/05/2022 . 01/07/2042 |.ceeveeeveeennn feeeees 9,800,000 |(SOFRRATECA)  [-veeeeeeemnmnaes foeemmmmmeeeeeennn fereeees (69,795)|..... (2,079,516)( ... |nnee (2,079,516)......... 399,668 |.....ceeeernneees feeennneeeeennin o [ 212,382 | ..........[0002 ............
SOFR/FIXED INT RATE Interest
SWAP #4166 ... . EXHS ........ Rate... . [CME GROUP INC ...... SNZ20JLFK8MNNCLQOF39  |. 01/06/2022 |. 01/10/2042 |.... R 12,200,000 ...(85,321)|..... (2,497,540)| ..covvnnnns fennnn (2,497,540)|...
SOFR/FIXED INT RATE Interest 1.76
SWAP #4168 EXHS ........ Rate........... CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39 | 01/07/2022 . 01/11/2042 |.eevveeeeeeennn fenee 2,300,000 [(SOFRRATECA)  |-evevvmmereemmnnn feoeeeeeemmiieeeee Joeennnnns (15,757)....... (451,747 ) v o (451,747).......... 94,597 e foeeeee e | e 49,859 | ..........[0002 ............
SOFR/F IXED Interest
SWAP #4170 . EXHS ........ Rate... . [CME GROUP INC ...... SNZ20JLFK8MNNCLQOF39  |. 01/07/2022 |. 01/11/2034 |.... R 26,000,000 |(SOFRRATECA)  |-vvueneeeemmmnnns Joeremmmmmneeeeennn fooeeeeeeemmiieees feeemneeeeeeee [ e (2,644,529)|... 427,061 .[100/100 ..
SOFR/F IXED Interes 1.82
SWAP #4171 EXHS ........ Rate........... CME GROUP INC ...... SNZ20JLFK8MNNCLQOF39  |. 01/07/2022 |. 01/13/2035 |...cevveueveeen feunnnn 30,000,000 |(SOFRRATECA)  |-vvvuueeeemmmnnns foeremmmmmneeeeemnn fooeeeeeeemmieees feemneeeeeeee [ e (2,783,477 )| eeeeeeeeee Jeeemeeeeeeene foeeeeeeeees s oo 515,207 | .ovvennnns 100/100 ........
SOFR/F IXED Interest
SWAP #4172 . EXHS ........ Rate... . [CME GROUP INC ...... SNZ20JLFK8MNNCLQOF39  |. 01/07/2022 |. 01/12/2036 |.... R 40,000,000 [(SOFRRATECA)  |-vvuueeeermmmnnns Joeremmmmneeeeennn fooeeeeeeemmieeees oo [ e (3,571, 144)|... 715,389 .[100/100 ..
SOFR/F IXED Interes 1.85
SWAP #4173 ........en.et EXH5 ........ Rate........... CME GROUP_INC ...... SNZ20JLFK8MNNCLQOF39  |. 01/07/2022 . 01/11/2087 |..eevvveueeeeen fovnnns 39,000,000 [(SOFRRATECA)  |-vv-uueveermmmnnas foorernmnnnnaerennn fonnnareermnnnnnnee Joornnnnnneerennnns [ennnnnenens [oeees (3,476,064)]- ..o eevvvmnneeee Joernnmnnnrernennns fooreeeeniinneeens Joieeeeeciiinees fereennns 724,249 .......... 100/100 ........
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2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
SOFR/FIXED INT RATE Interest
SWAP #4174 VARIABLE ANNUITY ..... EXHS ........ CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 01/07/2022 |.01/11/2038 |.....evvvnvvven feunnns 78,000,000 |(SOFRRATECA)  [.vvvvevneieees Jevnnneeeeiiins [ e oo o (CIR:X:FATS) RN PP R AR RN 1,500,082 .[1007100 ........
SOFR/FIXED
SWAP #4175 VARIABLE ANNUITY ..... EXHS ........ CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 01/07/2022 . 01/11/2039 |....evvvvnvinnn feunnns 58,000,000 |(SOFRRATECA)  |vvvvnrevrmnnnnns Joorervmnnnnnreennn oo v [ o (5,018,044) ...ccevvvninnnnns foernninineiinens [ e e 1,162,527 | wovveennns 1007100 ........
SOFR/FIXED
SWAP #4176 . VARIABLE ANNUITY ..... EXHS ........ . [CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 01/07/2022 |.01/11/2040 |.... P 14,000,000 |(SOFRRATECA)  [c.evvvvvvrennnnns Jvvneeeeeeninen forvevviniiinnens foeniicciinns [ o (G ECECTR2CHD) RN AR EPRRREUUR R TN 286,868 . 1007100 ..
SOFR/FIXED
SWAP #4177 VARIABLE ANNUITY ..... EXHS ........ CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 01/07/2022 . 01/13/2041 |...cevvvennvinnn feunnns 26,000,000 [(SOFRRATECA)  |vvvenvevrmnnnnns Jooremvmnnnneennnn fooeeniiiiininnnns v [ o (2,146, 448).....coovvnnnenes foevnnnenniviinnns [ e e 548,513 | .......... 1007100 ........
SOFR/FIXED
SWAP #4178 . VARIABLE ANNUITY ..... EXHS ........ . [CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 01/07/2022 |. 01/12/2042 |.... P 33,000,000 [(SOFRRATECA)  |vvvvvrevrnnnnnns Joorervmnnnnneennnn fooneniiviininnnns v [ o (2,637,304)f... 715,423 .[100/100 ..
SOFR/FIXED
SWAP #4180 VARIABLE ANNUITY ..... EXHS ........ CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 01/07/2022 |. 01/11/2054 |......evvvvvvvnn feunnns 26,000,000 [(SOFRRATECA)  vvvenvvvrmnnnnns Joovervmnnnnneennns fooneniivvininnnns v [ o (5,484,681)[......ccvvnnnenes foernnnnnniiiinnns [ e e 721,535 | oeeeeen 1007100 ........
SOFR/FIXED
SWAP #4181 . VARIABLE ANNUITY ..... EXHS ........ . [CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 01/07/2022 |. 01/13/2055 |.... P 29,000,000 [(SOFRRATECA)  vvvevvvvrmnnnnns Joovermmnnnneeennn fooneniiviininnnns v [ o [SSTCRTAN0/C1<)) RN AP EPPTRRUUURR RN TTN 817,817 | ....... 1007100 ..
SOFR/FIXED
SWAP #4182 VARIABLE ANNUITY ..... EXHS ........ CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 01/07/2022 |. 01/12/2056 |.......euvvvvven feunnns 53,000,000 [(SOFRRATECA)  vvvenvvvrmnnnnns Joovervmnnnneeennn fooeeniiiiiinnnnns v [ o (9,816,573)[..cevvvvnininns foernniiinviinnnn [ e e 1,517,879 | .......... 1007100 ........
SOFR/FIXED
SWAP #4183 VARIABLE ANNUITY ..... EXHS ........ CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 01/07/2022 |.01/11/2057 |...cevvvnnvvvnnn founnns 57,000,000 |(SOFRRATECA)  |vvvvvevvrnnnnnns foovermnnnnnerennns fooeneriviiniinens v [ L. (10,186,435)]..ccevveeeiiienn [ foeeriineeeciiees [ e 1,657,128 | .......... 1007100 ........
SOFR/FIXED
SWAP #4184 VARIABLE ANNUITY ..... EXHS ........ CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 01/07/2022 |.01/11/2058 |......evvvvvvenn feunnns 26,000,000 [(SOFRRATECA)  |vvvenrevrmnnnnns Joovervmnnnnneeennn fovneniiviininnnns v [ o (4,485,307)[..ceeeevnnnnnens foevennnnnnneiinns [ e [ 766,980 | .......... 1007100 ........
SOFR/FIXED
SWAP #4185 VARIABLE ANNUITY ..... EXHS ........ CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 01/07/2022 . 01/11/2059 |.....evvvnvvenn feunnns 22,000,000 [(SOFRRATECA)  vvvvnvvevrmnnnnns Joovervmnnnnneeennn fooeeniiviininnnns v [ o (3,653,349)]. ..cvvnnieiiiinnn oo i [ [ 658,240 | .......... 1007100 ........
SOFR/FIXED
SWAP #4186 VARIABLE ANNUITY ..... EXHS ........ CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 01/07/2022 |.01/11/2060 |......evvvvvvven feunnns 15,000,000 |(SOFRRATECA)  [c.evevverennnnns Jvvnneeeeennnens foorevviniiiiinens foeneiiiiiiinns [ o (2,391,903)]. ..cvvnneeereinnnn oo i [ e 455,023 | .......... 1007100 ........
SOFR/FIXED
SWAP #4187 VARIABLE ANNUITY ..... EXHS ........ CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 01/07/2022 |.01/13/2061 |....evvvvnvvnnn feunnns 21,000,000 [(SOFRRATECA)  vvvenvvvrnnnnnns Joovervmnnnnneeennn fooneniivvininnnns v [ o (3,207,433)].cccvvnneeeeiinnnn fooeeiiiiininns i [ e 645,698 | .......... 1007100 ........
SOFR/FIXED
SWAP #4188 VARIABLE ANNUITY ..... EXHS ........ CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 01/07/2022 |. 01/12/2062 |.......eunvvvven founnns 18,000,000 [(SOFRRATEC4)  [-eevvvvnnnvenrrnnn fooneeerevnnnnnees fovvnvnnnvviinnns [ e e (2,622,986)[.....cccvvvnnnnens fovemnnnniniiinns [ v [ 560,706 | .......... 1007100 ........
SOFR/FIXED
SWAP #4216 VARIABLE ANNUITY ..... EXHS ........ CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39 | 01/18/2022 . 01/20/2042 |.....eevvvvvvnnn fonnnns 6,000,000 (39,796)..... (1,145,026)( .....eeeen |- (1,145,026)f......... 287,649 .o [ e e 130,163 [ ceveennnns 0002 ..ovvennnnns
SOFR/FIXED
SWAP #4221 VARIABLE ANNUITY ..... EXHS ........ CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 01/24/2022 |. 01/26/2042 |........evvvven founnns 13,100,000 (90,823)f..... (2,722,922)] c.eeevvvan |onee (2,722,922)|......... 536,033 |..eovvnneiiiiinnnn [ e e 284,291 .......... 0002 ..ovvennnnns
SOFR/FIXED
SWAP #4229 VARIABLE ANNUITY ..... EXHS ........ CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39 | 01/31/2022 |. 02/02/2042 |....evvnvvvvnnn foennnns 6,000,000 |(SOFRRATECA)  [cevvenvvemnnnnnns Joorevnnnieeennns foreenens (40,864)f..... (1,208,451).eeenneccn |onne (1,208,451)f......... 246,462 |...ovvneeiiiinenn [ e | 130,276 | ..oeennnns 0002 ..ovvennnnns
FIXED/SOFR ....SOFRRATEC4 0
SWAP #4247 VARIABLE ANNUITY ..... EXHS ........ CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 02/08/2022 |. 02/10/2027 |....evvvnnvvvenn founns 516,000,000 |(1.65)  foeeeiiiiiiiiiinns i [ 3,615,853 |..... 34,085,209 |.....cceunn o 34,085,209 |..... (R PAVE D O RPN R RN 5,074,469 | .......... 0002 ..ovvennnnns
SOFR/FIXED INTRATE | | fInterest | L | e 1.98
SWAP #4255 VARIABLE ANNUITY ..... EXHS ........ CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 02/10/2022 |. 02/14/2034 |.......evvvvvven founnns 24,000,000 [(SOFRRATECA)  vvvenvvvrmnnnnns Joovervmnnnneeenns fooneniiviininnnns v [ o (2,041,859)[...ceeeviniiees Joevnnnireiiinnns fooreeivis e e 395,908 | .......... 1007100 ........
SOFR/FIXED INTRATE | | fInterest | || e
SWAP #4256 VARIABLE ANNUITY ..... EXHS ........ CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 02/10/2022 |. 02/14/2035 |.......evvvvvven feunnns 21,000,000 [(SOFRRATECA)  vvvvnvvvrmnnnnns Joovervmnnnnneeennn fooeeniivvinnnnnns v [ o (U CICT [72) R AR R R R 361,983 [ .......... 100/100 ........
SOFR/FIXED INTRATE | | fInterest | || el L
SWAP #4257 VARIABLE ANNUITY ..... EXHS ........ CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 02/10/2022 |. 02/17/2036 |......evvvvvvven feunnns 22,000,000 [(SOFRRATECA)  vvvenrevrmnennns Joorermmnnnnnernnnn fooeeniiviininnnns v [ o (1,702,864)]...cevveneeeennnn feoeeniiiiiiienins v [ e 394,977 | oooeeeen 1007100 ........
SOFR/FIXED
SWAP #4258 VARIABLE ANNUITY ..... EXHS ........ CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 02/10/2022 |. 02/16/2037 |.....eevvnvvvven feunnns 18,000,000 [.2 (SOFRRATECA) |...vvvvvenvvvrnnn foonverrennninnnes fovvnvinnieiiinnns [ e e QI (V1775 KR AR RN AR R 335,462 | .......... 1007100 ........
SOFR/FIXED 2.01
SWAP #4259 VARIABLE ANNUITY ..... EXHS ........ CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 02/10/2022 |. 02/14/2038 |.......euvvvvven feunnns 37,000,000 [(SOFRRATECA)  |vvvvnvevrnnnnnns Joovervmnnnneeenns fooeeniiviininnnns v [ o (2,881,423)[..ceeevvnieees foevnnnenneviinens [ e o 713,814 .......... 1007100 ........
SOFR/FIXED
SWAP #4260 VARIABLE ANNUITY ..... EXHS ........ CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 02/10/2022 |. 02/14/2039 |.......evvvvvven feunnns 24,000,000 [(SOFRRATECA)  |vvvenrvevrmnnnnns Jooremvmnnnnneennnn fooeeniiviininnnns v [ o (1,843,021)f.eeeevviieees foevnnieneeviieens foorevivis e e 478,312 .[1007100 ........
SOFR/FIXED
SWAP #4261 VARIABLE ANNUITY ..... EXHS ........ CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 02/10/2022 |. 02/14/2040 |......evvvvvvnnn fonnnne 5,000,000 |(SOFRRATECA)  [c+eevevvrnnnnnns Joevvmnnnerecnnnnn foenneeviinnnniens v [ | (7 PR L)) R FOPPRR RPN TR RPN 102,737 [ weveennnns 1007100 ........
SOFR/FIXED
SWAP #4262 .. VARIABLE ANNUITY ..... EXHS ........ . [CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 02/10/2022 |. 02/14/2041 P 17,000,000 [(SOFRRATEC4)  [oeevvvvnnneenvnnnn fooneeerennninnnes fovvnvnnivvvinnns [ e e (1,260,348)f... 359,525 . 1007100 ..
SOFR/FIXED
SWAP #4263 VARIABLE ANNUITY ..... EXHS ........ CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 02/10/2022 |. 02/17/2042 |......evvnvvvven founnns 70,000,000 .2 (SOFRRATEC4) [....evvvvvnnveven fovmnnnerrinnninns foorvvinniniiiiins o oo o (5,087,288)[..cevevvnineens foevnnnnieviinnns [ e e 1,521,539 [ .....eeees 100/100 ........
SOFR/FIXED
SWAP #4265 .. VARIABLE ANNUITY ..... EXHS ........ . [CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 02/10/2022 |. 02/14/2054 |.... P 22,000,000 [(SOFRRATECA)  vvvenrevrmnnnnns Joorervmnnnnnenennn fooeeniiviinininnns v [ o (4,053,092)|.... 611,452 . 1007100 ..
SOFR/FIXED INTRATE | | fInterest | || e
SWAP #4266 ............. VARIABLE ANNUITY ..... EXHS ........ CME_GROUP_INC ...... SNZ20JLFKBMNNCLQOF39  |. 02/10/2022 |. 02/14/2055 |........oevvvven fovnnns 22,000,000 [(SOFRRATECA)  J.evvenvvvvvnnnnns foovevvnnnnnnnnennn fovennnnniinnnnnnns foovvvnnninneennns feneeeennns [ (3,772,340)] oo v forvniiiiiinns o e 621,268 | .......... 100/100 ........
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STATEMENT AS OF MARCH 31, 2023 OF THE PACIFIC 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 ltem Exposure | Entity (b)
SOFR/FIXED INT RATE Interest
SWAP #4267 VARIABLE ANNUITY ..... EXHS ........ CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 02/10/2022 |. 02/17/2056 |.......evvvvvven founnns 28,000,000 [(SOFRRATECA)  |vvvvnvevrnnnnnns Joovrrvmnnnneeennn fooneniiviiiinnnns v [ o (4,602,575)[..ceeevnniniens fovrnnnenneiiinens fooreeiiiis e e 803,103 .[1007100 ........
SOFR/FIXED
SWAP #4268 VARIABLE ANNUITY ..... EXHS ........ CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 02/10/2022 |. 02/16/2057 |......evvnvvvven founnns 23,000,000 [(SOFRRATECA)  |vvvvnvvermnnnnns Joovemmmnnnnnerennn fooeeniiviiiinnnns v [ o (3,652,076)[....ccccvvnnnneene foermnnnnriiiennns [ e e 669,640 [ .......... 1007100 ........
SOFR/FIXED
SWAP #4269 .. VARIABLE ANNUITY ..... EXHS ........ . [CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 02/10/2022 |. 02/14/2058 |.... P 21,000,000 [(SOFRRATECA)  vvvenvvvrmnnnnns Joovervmnnnnneeennn fooeeniivvininnnns v [ o (3,230,367)f... 620,313 . 1007100 ..
SOFR/FIXED
SWAP #4270 VARIABLE ANNUITY ..... EXHS ........ CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 02/10/2022 |. 02/14/2059 |....evvnvvvvvnnn foennnns 9,000,000 |(SOFRRATECA)  [c+evvvvrrnnnnnnns Joernnnnereeennnns foorrvvinniininees Joninieiiines [oeeeeeennns foees (1,331,312 Jovenieeneveeee fooreeiii e e 269,630 [ .......... 1007100 ........
SOFR/FIXED
SWAP #4271 . VARIABLE ANNUITY ..... EXHS ........ . [CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 02/10/2022 |. 02/14/2060 |.... P 12,000,000 |(SOFRRATECA)  [c.evevverennnnns Jvvnneeeecnnnnns foorevviniiiinens foeneiiciinnns oo o (1,708,265)... 364,479 .[100/100 ..
SOFR/FIXED
SWAP #4272 VARIABLE ANNUITY ..... EXHS ........ CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 02/10/2022 |. 02/14/2061 |.....evvvnvvvnn feunnns 17,000,000 [(SOFRRATEC4)  [oovvvvvvnnvevinnnn foonreerennnnnnnes fovvnvinievvinnns [ e s (2,329,194)].ccvveiieiiiinnn oo i [ e 523,314 .......... 1007100 ........
SOFR/FIXED
SWAP #4273 .. VARIABLE ANNUITY ..... EXHS ........ . [CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 02/10/2022 |. 02/17/2062 |.... o feeeeenn 9,000,000 |(SOFRRATECA)  [c+eeivvrrennnnnns Joernnnnneeeennnins foorrvviinnininins Jenneneciiines [eeeeeeennns foeee (1,174,753)|... 280,709 [ .......... 1007100 ..
SOFR/FIXED
SWAP #4282 VARIABLE ANNUITY ..... EXHS ........ CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 02/14/2022 |. 02/16/2042 |.......evvvvvven feunnns 11,000,000 (69,650)f..... (1,929,446)] ..cevvnnnns fennnn (1,929,446),......... 458,565 |..evvvniiiiininn [ e e 239,082 | .......... 0002 ..ovvennnnns
SOFR/FIXED
SWAP #4283 VARIABLE ANNUITY ..... EXHS ........ CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 02/14/2022 |. 02/16/2032 |......evvnvvvven founnns 11,000,000 (80,493)f..... (1,130,910) vevvnneeeen | (1,130,910)......... 332,615 |oevveeeeeiiinnnnn [ e e 163,967 [ .......... 0002 ..ovvennnnns
SOFR/FIXED
SWAP #4303 VARIABLE ANNUITY ..... EXHS ........ CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 02/25/2022 |. 03/03/2035 |......eevvvvvven founnns 32,000,000 [(SOFRRATECA)  evvvevveermnnnnns Joovervmnnnnerinns foveeniivvininnnns v [ o (2,595,078)[...cceevvnennenes Jovrnnneieeviinnns [ e e 552,672 | .....oeeen 1007100 ........
SOFR/FIXED
SWAP #4304 VARIABLE ANNUITY ..... EXHS ........ CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 02/25/2022 |. 03/01/2040 |.......evvvvvvnn founnns 31,000,000 [(SOFRRATECA)  |vvvvnvevrmnnnnns Joovernmnnnneeenns fooeeniiviiinnnnns v [ o (2,340, 501)[..eeeeiinieees Joevnnneneeiiinens fooreeiii e e 637,793 [ .evvnnnnns 1007100 ........
SOFR/FIXED
SWAP #4305 VARIABLE ANNUITY ..... EXHS ........ CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 02/25/2022 |. 03/03/2041 |.....evvvnvvvvnn feunnns 97,000,000 [(SOFRRATECA)  |vvvevvvvrmnnnnns Joovervmnnneeennnn fooeeniiviininnnns v [ o [WARLEENV:TH) RN RPN RO AR RN 2,054,076 | .......... 1007100 ........
SOFR/FIXED
SWAP #4306 VARIABLE ANNUITY ..... EXHS ........ CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 02/25/2022 |. 03/03/2055 |......evvvvvven founnns 22,000,000 [(SOFRRATECA)  vvvenvevrmnnnnns Jooremmmnnnnneennnn fooneniiviinnnnnns v [ s (3,768,034)[...ccevvvneninns foevnnnnnieviinnns [ e e 621,721 .......... 1007100 ........
SOFR/FIXED
SWAP #4307 VARIABLE ANNUITY ..... EXHS ........ CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 02/25/2022 |. 03/01/2060 |.......oeevvvven fonenne 7,000,000 [(SOFRRATEC4)  |eeveeeeeeeeeeeees fooeeeeeeeeeeeeeees foiiis e | | [CCZE 723D R KRR T PP RN 212,739 | .o 1007100 ........
SOFR/FIXED
SWAP #4322 VARIABLE ANNUITY ..... EXHS ........ CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 03/14/2022 |. 03/16/2042 |......evvvvvvnnn fonnnne 5,200,000 (32,011)f....... (811,021)] cevveenns [oeennns (811,021)f......... 219,493 |.oevvniiiiiin [ e e 13,250 [ coveennnns 0002 ..ovvennnnns
SOFR/FIXED
SWAP #4338 VARIABLE ANNUITY ..... EXHS ........ CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 03/15/2022 |. 03/17/2042 |......evvvvvvven founnns 15,500,000 (95,088)f..... (2,394,187)] .eevvnnnnnn fennnn (2,394,187)f......... (G157 Y O ERR R R R 337,595 | .ooeeen 0002 ..ovvennnnns
SOFR/FIXED
SWAP #4342 VARIABLE ANNUITY ..... EXHS ........ CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 03/21/2022 |. 03/25/2034 |......evvvvvvven feunnns 18,000,000 [(SOFRRATEC4)  [-ovvvvevnnvevvrnnn fooneeerennnnnnnes foevnvnnnnviinnns [ e e (1,253,560)[...ccevvvneneees Joevnnnnneiviinnns fooreeeviis e oo 208,385 | .......... 1007100 ........
SOFR/FIXED
SWAP #4343 VARIABLE ANNUITY ..... EXHS ........ CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 03/21/2022 |. 03/24/2035 |.......eeevvvven feunnns 14,000,000 |(SOFRRATECA)  [oeevvvvvevvnnnnens Joevnnnneeeeeinnns [ i [ e [ECRICIR7)) R RPN TR PP R 242,376 | ... 100/100 ........
SOFR/FIXED
SWAP #4344 VARIABLE ANNUITY ..... EXHS ........ CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 03/21/2022 |. 03/23/2036 |......eevvvvvnn founnns 21,000,000 [(SOFRRATECA)  vvvenvvvrnnnnnns Joovervmnnnnneeennn fooneniivvininnnns v [ o (1,352,330)]. ccevvnneeeeennnnn fooneiviiniiiinns v [ e 378,423 | .......... 1007100 ........
SOFR/FIXED
SWAP #4345 VARIABLE ANNUITY ..... EXHS ........ CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 03/21/2022 |. 03/23/2037 |....evvvvnvvvvnn founnns 12,000,000 |(SOFRRATECA)  [oeevvvvvvrnnnnnnns Joevnnnneeeecinnes [ i [ s [W(CIUNCZ72) R FORRR PR RN RN RPN 224,412 ... 100/100 ........
SOFR/FIXED
SWAP #4346 VARIABLE ANNUITY ..... EXHS ........ CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 03/21/2022 |. 03/23/2038 |.......evvvvvven founnns 44,000,000 [(SOFRRATECA)  |vvvvvvevrmnnnnns Joovervmnnnnneeennn fooneniiviininnnns v [ o (2,747, 285)].c.eveeeeeeinnnn oo i [ e 851,745 .......... 1007100 ........
SOFR/FIXED
SWAP #4347 VARIABLE ANNUITY ..... EXHS ........ CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 03/21/2022 |. 03/23/2039 |.....eevvnvvvven founnnn 24,000,000 [(SOFRRATECA)  |vvvenrvevrmnnnnns Jooremvmnnnnneennnn fooeeniiviininnnns v [ o (1,463,219 foevnniieneeeennes fooreeiiis e e 479,836 | .......... 1007100 ........
SOFR/FIXED
SWAP #4348 VARIABLE ANNUITY ..... EXHS ........ CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 03/21/2022 |. 03/25/2040 |.....eevvvvvvnnn fonnnne 3,000,000 [(SOFRRATEC4)  |eeeeeeeeeeeeeeees fooeeeeeeeeeeeeeee foiiis e | | (VAT I0)! KA R KRR R 61,842 ...oeeennt 1007100 ........
SOFR/FIXED
SWAP #4349 VARIABLE ANNUITY ..... EXHS ........ CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 03/21/2022 |. 03/24/2041 |.....evvvnvvvvnn founnns 17,000,000 [(SOFRRATEC4)  |-evvvvennneeevnnnn fooneeeeivninenes v [ [CSLZN YA D R KPR AU KPP R 360,570 .[1007100 ........
SOFR/FIXED
SWAP #4350 VARIABLE ANNUITY ..... EXHS ........ CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 03/21/2022 |. 03/23/2042 |......evvvvvvvnn founnns 81,000,000 |(SOFRRATECA)  [.vvvveeeneiiees Jevnnierceiiins [ o oo o (4,521,086).....cccvvmmnneene foermnnninnnrinnnnn [ e e 1,764,972 .......... 1007100 ........
SOFR/FIXED
SWAP #4352 .. VARIABLE ANNUITY ..... EXHS ........ . [CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 03/21/2022 |. 03/25/2054 |.... P 14,000,000 |(SOFRRATECA)  [e.evevverennenne Jvvnnneeeeevinens forrevviniiiinens foenneeciiinns [ o (2,060,890)|... 389,778 . 1007100 ..
SOFR/FIXED
SWAP #4353 VARIABLE ANNUITY ..... EXHS ........ CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 03/21/2022 |. 03/24/2055 |........cevvvven founnns 14,000,000 |(SOFRRATECA)  [o.eevevvenennnnns Jvvnneeeecinnens forrevviniiininens foeiiciiinns [ o (1,950, 194)]...oeeiviiiniees Jovennienneviennns fooreeiiis e oo 395,997 | .......... 100/100 ........
SOFR/FIXED
SWAP #4354 .. VARIABLE ANNUITY ..... EXHS ........ . [CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 03/21/2022 |. 03/23/2056 |.... P 29,000,000 [(SOFRRATECA)  vvvvnvevrmnnnnns Joovermmnnnnnennnnn fooeeniiviiinnnnns v [ o (3,882,956)... 832,99% . 1007100 ..
SOFR/FIXED INTRATE | | fInterest | || e
SWAP #4355 ............. VARIABLE ANNUITY ..... EXHS ........ CME_GROUP_INC ...... SNZ20JLFKBMNNCLQOF39  |. 03/21/2022 |. 03/23/2057 |......evvvvvven founnns 18,000,000 |(SOFRRATEC4)  [.oevvvvvnvenvnnnn foonnenvinnnnnnnnns Jovvnnnnnnnnninnnns foovvviiiiinns | evvennnenns founns (2,314,985)]. ccevvnnniiiinnnn foonniiiiininnns o foi o 524,807 | .......... 100/100 ........
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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2 3 4 5 6 7 8 9 11 13 14 15 17 18 19 20 21 22 23
Cumulative
Prior
Description Year(s)
of Item(s) Initial Cost Credit Hedge
Hedged, of Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at

Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional (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 Income Value Code (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
:h?lig/;tlégg VARIABLE ANNUITY ..... EXHS ........ ! CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 03/21/2022 |. 03/23/2058 |.......euvvvvven founnns 11,000,000 [(SOFRRATECA)  [oovvvvvnnnnvevrnnn foorereevvnnnnnns fovvvnnnnnnvennnnn fooveveinnncs Lo [ (1,872,231)] i e e [ s 325,397 .[1007100 ........
:h?lig/;tlégg VARIABLE ANNUITY ..... EXHS ........ CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 03/21/2022 |. 03/23/2059 |....evvvvvvvvnnn foeenns 5,000,000 |(SOFRRATECA)  [c+evvvevennnnnns Joevvnnnneernnnnnn foonvvvvinininnines fennnnnnceennns feeeeeeeeens s (600,404 v foeeeiiiceen e oo 150,006 | .......... 1007100 ........

:h?lig/;tlégg . VARIABLE ANNUITY ..... EXHS ........ . [CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 03/21/2022 |. 03/25/2060 |......vvevvvvnn foennnns 6,000,000 182,510 . 1007100 ..
:h?lig/;tlégg VARIABLE ANNUITY ..... EXHS ........ CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 03/21/2022 |. 03/24/2061 |...evvvvvvvvrnnn foenns 9,000,000 |(SOFRRATECA)  [o+evvvvvrnnnnnns Joevnvnnnneerennnnn foonvevvinnninnnns v [ o (1,005,358)[. oo v [ e e 217,429 | ..o 1007100 ........

:h?lig/;tlégg . VARIABLE ANNUITY ..... EXHS ........ . [CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 03/21/2022 |. 03/23/2062 |......evvvvvvnn foennnne 5,000,000 156, 136 .[100/100 ..
:h?lig/;tlégg VARIABLE ANNUITY ..... EXHS ........ CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 03/22/2022 |. 03/24/2052 |......evvnvvveen founnns 18,000,000 [(SOFRRATEC4)  |.oevvvvvnnnrnnnnns (110,226)|.....(2,631,057) ........... |.....(2,631,057)......... 839,078 [..eeeeviennnnees Joevnnnieeceiiins [ fen 484,688 | .......... 0002 ..ovvennnnns

:h?lig/;tlégg . VARIABLE ANNUITY ..... EXHS ........ . [CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 03/25/2022 |. 03/29/2034 |......evvnvvvvnn feunnns 60,000,000 |(SOFRRATECA)  [eeeveeeereneeeees Jorneeeeeeniiines foeeeeeeiiieeeeeenn foreeeeeeevniinees | oeeeeeennns 995,111 | ....eennns 1007100 ..
:h?lig/;tlé;g VARIABLE ANNUITY ..... EXHS ........ CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 03/25/2022 |. 03/31/2035 |.....eevvnvvvenn feunnnn 93,000,000 |(SOFRRATECA)  |vvvvvvvvrnnnnnns Joovevmnnnerecnnns fooeenniiinnninnns v [ (4,926, 781 e [ e o 1,611,359 | .......... 1007100 ........
:h?lig/;tlé;? VARIABLE ANNUITY ..... EXHS ........ CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 03/25/2022 |. 03/30/2036 |......evvvvvvenn feunns 122,000,000 |(SOFRRATECA)  [cvvevvevvernnnnnns Joovvmnnneeecennnn foonnniviiniinns v [ [ (6,679,973 v foeeeei e e 2,200,081 | .......... 1007100 ........
:h?lig/;tlésg VARIABLE ANNUITY ..... EXHS ........ CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 03/25/2022 |. 03/29/2037 |...evvvvnvvvvenn founns 108,000,000 [(SOFRRATECA)  [.oovveevenneevenn fornneeeeevninnes foeveennnnniniinnn oo oo [ (6,169,228)]. v [ i [ e 2,020,890 | .......... 1007100 ........
:h?lig/;tlésg VARIABLE ANNUITY ..... EXHS ........ CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 03/25/2022 |. 03/29/2038 |......evvvvvvnn founns 163,000,000 [(SOFRRATECA)  [ooovvvvvenneevinn forneeeeenninnes foevveninnineinnn oo oo e (9,831 471)] s [ i [ e 3,157,088 | .......... 1007100 ........
:h?lig/;tlésg VARIABLE ANNUITY ..... EXHS ........ CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 03/25/2022 |. 03/29/2054 |......evvvvvvnn feunnns 20,000,000 [(SOFRRATECA)  |vvvenvevrnnnnnns foovevmmnnnnreennnn foonnvivvinnninnnns evnnnnnnccvin [ (2,627,857 v fooee e o 556,924 | .......... 1007100 ........
:h?lig/;tlé;g VARIABLE ANNUITY ..... EXHS ........ CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 03/25/2022 |. 03/31/2055 |......evvnvvvven feunnns 30,000,000 |(SOFRRATECA)  |vvvenvevenennnns foovevmnnnereennnn foonevivvinnninnnns vvnnnninccinne [ (3,767,851 e [ e o 848,819 .......... 1007100 ........
:h?lig/;tlé;g VARIABLE ANNUITY ..... EXHS ........ CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 03/25/2022 |. 03/30/2056 |........vvvvven founnns 40,000,000 |(SOFRRATECA)  vvvevvvvrnnnnnns Joovemmnnnerrcnnns fooeennivinnnnnnns fvvnnninncevin [ [ (4,963,961 i [ e o 1,149,204 | .......... 1007100 ........
:h?lig/;tlé;g VARIABLE ANNUITY ..... EXHS ........ CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 03/25/2022 |. 03/29/2057 |.....evvvnvvvven founnns 35,000,000 [(SOFRRATECA)  |vvvunvvvrnnnnnns Joovemmnnnerecnnns fooennnviinnnnnnns v [ o (4,228,971 i foe e o 1,020,704 | .......... 1007100 ........
:h?lig/;tlé;g VARIABLE ANNUITY ..... EXHS ........ CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 03/25/2022 |. 03/29/2058 |.......eevvvvven founnns 38,000,000 |(SOFRRATECA)  |vvvunvvvrnnnnnns Joorevmnnnerecnnns fooenvnvvinnnnnnns fvvnnninccven [ o (4,444 118)[ e i [ e o 1,124,363 | .......... 100/100 ........
:h?lig/;tlégg VARIABLE ANNUITY ..... EXHS ........ CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 03/25/2022 |. 03/29/2052 |......evvvvvvvnn founnns 51,000,000 |(SOFRRATEC4)  |eevvvnvvvrnnnnns (307,686).....(7,609,576)| ........... [.....(7,609,576)|...... 2,372,914 | foe e e 1,373,606 | .......... 0002 ..ovvennnnns
:h?lig/;tllﬁgg VARIABLE ANNUITY ..... EXHS ........ CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 04/12/2022 |. 07/13/2033 |.....ovvvnvvvnn feunnns 30,000,000 [(SOFRRATECA)  |vvvenvevrnnnnnns foovevmnnnnnneennnn foonnvnvviiniinnnns evnnnnnnccvnni [ o (1,297, 279) e e foo e o 481,244 .......... 100/100 ........
:h?lig/;tllﬁg? VARIABLE ANNUITY ..... EXHS ........ CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 04/12/2022 |. 07/15/2034 |......evvvvvvvnn founnns 22,000,000 |(SOFRRATECA)  |vvveneevrmnnnnns foovevmnnnnereennnn foonnnnvvinnninnnns evnnnnnnccnin [ s (783,109)f e i [ e o 369,748 | .......... 1007100 ........
:h?lig/;tllﬁgg VARIABLE ANNUITY ..... EXHS ........ CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 04/12/2022 |. 07/14/2035 |......eevvvvvven feunnns 32,000,000 |(SOFRRATECA)  |vvvevvevrnnnnnns foovevmnnnerrennnn foonnvnvvinnninnnns evnnnnnnccnnnnn [ o (1,028, 012) e e [ e o 561,048 | .......... 100/100 ........
:h?lig/;tllﬁgg VARIABLE ANNUITY ..... EXHS ........ CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 04/12/2022 |. 07/13/2036 |......evvnvvvenn feunnns 38,000,000 |(SOFRRATECA)  |vvvevvevennnnnns foorevmnnneneennns foonennviinnnnnnns evnnnnnnccnnn [ o (1,247 459) e e [ e e 692,807 | .......... 1007100 ........
:h?lig/;tllﬁgg VARIABLE ANNUITY ..... EXHS ........ CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 04/12/2022 |. 07/13/2037 |....evvvvnvvvnn founnns 35,000,000 [(SOFRRATECA)  vvvenvvvrennnnns Joovernmnnnerennnn fooneninvinnnninnns fovvvnnnnnnccnnnns [ [ (1,198,905) e o foeeeci i [ 661,673 | .......... 1007100 ........
:h?lig/;tllﬁgg VARIABLE ANNUITY ..... EXHS ........ CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 04/12/2022 |. 07/13/2038 |......evvvvvvven feunnns 54,000,000 |(SOFRRATECA)  |vvvunvvvrnnnnnns Joovemmmnneneennns fooennnviinnnnnnns v [ o (1,925,904) s v foeeee e o 1,055,969 | .......... 1007100 ........
:h?lig/;tllﬁgg VARIABLE ANNUITY ..... EXHS ........ CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 04/12/2022 |. 07/13/2039 |.....eevvnvvvvnn feunnns 24,000,000 |(SOFRRATECA)  |vvvenvvvrnnnnnns foovevmmnnneneennnn fornnnivvinnnnnnns evnnnnnncevnis [ | (878,774 | [ [ o 484,418 .[1007100 ........
:h?lig/;tllﬁgg VARIABLE ANNUITY ..... EXHS ........ CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 04/12/2022 |. 07/13/2053 |......evvvvvvvnn feunnns 10,000,000 [(SOFRRATEC4)  [oovvvvvnnnnverrnnn fooerereeennnnnnnns fovvennnneenvnnnns foovvnvinincs Lo [ (1,017,192)] i e i [ s 275,258 | .......... 1007100 ........

:h?lig/;tllﬁgg . VARIABLE ANNUITY ..... EXHS ........ . [CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 04/12/2022 |. 07/15/2054 |....evvvvvvvvnnn foenns 7,000,000 195,851 . 1007100 ..
:h?lig/;tllﬁgg VARIABLE ANNUITY ..... EXHS ........ CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 04/12/2022 |. 07/14/2055 |.......euvvvvven founnns 10,000,000 [(SOFRRATECA)  [oovvvvvnnnnvenrnnn foonrereennnnnnnns fovvnnnnnnnnennnnn foonvnvinnns Lo e (848,08 1)) e i [ s 284,208 | .......... 100/100 ........

:h?lig/;tllﬁsg . VARIABLE ANNUITY ..... EXHS ........ . [CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 04/12/2022 |. 07/13/2056 |......eevvvvvven founnns 12,000,000 346,287 . 1007100 ..
:h?lig/;tllﬁs? VARIABLE ANNUITY ..... EXHS ........ CME_GROUP_INC ...... SNZ20JLFKBMNNCLQOF39  |. 04/12/2022 |. 07/13/2057 |.....evvuvivvnn founnns 11,000,000 |(SOFRRATEC4)  [.oevvvvvennninvnns foonnennevvnnnnnnns fovvennnnnnnnnnnnns foovnnviiinnn | ovvevnnines oo (896, 140)] v oo v [ o 322,159 ] .......... 100/100 ........
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STATEMENT AS OF MARCH 31, 2023 OF THE PACIFIC 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 ltem Exposure | Entity (b)
SOFR/FIXED INT RATE Interest (0| 2.19
SWAP #4412 ............. VARIABLE ANNUITY ..... EXHS ........ Rate........... CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 04/12/2022 . 07/13/2058 |.....evvvvvvvnnn foennnns 8,000,000 |(SOFRRATECA)  [c+vvvrvvvrvnnnnnns Joevennnnnnneiinnnn forneniiiiiiinnens i [(CKISI: ) R RPPTR RN R AR 237,687 .[1007100 ........
SOFR/FIXED INT RATE Interest (01 2
SWAP #4413 ............. VARIABLE ANNUITY ..... EXHS ........ Rate........... CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 04/12/2022 . 07/13/2059 |....evvvvvvvvnnn foenns 3,000,000 |(SOFRRATECA)  [cveevevvrnnnnnnns foevvvnnnnerecennns foonnniviininniens v [ | [T R RPN AT RPN RPN 90,386 [ .....enn.. 1007100 ........
SOFR/FIXED INT RATE Interest (01 2
SWAP #4448 ... VARIABLE ANNUITY ..... EXHS ........ Rate... . [CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 05/02/2022 |. 05/04/2052 |.... P 77,000,000 |(SOFRRATEC4)  |vvvvvvvvevevennns foeeeeeeeeeeeenene fonnnnnn (377,578)|.....(6,162,334)] .evnnnnnnn | (6,162,334))......3,769,709 [.....ccoeeeeiinn ferrnnnnnnnnnininns Joereeeeeeeeeeeeens [ 2,077,398 .|0002 ...
CREDIT AGRICOLE
SOFR/FIXED BILAT INT Interest CORP AND INVESTMENT | | | e .
RATE SWAP #4498 ...... VARIABLE ANNUITY ..... EXHS ........ Rate........... BANK v 1VUV7VQFKUOQSJ21A208  |. 05/31/2022 |. 01/06/2033 |.eeveeveeeennnn foeeee 13,000,000 |(SOFRRATECA)  [..eeeeeeemenneeee Joemmmmneeeeemme foeeeeeeimieeeee e [ e (101,8329)]- e eeeemeeee oeeeemmneeeeeeeen foeeeeeeeemneeees feeeeie e [ 203,255 | .ooeeeen 100/100 ........
CREDIT AGRICOLE
SOFR/FIXED BILAT INT Interest CORP AND INVESTMENT | | | e 2.79
RATE SWAP #4499 ...... VARIABLE ANNUITY ..... EXHS ........ Rate........... BANK .ovviiiiiie 1VUV7VQFKUOQSJ21A208  |. 05/31/2022 |. 07/06/2033 |..evvenvvvvennnn forrne 13,000,000 |(SOFRRATECA)  [oeevvivvevnnnnnens Joevnnnnieeecinnes [ i [ s [ (02 1725[0)) AR FOPRRRUPPRR RPN R RPN 208,345 | .......... 1007100 ........
CREDIT AGRICOLE
SOFR/FIXED BILAT INT Interest CORP AND INVESTMENT
RATE SWAP #4500 ...... VARIABLE ANNUITY ..... EXHS ........ Rate........... BANK eveeeiieeee 1VUV7VQFKUOQSJ21A208  |. 05/31/2022 |. 01/05/2034 |..eeeevveeennnn foeeee 11,000,000 [(SOFRRATECA)  |-eeeveemmeeeeemnn feeeeeemmmnneeee Joeemmmeeeeeeenenn fooeeece L s (87,379 eeeeeeeeeee Joemmmneeeeeeme foeeeeee e e 180,542 [ .......... 100/100 ........
CREDIT AGRICOLE
SOFR/FIXED BILAT INT Interest CORP AND INVESTMENT
RATE SWAP #4501 ...... VARIABLE ANNUITY ..... EXHS ........ Rate........... BANK .ovviiiiiis 1VUV7VQFKUOQSJ21A208  |. 05/31/2022 |. 07/05/2034 |..evvvnvvvvnnnn foenne 11,000,000 [(SOFRRATEC4)  |.ovvvvvnnnvrvvnnnn feonreerevnninnnes fovvnnniinviiennns [ e s [R720CH)) EURN A RPN R 184,650 [ .......... 1007100 ........
CREDIT AGRICOLE
SOFR/FIXED BILAT INT Interest CORP AND INVESTMENT
RATE SWAP #4502 ...... VARIABLE ANNUITY ..... EXHS ........ Rate........... BANK eeeeiiieeee 1VUV7VQFKUOQSJ21A208  |. 05/31/2022 |. 01/03/2035 |.eeveeveeeennnn foeeeee 24,000,000 |(SOFRRATECA)  -vvuueeeeemmmmnnes foermmmmmmeeeeemnnn fooeeeeeemmmeeeee e [ e (194,399)]. . ceveeeeeeemne [ e foeeeee [ 411,687 | ...neeeeee 100/100 ........
CREDIT AGRICOLE
SOFR/FIXED BILAT INT Interest CORP AND INVESTMENT | | | e 2.88
RATE SWAP #4503 ...... VARIABLE ANNUITY ..... EXHS ........ Rate........... BANK .ovviiiiiie 1VUV7VQFKUOQSJ21A208  |. 05/31/2022 |. 07/03/2035 |.eevvvnrvvvvnnnn foerne 24,000,000 [(SOFRRATECA)  vvvvvvvvrnnnnnns fooremmnnneerennnn fornnniviiiniinnnns v [ e [QEZICHI®)) R KPP RO R RN 420,270 | ..oeeennns 1007100 ........
CREDIT AGRICOLE
SOFR/FIXED BILAT INT Interest CORP AND INVESTMENT
RATE SWAP #4504 ...... VARIABLE ANNUITY ..... EXHS ........ Rate... . [BANK ... 1VUV7VQFKUOQSJ21A208  |. 05/31/2022 |. 01/03/2036 |.... R 16,000,000 (131,331)f... 285,880 .[100/100 ..
CREDIT AGRICOLE
SOFR/FIXED BILAT INT Interest CORP AND INVESTMENT | | | e 2.91
RATE SWAP #4505 ...... VARIABLE ANNUITY ..... EXHS ........ Rate........... BANK .ovviiiiiis 1VUV7VQFKUOQSJ21A208  |. 05/31/2022 |.01/06/2037 |..evvenrvvvvnnnn forrnne 10,000,000 [(SOFRRATEC4)  |-ovvvvvvnnevrvrnnn fooneerreennnnnnns fovvennennviinnns [ e s (85,884)[...eeevvninnnns Jovrnnnniieviienn [ e | 185,613 [ .......... 1007100 ........
CREDIT AGRICOLE
SOFR/FIXED BILAT INT Interest CORP AND INVESTMENT
RATE SWAP #4506 ...... VARIABLE ANNUITY ..... EXHS ........ Rate........... BANK eveeiiieeeee 1VUV7VQFKUOQSJ21A208  |. 05/31/2022 |. 01/06/2037 |.eeveueveeeennnn foeeeee 31,000,000 [(SOFRRATECA)  |-vvueeeeeemmnnnnes foermmmmmmeeeeemnnn fooeeeeeemimeeeee e [ e (568, 717)[. .. eeeeeeeeeeen Jemmeeeeeemnnins foeeeemmneeeeeeenn feeeeeeeeiees foeeennnns 575,399 | ....ceeee 100/100 ........
CREDIT AGRICOLE
SOFR/FIXED BILAT INT Interest CORP AND INVESTMENT
RATE SWAP #4507 ...... VARIABLE ANNUITY ..... EXHS ........ Rate........... BANK .ovviiiiiie 1VUV7VQFKUOQSJ21A208  |. 05/31/2022 |. 07/06/2037 |..evvvnvvvvennnn foerne 31,000,000 [(SOFRRATECA)  vvvvnevvrnnnnnns foevemmnnneeeennnn foonnneviinninenns v [ e (G724 1°)) R FEPPR TR KPP R 585,660 | .......... 100/100 ........
CREDIT AGRICOLE
SOFR/FIXED BILAT INT Interest CORP AND INVESTMENT
RATE SWAP #4508 ...... VARIABLE ANNUITY ..... EXHS ........ Rate........... BANK eveeiieeeee 1VUV7VQFKUOQSJ21A208  |. 05/31/2022 |.01/06/2038 |..eeeueeeeeennnn foeeeee 35,000,000 [(SOFRRATECA)  |-vvuuneeeemmmnnnes foermmmmmneeeeemnnn foeeeeeeemnmeeeee e [ e (656, 187)[...eeeeveeeeeeen Jrmmmeeeeemnnins foeeeemmnieeeeeenn feeeeeeeeeeiees foeeennnd 672,802 ...ounnnn. 100/100 ........
SOFR/FIXED BILAT INT Interest
RATE SWAP #4509 ...... VARIABLE ANNUITY ..... EXHS ........ Rate........... CITIBANK NA ........ E570DZWZ7FF32TWEFA76  |. 05/31/2022 |.07/06/2038 |.......eeeveeen founnnn 35,000,000 [(SOFRRATECA)  |-vvueeeeeemmmnnes foermmmmmmeeeeemnnn foeeeeeeemmmeeeee e [ e (856, 762)[- .. eeevvveeeeeeen Jormmmeeeeemnnnns foeeeemmmnneeeeenn forreeeeeeeeniees foeeennans 683,995 | .......... 100/100 ........
SOFR/FIXED BILAT INT Interest
RATE SWAP #4510 ...... VARIABLE ANNUITY ..... EXHS ........ Rate........... CITIBANK NA ........ E570DZWZ7FF32TWEFA76  |. 05/31/2022 |.01/05/2039 |...cevvvueveenn feunnnn 39,000,000 |(SOFRRATECA)  |-vvuuneeeemmmnnns foermmmmmeeeeemnnn fooeeeeeemmmeeeee e [ o (783,556)]- e eeeeemnnes feeeemmmmneeeeennn feeereeeeemmineees foeemnieeeeeeeeenn [ TI4572 | wovneennns 100/100 ........
SOFR/FIXED BILAT INT Interest
RATE SWAP #4511 ...... VARIABLE ANNUITY ..... EXHS ........ Rate........... CITIBANK NA ........ E570DZWZ7FF32TWEFA76  |. 05/31/2022 |.07/05/2039 |...cevveueveenn feunnnn 39,000,000 [(SOFRRATECA)  |-vvuuneeeemmmnnes foermmmmmeeeeemnnn foreeeeeemmmieeeee e [ e (736,823)]- e eeeeeennees foeeemmnmaneeeemnnn feoreeeeemmieeeeee Joeeneeeeeeeeees [ 786,650 | .......... 100/100 ........
SOFR/FIXED BILAT INT Interest
RATE SWAP #4512 ...... VARIABLE ANNUITY ..... EXHS ........ Rate........... CITIBANK NA ........ E570DZWZ7FF32TWEFA76  |. 05/31/2022 |. 01/03/2040 |.....eeuueeveeen feunnnn 21,000,000 |(SOFRRATECA)  |-vvuuneeeemmmnnnes foermmmmmneeeeemnnn foeeeeeeemmmeeeee e [ e (399,537)].ccevveeeeeemnnn feeeeeeeenneeeee e o [ 430,021 | ...oeenns 100/100 ........
SOFR/FIXED BILAT INT Interest
RATE SWAP #4513 ...... VARIABLE ANNUITY ..... EXHS ........ Rate........... CITIBANK NA ........ E570DZWZ7FF32TWEFA76  |. 05/31/2022 |. 07/03/2040 |.....eevueeeeeen feunnnn 21,000,000 |(SOFRRATECA)  |-vvuuneeeemmmnnnes foermmmmmeeeeemnnn fooeeeeeemmmeeeee e [ e (403,221)]+ e eeeemees oeeemmmneeeeeenen feeeeeeeeemneeees feeeeniee e [ 436,366 | .......... 100/100 ........
SOFR/FIXED BILAT INT Interest
RATE SWAP #4514 ...... VARIABLE ANNUITY ..... EXHS ........ Rate........... CITIBANK NA ........ E570DZWZ7FF32TWEFA76  |. 05/31/2022 |. 01/03/2041 |..ccevveneveeen feunnnn 34,000,000 |(SOFRRATECA)  |-vvuueeeeemmmnnnes foermmmmmeeeeemnnn fooeeeeeemmneeeee e [ e (B59,541)]-eeeeeennees Jeeeemmmmeeeeeennn freereeeeemmeeees feeeeniee e [ 716,734 | .......... 100/100 ........
SOFR/FIXED BILAT INT Interest
RATE SWAP #4515 ...... VARIABLE ANNUITY ..... EXHS ........ Rate........... CITIBANK NA ........ ES70DZWZ7FF32TWEFA76  |. 05/31/2022 |.07/03/2041 |..ceevveneveann feunnnn 34,000,000 |(SOFRRATECA)  |-veueneeeemmmnnnes foermmmmmeeeeemnnn foreeeeeemmmeeeee e [ e (B66,804)....cevvneeeeeeen Jormmmeeeeemnnnns foeeeemmneeeeeeenn feeeeeeeeenees foeeennan 726,663 | .......... 100/100 ........
SOFR/FIXED BILAT INT Interest
RATE SWAP #4516 ...... VARIABLE ANNUITY ..... EXHS ........ Rate........... CITIBANK NA ........ ES70DZWZ7FF32TWEFA76  |. 05/31/2022 |.01/06/2042 |.......eueeveeen feunnnn 10,000,000 [(SOFRRATECA)  [+eeevemmneeeemnnn feoeeeeemmmneeeee Joemeieeeeeeeees foeeeee [ e (198,806)[- .. eeevvneeeeeenn Jormmmeeeeemmmnnes foeeemmmmneeeeennn foeeeeeeeeeeieeees Jeeeenans 216,700 | ..ovnnnene 100/100 ........
SOFR/FIXED BILAT INT Interest
RATE SWAP #4517 ...... VARIABLE ANNUITY ..... EXH5 ........ Rate........... CITIBANK NA ........ E570DZWZ7FF32TWEFA76 ). 05/31/2022 . 07/07/2042 |...cevvuuaeeeeen fovnnns 10,000,000 [(SOFRRATEC4)  [.eevevmmnsreemmnnn founeeeemmmnnnnneee Jonnmnnnneernnnnns foorerrmnnnneeennn [ovvniinnnns foonnees (200,546)]- - eeeeeemmnnnee foeerrnnnnnnrrernen foanneeeeennnnnnaes Joornnnnnareeennnnn franeeeees 219,557 | ...oieennn 100/100 ........
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STATEMENT AS OF MARCH 31, 2023 OF THE PACIFIC 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 ltem Exposure | Entity (b)
SOFR/FIXED BILAT INT Interest (0| 2.75
RATE SWAP #4518 ...... VARIABLE ANNUITY ..... EXHS ........ CITIBANK NA ........ ES70DZWZ7FF32TWEFA76 | 05/31/2022 |. 01/05/2043 |......evvvvvvven feunnns 10,000,000 [(SOFRRATEC4)  |-evvvvvnnnveevnnnn fooneeerevinnnenes e [ [ZURIR:ICH D! AU FOPRRRUPPR RPN R RPN 222,378 .[1007100 ........
SOFR/FIXED BILAT INT | | flInterest | | 20
RATE SWAP #4519 ...... VARIABLE ANNUITY ..... EXHS ........ CITIBANK NA ........ ES70DZWZ7FF32TWEFA76 | 05/31/2022 |. 07/06/2043 |.......evvvvvven feunnns 10,000,000 [(SOFRRATEC4)  |-evvvvvnnnvevrnnnn feoneveivninninnes fovvniiiiiviines [ [ [ [(Z0Z4851010) R RPN RN KRR AR 225,164 | .......... 1007100 ........
SOFR/FIXED BILAT INT | | flInterest | | 20
RATE SWAP #4520 ...... VARIABLE ANNUITY ..... EXHS ........ . [CITIBANK NA ........ ES70DZWNZ7FF32TWEFA76 |. 05/31/2022 |.01/05/2044 |.... P 18,000,000 |(SOFRRATEC4) (363,730)f... 410,274 . 1007100 ..
SOFR/FIXED BILAT INT | | flInterest | | 20
RATE SWAP #4521 ...... VARIABLE ANNUITY ..... EXHS ........ CITIBANK NA ........ ES70DZWZ7FF32TWEFA76 | 05/31/2022 |. 01/05/2045 |.......evvvvvven founnns 14,000,000 |(SOFRRATECA)  [eeevvvvvevnennnens Joevnnneeeecinnns foonniiviniinns i [ s (247741 R KRR TR PP R 326,710 | ..oeuennns 1007100 ........
SOFR/FIXED BILAT INT | | fInterest | | 20
RATE SWAP #4522 ...... VARIABLE ANNUITY ..... EXHS ........ . [CITIBANK NA ........ ES70DZWNZ7FF32TWEFA76 |. 05/31/2022 |.01/04/2046 |.... P 14,000, 000 |(SOFRRATEC4) (267,933)f... 334,105 .[100/100 ..
SOFR/FIXED BILAT INT | | flInterest | | 20
RATE SWAP #4523 ...... VARIABLE ANNUITY ..... EXHS ........ CITIBANK NA ........ ES70DZWZ7FF32TWEFA76 | 05/31/2022 |.01/07/2047 |....oovvvnvvvenn feunnns 39,000,000 |(SOFRRATECA)  |vvvvvvvvrnnnnnns foevevmnnneeeennnn foreniiviiiniinenns v [ e (706,625)[.....ccvvmneneens Jernnnnreniinnnns foovrrvniinnnicens o oo 951,093 | .......... 1007100 ........
SOFR/FIXED BILAT INT | | fInterest | | 20
RATE SWAP #4524 ...... VARIABLE ANNUITY ..... EXHS ........ . [CITIBANK NA ........ ES70DZNZ7FF32TWEFA76 |. 05/31/2022 |.07/08/2047 |.... P 39,000,000 [(SOFRRATECA)  [oeeeeeeeeeeeeeeens e e e [ e (688,539)f... 961,009 [ .......... 1007100 ..
SOFR/FIXED BILAT INT | | flInterest | | 20
RATE SWAP #4525 ...... VARIABLE ANNUITY ..... EXHS ........ CITIBANK NA ........ ES70DZWZ7FF32TWEFA76  |. 05/31/2022 |.01/06/2048 |........evvvven founnns 21,000,000 [(SOFRRATECA)  vvvvvvvvrnnnnnns foovemmnnneeeennnn fornninviiininnnns v [ e [(IC T R KPR U PR R 522,751 woeeeennen 1007100 ........
SOFR/FIXED BILAT INT | | fInterest | | 20
RATE SWAP #4526 ...... VARIABLE ANNUITY ..... EXHS ........ CITIBANK NA ........ ES70DZWZ7FF32TWEFA76 | 05/31/2022 |.07/06/2048 |........evvvven feunnns 21,000,000 [(SOFRRATECA)  vvvvvvvvvrnnnnnns foovevmnnneeeennnn foonnniviiiniinenns v [ e [ReiSVARCT ) R KPR U R AR 527,983 | .......... 1007100 ........
SOFR/FIXED BILAT INT | | fInterest | | 20
RATE SWAP #4527 ...... VARIABLE ANNUITY ..... EXHS ........ CITIBANK NA ........ ES70DZWZ7FF32TWEFA76 | 05/31/2022 |. 01/05/2049 |......eevvvvvvnn founnns 26,000,000 [(SOFRRATECA)  vvvvvevvrnnnnnns foovenmnnnereennnn foonnniviiiiiinins v [ e (426,768)[.....ccvvnneneenn Jernnnnrerinnnnns foovrrvniinnieeens e e 660,143 [ .......... 1007100 ........
SOFR/FIXED BILAT INT | | flInterest | | 20
RATE SWAP #4528 ...... VARIABLE ANNUITY ..... EXHS ........ CITIBANK NA ........ ES70DZWZ7FF32TWEFA76 | 05/31/2022 |. 07/05/2049 |......eevvvvvvnn founnns 26,000,000 [(SOFRRATECA)  vvvvnevvrnnnnnns foorevmnnneeeennns e v [ e [CAETR-RTS)) I R NI PP RN 666,460 | .......... 1007100 ........
SOFR/FIXED BILAT INT | | flInterest | | 20
RATE SWAP #4529 ...... VARIABLE ANNUITY ..... EXHS ........ CITIBANK NA ........ ES70DZWZ7FF32TWEFA76  |. 05/31/2022 |. 01/05/2050 |......evvvvvvvnn feunnns 16,000,000 [(SOFRRATEC4)  |oovvvvvnnnvevennnn feonrreiivnnnienes v [ [ [ (21T 10)) R KPR RN R AR 414,044 | .......... 1007100 ........
SOFR/FIXED BILAT INT | | flInterest | | e 2.
RATE SWAP #4530 ...... VARIABLE ANNUITY ..... EXHS ........ CITIBANK NA ........ ES70DZWZ7FF32TWEFA76  |. 05/31/2022 |. 07/05/2050 |......eevvvvvnn founnns 16,000,000 [(SOFRRATEC4)  |-ovvvvvnnnrvvnnnnn foorerriinnnninnes oo [ [ [ (240,680)[.....cevvnnverenn Jernnnnreriinnins foovrrnniinnneenns e i 47,859 [ ..oeeennns 1007100 ........
SOFR/FIXED BILAT INT .21
RATE SWAP #4531 ...... VARIABLE ANNUITY ..... EXHS ........ CITIBANK NA ........ ES70DZWZ7FF32TWEFA76  |. 05/31/2022 |. 01/03/2051 |...cevvvnnvinnn founnns 22,000,000 [(SOFRRATECA)  vvveeevvrnnnnnns foorevmnnnereennnn fornnniviinniininns v [ e [ERISTC10)) R KRR AU KPR RN 579,783 | .eevnnnnns 1007100 ........
SOFR/FIXED BILAT INT | | fInterest | | 20
RATE SWAP #4532 ...... VARIABLE ANNUITY ..... EXHS ........ CITIBANK NA ........ ES70DZWZ7FF32TWEFA76  |. 05/31/2022 |. 07/03/2051 |...eevvvnnvvnnn founnns 22,000,000 [(SOFRRATECA)  vvvvnvvvrnennnns foovemmnnneerennnn foonnniviinniinnnns v [ s [ReI0ZAN1[01¢)) RN FORRRUPPR RPN R PPN 584,934 | .......... 1007100 ........
CREDIT AGRICOLE
SOFR/FIXED BILAT INT CORP AND INVESTMENT | | | e .
RATE SWAP #4544 ...... VARIABLE ANNUITY ..... EXHS ........ BANK eveeiiieeeee 1VUV7VQFKUOQSJ21A208  |. 06/06/2022 |. 09/01/2033 |.eeveeveevennnn foeeeee 61,000,000 |(SOFRRATECA)  [-eeeeeeeeeeeeee Jommmeeeeeeees foeeeeemeeeeeeeen feeee e | Joeeee (1,074, 511)] e [ e o e 985,020 [ ...eunnnns 100/100 ........
CREDIT AGRICOLE
SOFR/FIXED BILAT INT Interest CORP AND INVESTMENT
RATE SWAP #4545 ...... VARIABLE ANNUITY ..... EXHS ........ Rate........... BANK .ovviiiiiie 1VUV7VQFKUOQSJ21A208 | 06/06/2022 |. 09/03/2034 |...evvnvvvrnnnn foenne 37,000,000 |(SOFRRATECA)  |vvvvvvvvrnnnnnns foevemmnnneeeennnn fornnniviinniinenns v [ e (266,997)]..veveeeeevnninnes foevernniineneiens freeneeeiiiins v [ 625,607 | .......... 100/100 ........
CREDIT AGRICOLE
SOFR/FIXED BILAT INT Interest CORP AND INVESTMENT | [ | .
RATE SWAP #4546 ...... VARIABLE ANNUITY ..... EXHS ........ Rate........... BANK eveeiieeeee 1VUV7VQFKUOQSJ21A208 | 06/06/2022 |. 09/03/2035 |..eveeeeevennnn foeeeee 34,000,000 |(SOFRRATECA)  |-vvuuneeeemmmnnnes foermmmmmeeeeemnnn foeeeeeeemmmeeeee e [ e (164,578)[..eeeeeeeeeeeen Joremmeeeeemnnies foeeeemmneeeeeeenn feeeeeeeeeees foeeeennns 599,491 .......... 100/100 ........
SOFR/FIXED BILAT INT Interest (0 .
RATE SWAP #4547 ...... VARIABLE ANNUITY ..... EXHS ........ Rate........... CITIBANK NA ........ E570DZWZ7FF32TWEFA76  |. 06/06/2022 |. 09/02/2036 |.....evvueeeeeen founnnn 72,000,000 |(SOFRRATECA)  |-veueeeeeemmnmnes foermmmmmeeeeemnnn fooeeeeeemineeeee e [ o (468,617)[...ceeveeeeeeeenn formmeeeeemmneees foeeemneeeeeeeeen oo e 1,319,567 | .......... 100/100 ........
SOFR/FIXED BILAT INT Interest (0 .
RATE SWAP #4548 ...... VARIABLE ANNUITY ..... EXHS ........ Rate........... CITIBANK NA ........ E570DZWZ7FF32TWEFA76  |. 06/06/2022 |. 09/01/2087 |...cevveueveenn feunnnn 57,000,000 |(SOFRRATECA)  |-veuuneeeemmmmnnes foermmmmmeeeeemnnn foeeeeeeemmneeeee e [ e (409,616)[...ccevneeeeeenn formmereermmnnees foeemmmeeeeeennen oo Jeeeee 1,082,733 | .......... 100/100 ........
SOFR/FIXED BILAT INT Interest (0 .
RATE SWAP #4549 ...... VARIABLE ANNUITY ..... EXHS ........ Rate........... CITIBANK NA ........ E570DZWZ7FF32TWEFA76 | 06/06/2022 |. 09/06/2039 |......evueeveeen feunnnn 15,000,000 |(SOFRRATECA)  [..eeeeeeeeeneeee Joemmmmneeeeemmn foeeeeeeemieeeee e [ e (131,400 .. eeeeeeeeeeeen Jmmmneeeeemnees foeeeemmneeeeeeen [ foeeennan 304,158 | .......... 100/100 ........
SOFR/FIXED BILAT INT Interest (0 .
RATE SWAP #4550 ...... VARIABLE ANNUITY ..... EXHS ........ Rate........... CITIBANK NA ........ E570DZWZ7FF32TWEFA76 | 06/06/2022 |. 09/04/2040 |.......eeeveeen feunnnn 19,000,000 |(SOFRRATECA)  [..eeeeeeeeenneeee Joemmmmneeeeemnn oo e [ e (180,880)]- v eeeeemmns foreeeemmmieeeeenn foneeeeenieees feeeemeeeeeeeeeen o 396,775 .ovvennnns 100/100 ........
SOFR/FIXED BILAT INT Interest
RATE SWAP #4551 ...... VARIABLE ANNUITY ..... EXHS ........ Rate........... CITIBANK NA ........ E570DZWZ7FF32TWEFA76 | 06/06/2022 |. 09/03/2041 |...cevveeeveeen fennnnn 62,000,000 [(SOFRRATECA)  |-vvuuneeeemrmnmnns foermmmmmmeeeeemnnn foeeeeeeemmneeeee e [ e (B47 ,433)]- e eeeeeennees Joeeemmmmeeeeeennn [reereeeeemnneees feeeeneieeeeeeenen foees 1,331,236 | .ovveennns 100/100 ........
SOFR/FIXED BILAT INT Interest
RATE SWAP #4552 ...... VARIABLE ANNUITY ..... EXHS ........ Rate........... CITIBANK NA ........ E570DZWZ7FF32TWEFA76 | 06/06/2022 |. 09/02/2042 |.....eeeeveeennn feeeeee 3,000,000 |(SOFRRATECA)  [-.eeeeeemenneeee Jeemmmmneeeeemmnn feeeeeeemmmieeeees Joeneeeeeeenees [ Jeeenennns (B4,130))- e eeeeeeeeeee Joemmmmeeeeemen o e [ 66,133 [ .ovvennnns 100/100 ........
SOFR/FIXED BILAT INT Interest
RATE SWAP #4553 ...... VARIABLE ANNUITY ..... EXHS ........ Rate........... CITIBANK NA ........ E570DZWZ7FF32TWEFA76  |. 06/06/2022 |. 09/02/2053 |....eevuueveeen founnnn 16,000,000 [(SOFRRATECA)  |-evevemmmeeeemnnn feoeeeeemmmeeeeee Joemeneeeeeeeeees foeeeee [ e (658,510 eeeevneeeeeeen Jormmmeeeeemnnnns foeeeemmneeeeeeenn feeeeeeeeeeieees foeeennnns 441,427 | ... 100/100 ........
SOFR/FIXED BILAT INT Interest
RATE SWAP #4554 ...... VARIABLE ANNUITY ..... EXHS ........ Rate........... CITIBANK NA ........ E570DZWZ7FF32TWEFA76  |. 06/06/2022 |. 09/03/2054 |......eeeeveeen founnnn 10,000,000 [(SOFRRATECA)  |-eeevvmmneeeemnnn feoeeeeemmmneeeee Jeemeneeeeeeenes foeeeee [ [ (305,233)]-cceeveeeeeemnnn feeeeeeeemieeeee Jeerneeeeeeee o [ 280,398 | .......... 100/100 ........
SOFR/FIXED BILAT INT Interest
RATE SWAP #4555 ...... VARIABLE ANNUITY ..... EXH5 ........ Rate........... CITIBANK NA ........ E570DZWZ7FF32TWEFA76 |. 06/06/2022 |. 09/02/2055 |....eweeveevnnn foaeeees 9,000,000 |(SOFRRATECA)  |-..-eeeerenmnnne Jormmmmnreerennnnn fonnnreernnnnnareee Joonnnnnenernnnnnns [nnneeeeees [oaeenes (250,052)]- - eeeeeemmmnes [reerrnnnnnnrrernen fonneereeennnnnnnes Joornnnnnaseeennnns franeeeees 256,329 | ....oeeeen 100/100 ........
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STATEMENT AS OF MARCH 31, 2023 OF THE PACIFIC 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 Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
SOFR/FIXED BILAT INT Interest
RATE SWAP #4556 ...... VARIABLE ANNUITY ..... EXHS ........ CITIBANK NA ........ ES70DZWZ7FF32TWEFA76  |. 06/06/2022 |. 09/01/2056 |.......evvvvven founnns 20,000,000 |(SOFRRATECA)  vvveerevvrnnnnnns Jooremmnnnereennnn fooeenieiiiiiennns v [GSZTL:)) R RPN TR RPN AR 578,330 .[1007100 ........
SOFR/FIXED BILAT INT
RATE SWAP #4557 ...... VARIABLE ANNUITY ..... EXHS ........ CITIBANK NA ........ ES70DZWZ7FF32TWEFA76  |. 06/06/2022 |. 09/04/2057 |......eevvvvvvnn founnns 15,000,000 |(SOFRRATECA)  [oeevvvvvevvnnnnens Joevnnnnieeecinnns [ i [ e [ILN0ZC)) R KRR R PR RN 440,237 | .......... 1007100 ........
SOFR/FIXED BILAT INT
RATE SWAP #4558 ...... VARIABLE ANNUITY ..... EXHS ........ . [CITIBANK NA ........ ES70DZWZ7FF32TWEFA76 |.06/06/2022 |. 09/04/2059 |........ecevvvvr |ounnnns 4,000,000 (108,054)|... 120,756 . 1007100 ..
SOFR/FIXED BILAT INT
RATE SWAP #4559 ...... VARIABLE ANNUITY ..... EXHS ........ CITIBANK NA ........ ES70DZWZ7FF32TWEFA76 | 06/06/2022 |. 09/03/2060 |........ccevvvnn foernnne 5,000,000 |(SOFRRATECA)  [c+eevevvrnnnnnns Joevnnnnnenecennnn foonneeviiinnniens v [ | [RECCTR-NIS)) R RPPPRTR T PR RN 163,001 [ ..oeeennns 1007100 ........
SOFR/FIXED BILAT INT
RATE SWAP #4560 ...... VARIABLE ANNUITY ..... EXHS ........ . [CITIBANK NA ........ ES70DZWZ7FF32TWEFA76 |. 06/06/2022 |. 09/02/2061 P F 18,000,000 (475,701).... 558,087 .[100/100 ..
SOFR/FIXED BILAT INT
RATE SWAP #4561 ...... VARIABLE ANNUITY ..... EXHS ........ CITIBANK NA ........ ES70DZWZ7FF32TWEFA7E | 06/06/2022 |. 06/09/2042 |......evvvvvnnn foennnns 7,500,000 (285,741) 164,340 [ .......... 0002 ..ovvennnnns
CREDIT AGRICOLE
SOFR/FIXED BILAT INT CORP AND INVESTMENT
RATE SWAP #4562 ...... VARIABLE ANNUITY ..... EXHS ........ BANK eveeeiieeee 1VUV7VQFKUOQSJ21A208 | 06/08/2022 . 07/03/2034 |...eeeeveeevnnn foeeeee 2,000,000 |(SOFRRATECA)  [-.-eeeeeeemneeee Joemmmmneeeeemmnn foeeeeeemmmieeeeee Joeneeeeeeeees [ s (25,261)]..eeeeeenneeee Joermmmeeeeemenn foreeecee e e 33,564 | .......... 100/100 ........
CREDIT AGRICOLE
SOFR/FIXED BILAT INT Interest CORP AND INVESTMENT
RATE SWAP #4563 ...... VARIABLE ANNUITY ..... EXHS ........ Rate........... BANK .ovviiiiiis 1VUV7VQFKUOQSJ21A208  |. 06/08/2022 . 07/01/2054 |...evvenvvvvnnnn foeeene 2,000,000 |(SOFRRATECA)  [c+evvvvveernnnnens Joevnnnnneeeervnnnn foorevviiniininies Jenniniiciinns [ i (WA 722 R P RN RPN RN 55,923 | .......... 1007100 ........
CREDIT AGRICOLE
SOFR/FIXED BILAT INT Interest CORP AND INVESTMENT
RATE SWAP #4564 ...... VARIABLE ANNUITY ..... EXHS ........ Rate........... BANK eeeeiiieeee 1VUV7VQFKUOQSJ21A208  |. 06/08/2022 |.07/01/2036 |..evveeeeeeevnnn foeeeeee 2,000,000 |(SOFRRATECA)  [-.-eeeeeeemneeee Jeemmmmneeeeemmnn foreeeeemmnieeeeee Joereeeeceeees [ feeenennns (20, 755)[- e eeeeeeneeeee Joemmmmeeeeemen oo e e 36,418 .......... 100/100 ........
CREDIT AGRICOLE
SOFR/FIXED BILAT INT Interest CORP AND INVESTMENT | | | e 2.52
RATE SWAP #4565 ...... VARIABLE ANNUITY ..... EXHS ........ Rate........... BANK .ovviiiiiie 1VUV7VQFKUOQSJ21A208  |. 06/08/2022 . 07/03/2056 |...evvenvvvvvnnn foerene 2,000,000 |(SOFRRATECA)  [c+vvvvvvvrrnnnnnns foovrmnnnneeeennns foonneiviinninnnns fevvnineneceenens [ s (VATYZ40) KR U RPN R 57,691 [ .oevennnns 1007100 ........
CREDIT AGRICOLE
SOFR/FIXED BILAT INT Interest CORP AND INVESTMENT
RATE SWAP #4566 ...... VARIABLE ANNUITY ..... EXHS ........ Rate... . [BANK ... 1VUV7VQFKUOQSJ21A208  |. 06/08/2022 |. 07/02/2059 |.eeveeeeveveennn foeeeee 2,000,000 ....(66,903)|... .[100/100 ..
CREDIT AGRICOLE
SOFR/FIXED BILAT INT Interest CORP AND INVESTMENT | | | e 2.33
RATE SWAP #4567 ...... VARIABLE ANNUITY ..... EXHS ........ Rate........... BANK .ovviiiiiis 1VUV7VQFKUOQSJ21A208  |. 06/08/2022 |.07/01/2061 |..eevvenvvvvnnnn fonnns 3,000,000 |(SOFRRATECA)  [o+evvrvveennnnnens Joevvnnnereeevnnnn fooreviiiniininies e [ i (94,901)]..eeeieiniines Jovrnnnnneeeeeeens [ e [ 92,806 [ .......... 1007100 ........
CREDIT AGRICOLE
SOFR/FIXED BILAT INT Interest CORP AND INVESTMENT
RATE SWAP #4568 ...... VARIABLE ANNUITY ..... EXHS ........ Rate........... BANK eveeiiieeeee 1VUV7VQFKUOQSJ21A208 | 06/13/2022 |. 09/15/2033 |.eeveeveeeennnn foeeee 57,000,000 |(SOFRRATECA)  |-+euuneeeemmmmnans Joermmmmmneeeeemnnn fooeeeeeeminieeeee e [ e 93,428 |.eeeeeeeeeeeee [ e e 922,119 .ooeeeenen 100/100 ........
CREDIT AGRICOLE
SOFR/FIXED BILAT INT CORP AND INVESTMENT
RATE SWAP #4569 ...... VARIABLE ANNUITY ..... EXHS ........ BANK .ovviiiiiie 1VUV7VQFKUOQSJ21A208 | 06/13/2022 |. 09/18/2034 |...eevvvvvrnnnn fonnne 34,000,000 |(SOFRRATECA)  |-vvvennrverennnnns foovrrvnnnnereennn o e [ s 223,378 |vveeeeiiinnns foereviiiiniiniens e e [ 575,914 | .......... 100/100 ........
SOFR/FIXED BILAT INT
RATE SWAP #4570 ...... VARIABLE ANNUITY ..... EXHS ........ CITIBANK NA ........ ES70DZWZ7FF32TWEFA7E | 06/13/2022 |. 09/17/2035 |.....evvvnvvvvnn founnns 33,000,000 |(SOFRRATECA)  |-vvvennevvrennnnns foovrrvmnnnnereennn o v [ s 133,215 [ v foe e | 582,755 | ......eeen 1007100 ........
SOFR/FIXED BILAT INT
RATE SWAP #4571 ...... VARIABLE ANNUITY ..... EXHS ........ CITIBANK NA ........ ES70DZWZ7FF32TWEFA76 | 06/13/2022 |. 09/15/2036 |......evvnvvvvnn founnns 68,000,000 |(SOFRRATECA)  [.vevveneneeiies Jevnnneeiciiins [ e [ e 128,351 [ e [ e e 1,247,908 | .......... 100/100 ........
SOFR/FIXED BILAT INT
RATE SWAP #4572 ...... VARIABLE ANNUITY ..... EXHS ........ CITIBANK NA ........ ES70DZWZ7FF32TWEFA76 | 06/13/2022 |. 09/15/2037 |....evvvvnvvvvnn founnns 56,000,000 |(SOFRRATECA)  |vvvvnnrvvrrnnnnns foovrrvmnnnnnreennn o e [ s (11,526)].eeeevviieees Jovrnnneeeveenens [ e s 1,065,150 | .......... 1007100 ........
SOFR/FIXED BILAT INT
RATE SWAP #4573 ...... VARIABLE ANNUITY ..... EXHS ........ CITIBANK NA ........ ES70DZWZ7FF32TWEFA76 | 06/13/2022 |. 09/19/2039 |......eevvvvvvnn fovnnns 10,000,000 [(SOFRRATEC4)  |-ovvvvvvnnvvrvrnnn foonnereennnnnnnns fovvennnninvcinnns [ e s (44,505)]. ..cvvneeeiinnnnn oo e [ 202,91 .......... 1007100 ........
SOFR/FIXED BILAT INT
RATE SWAP #4574 ...... VARIABLE ANNUITY ..... EXHS ........ CITIBANK NA ........ ES70DZWZ7FF32TWEFA7E | 06/13/2022 |. 09/17/2040 |......evvnvvvven founnns 14,000,000 |(SOFRRATECA)  [o.eevvvvernnnnens Jevnnnnneeeennnnns foorevviniiininnns o [ i (88,353)[.ueveeevninenns Jvrnnnenievinnnns [ e e 292,659 | .......... 1007100 ........
SOFR/FIXED BILAT INT
RATE SWAP #4575 ...... VARIABLE ANNUITY ..... EXHS ........ CITIBANK NA ........ ES70DZWZ7FF32TWEFA76 | 06/13/2022 |. 09/16/2041 |.....evvvvvvenn founnns 45,000,000 |(SOFRRATECA)  vvvvervvvrnnnnnns fooremmnnneneeinns oo v [REICONCTZEY) R APPSR R R 967,152 .[1007100 ........
SOFR/FIXED BILAT INT
RATE SWAP #4576 ...... VARIABLE ANNUITY ..... EXHS ........ CITIBANK NA ........ ES70DZWZ7FF32TWEFA7E | 06/13/2022 |. 09/15/2042 |....evvnvvvvvnnn foennns 2,000,000 |(SOFRRATECA)  [o+eevivvernnnnnens Joevennnneeeeevnnnn foonevviiniininies e [ e [QIECY:S)) SR RPN R RN RN 4129 ...l 1007100 ........
SOFR/FIXED BILAT INT
RATE SWAP #4592 ...... VARIABLE ANNUITY ..... EXHS ........ . [CITIBANK NA ........ ES70DZWZ7FF32TWEFA76 |.06/10/2022 |. 10/10/2041 R A 225,000,000 (1,693,319))... (51,476,407) ... .. (51,476,407)f...... 6,681,356 |. P (ST T N R 4,844,358 .0002 ...
SOFR/FIXED BILAT INT
RATE SWAP #4603 ...... VARIABLE ANNUITY ..... EXHS ........ CITIBANK NA ........ ES70DZWZ7FF32TWEFA7E | 06/14/2022 |. 11/15/2050 |....evvvnnvvvenn founns 252,000,000 (2,108,512)|... (83,226,465)|........... .. (83,226,465)(...... 9,126,008 [......ccvvvnrenns founnnnnns FAT IV A R 6,625,081 .......... 0002 .oovvennnnns
SOFR/FIXED BILAT INT
RATE SWAP #4604 ...... VARIABLE ANNUITY ..... EXHS ........ . [CITIBANK NA ........ ES70DZWNZ7FF32TWEFA76 |.06/14/2022 |. 11/15/2050 |.... P F 36,000,000 (297,040))... (11,589,585) ... .. (11,589,585)f...... 1,311,421 |. P IO, 102,053 |.. 946,440
SOFR/FIXED BILAT INT JP MORGAN CHASE |} | |
RATE SWAP #4643 ...... VARIABLE ANNUITY ..... EXHS ........ BANK, NA ...........t 7HBGLXDRUGQFUSTRNES7 ). 06/17/2022 |. 12/22/2039 |......evvvvvenn fonnns 475,000,000 [(SOFRRATECA)  J.eveenvvvvvennnnns fovvevnnnnnnnninnns founns (3,457,340))... (95,787,089)........... .. (95,787,089)..... 17,266,664 |...oovveeiiiinnnn fonnns 1,228,571 [ v 9,717,125 .......... 0002 ..ovvvnnnnns
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure
SOFR/FIXED INT RATE Interest (0| 2.81
SWAP #4688 ............. VARIABLE ANNUITY ..... EXHS ........ CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 07/18/2022 |. 07/20/2042 |.......euvvvvven feunnns 14,500,000 |(SOFRRATECA)  [oveevvvvvnnnnens Joevvnnniiecinnns oo (60,880)|....... (695,874 ... (695,874)|......... 650,491 [oenniiiiiiienies v [ e 318,652
SOFR/FIXED BILAT INT JP MORGAN CHASE | | | et 0.83
RATE SWAP #4696 ...... VARIABLE ANNUITY ..... EXHS ........ BANK, NA ......coeet 7HBGLXDRUGQFUSTRNES7  |. 07/19/2022 |. 06/21/2030 |....evvvnnvvvenn founns 290,000,000 [(SOFRRATECA)  |vvvenvrvvremnnnns foovevmmnnneneinnns fonns (2,650,560)|... (43,733,728)]........... ... (43,733,728)|...... 6,696,928 [......cevvnniiiins founnnn 1,228,421 [eveeiiiiiiiens oo 3,898,893 | .......... 0002 ..ovvennnnns
SOFR/FIXED BILAT INT JP MORGAN CHASE | | | et 0.97
RATE SWAP #4704 ...... VARIABLE ANNUITY ..... EXHS ........ . [BANK, NA ... . THBGLXDRUGQFUS7RNES7 . 07/22/2022 |. 02/04/2031 P 323,000,000 |(SOFRRATEC4) (2,955,070))....(48,940,433)[ ... ....(48,940,433)...... 8,029,817 |. N R 1,129,400 [.oovvvviinnieees Jovnenn 4,526,265
SOFR/FIXED BILAT INT JP MORGAN CHASE |} | |
RATE SWAP #4712 ...... VARIABLE ANNUITY ..... EXHS ........ BANK, NA ......cc.et 7HBGLXDRUGQFUSTRNES7  |. 07/22/2022 (. 07/07/2031 |..eevvvvnnivvnnn feunns 223,000,000 [(SOFRRATECA)  |vvvvnrrvvrrmnnnns foovevmnnneneinnns fonns (1,897,978)|....(33,474,997)| ........... ....(33,474,997)...... 5,793,737 |oevveeeiiiinnnns |oevennnnn FAVR) V- R R 3,207,243 | .......... 0002 ..ovvennnnns
SOFR/FIXED INT RATE Interest 2.67

SIAP #4714 VARIABLE ANNUITY CME GROUP INC .

SNZ20JLFKBMNNCLQOF39 [, 07/22/2022 |. 04/15/2043 |. 41,000,000 . (186,493)(..... (2,796,594) ... (2,796,5%)| .918,043

6€'903

Guarantees Under SSAP No.108 - Interest Rate (23,498,644) (578,739,370)) XXX (833,255,374 119,647,634 10,690,631 176,844,444 [ XXX XXX
ID FLOAT USD/FIX GBP .. 5 (SOFRRATEC4
CURR #201842 .......... 0 s N/A et Currency..... BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573 | 01/05/2023 |. 01/12/2028 |....eveueeveeenn fenenn 416,535,002 1.31)  feeeeeeeeeeeen [ [ (649,854)|..... 17,355,386 [...oveeeee [onnee 17,355,386 |...... 2,111,458 |..... 15,243,927 e oo | 4,557,701 | ...oeenens 100/100 ........
ID FIX USD/FLOAT HKD .. HIHDO3WHK 0.7
CURR #202709 .......... 0 s N/A et Currency..... BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83 | 01/18/2023 |. 01/30/2028 |.......eueeveeen feunnnn 63,922,271)(4.64)  feeeeee e e (34,783)....... (935,342)( ..eeeeeenn |oeeenen (935,342)....... (708,961)....... (226,381)]-. . eeeeeeeneneee foeeemeneeeeeennnn forreeeens 703,026 | ...oeenn.n 100/100 ........
SISKIN FIX USD/FIX GBP|
CURR #4066 ............. 0 s N/A et Currency..... CITIBANK NA ........ E570DZWZ7FF32TWEFA76 | 11/10/2021 |. 10/01/2061 |..covveeeveeenn fennnn 346,168,690 ..... 2.95 (2.59) [-eeeemeneeeeeennn foreee e feeeeee (281,600)|... (23,188,175)| ..cvvuvnnns ... (45,802,840)[...cccvvuneieenns feennnn 5,113,136 [oeeeeeeeeeeees e e 10,743,995 | .......... 100/100 ........
WREN FIX USD/FIX GBP
CURR #4108 ............. 0 s N/A et Currency..... CITIBANK NA ........ E570DZWZ7FF32TWEFA76 | 12/10/2021 |. 10/01/2061 |................ .. 1,082,049,497..... 2.98 (2.55) [-eeeennnieeeeennn fereeeeeeeenieees feeeeee (729,266)|... (54,117,170)] ........... .. (149,197, 778)[...ceeeeeeeeees o 16,301,269 |eevvneeeeeeeen [ oo 33,583,436 | .......... 100/100 ........
FIG FIX USD/FIX GBP JP MORGAN CHASE
CURR #4649 ............. 0 s N/A et Currency..... BANK, NA ......eeenet 7HBGLXDRUGQFUS7RNES7  |. 06/23/2022 |. 05/01/2062 |....eevueveeenn feunns 521,551,247 ]..... 4.26 (3.94) |oeeeeeeeeeeeennn feeeeeeeeeeees e (64,659)...... 3,523,416 | ..cevvenn. ... (25,980,488)[...ccevueneieennn fernnnn 6,818,285 [..oeeeeeeeeeeeeen [ e 16,308,868 | .......... 100/100 ........
FIG FIX USD/FIX GBP JP MORGAN CHASE
CURR #4651 ............. 0 s N/A et Currency..... BANK, NA ......eeenet 7HBGLXDRUGQFUS7RNES7  |. 06/23/2022 |. 05/01/2062 |....eveeeeeeenn feunns 208,620,499 1..... 4.26 (3.94) |oeeeeeeeeeeeennn feeeeeeeeeeeee e (25,864)|...... 1,409,367 |........... ... (10,392,195)]..ccevveeeecens feenens 2,727,314 | | [ 6,523,547 | ......oeen 100/100 ........
1019999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 - Foreign Exchange (1,786,026)  (55,952,518) XXX (214,953,257 1,402,497 45,977,550 72,420,573 | XXX XXX
(1,048,208,631
1049999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 (25,284,670) (634,691,888) XXX [) 121,050, 132 45,977,550 10,690,631 249,265,017 [ XXX XXX
1109999999. Subtotal - Swaps - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
SOFR/FIXED INT RATE Interest (0 2.92
SWAP #190805 .......... VARIABLE ANNUITY ..... EXHS ........ Rate........... CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 08/24/2022 |. 08/26/2032 |....eeueeveeennn foeeees 1,000,000 |(SOFRRATECA)  [eeeeeeeeeeieeeee Jemmeeeeeeeni foeeeeeene (3,916)f......... (20,779) cevvneeeees o (20,779)f.......... 31,048 [ e e s 15,341 | .ooeeennns 0002 .evvvennnnns
SOFR/FIXED BILAT INT Interest (0 3.31
RATE SWAP#194366 ..... VARIABLE ANNUITY ..... EXHS ........ Rate... . [CITIBANK NA ........ E570DZNZ7FF32TWEFA76 |.09/28/2022 |. 09/30/2042 |.... P PO 4,700,000 |(SOFRRATEC4) ...(13,847)........ 111,506 | ... ... 111,506 |... 103,813
SOFR/FIXED INT RATE Interest (01 8
SWAP #195208 .......... VARIABLE ANNUITY ..... EXHS ........ Rate........... CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 10/12/2022 |. 10/14/2042 |........eevveen feunnnn 13,000,000 |(SOFRRATECA)  [e-eeeeeeeneeeeee Joemmeeeeeeen foeeeeeee (33,116)f......... 621,597 [.eveeeeees o 621,597 |......... 613,124 [ e o [t 287,425 .......... 0002 .evvvennnnns
SOFR/FIXED INT RATE Interest (0 3.56
SWAP #195605 .......... |VARIABLE ANNUITY ..... EXHS ........ Rate... . [CME GROUP INC ...... SNZ20JLFK8MNNCLQOF39  |. 10/17/2022 |. 10/19/2042 |.... R 13,500,000 |(SOFRRATEC4) ...(31,29)|.........826,042 | ... ....826,042|.........640,971 |. 298,585
FIXED/SOFR INT RATE Interes SOFRRATEC4 2.24
SWAP #202024 .......... 758750AC7 ...ceevvrnnnnn D1t Rate........... CME GROUP INC ...... SNZ20JLFK8MNNCLQOF39  |. 01/09/2023 |. 02/15/2026 |.....evvueeeeen feunnnn 15,000,0001(6.05)  feeeeeeeeieieeees Jeere e feeeeeeees 20,816 |......... [Re:TNOZTC)) [ A (38,046)......... (88,046)[....ceeeeeneeeeee Jmmmeeeeeemns e Jes 127,328 | wooeeennt 0005 ..oevnnnnnnn
.............. 3.36
SOFR/FIXED INT RATE ~ FIXED INDEXED ANNUITY Interest (SOFRRATEC4
SWAP #208611 ..evvues | eeeeeeeeniiieee e N/A s Rate........... CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 03/23/2023 |. 05/10/2026 |........ovvvven feunnns 48,960,000 2.73)  eeeeereriiinees [ [ (101,297)f..... (4,324,156)] .cevvvnnnnn fennnn (4,324,156)..... (3700 15133 | O KPR IR PR 431,871 ..oeeeeens 0005 ..oovvnnnnns
.............. 3.16
SOFR/FIXED INT RATE ~ [FIXED INDEXED ANNUITY Interest (SOFRRATEC4
SWAP #208612 .eevvees | eereeeiiiniiee s N/A et Rate........... CME GROUP INC ...... SNZ20JLFK8MNNCLQOF39  |. 03/23/2023 |. 08/06/2025 |....eevvueeeeen feunnnn 33,700,000 [2.72)  eeeeeeeeeeenes feeeeenneeeeennn feeeeeees (41,193)|..... (2,616,708)....veeees |neee (2,616,703)|..... (2,616, 708)[..eeeeeeeeeeeee Joemneeeeeeens oo Jers 258,494 | .......... 0005 ..oevnnnnnnn
FIXED/SOFR INT RATE Interest SOFRRATEC4 2.69
SWAP #208620 .......... 20278NAG8 .......ccen..n D1t Rate........... CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 03/23/2023 |. 04/15/2029 |....eevvueveeen feunnnn 15,000,000((5.25)  feeeeeeeeeeneeeee Jeeeee e e (1,841)......... 560,883 [..euvnveees foereennnn 560,883 |......... 560,883 [...eeeeeeeeneeee Jeennnneeeeennin foreeeeeenie e fes 184,423 | .......... 0005 ..oevnnnnnnn
FIXED/SOFR INT RATE Interest SOFRRATEC4 2.76
SWAP #208628 .......... 874060A16 .............. D1t Rate........... CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 03/23/2023 |. 11/26/2028 |.......eeeeveeen feunnnn 23,000,000 ((5)  eeeeeeeeeeennnn foeeeennneeeeeeen [ (1,334)|...... 1,207,688 | ..covvvnnns fennnnn 1,207,688 |...... 1,207,688 |-eeeeeeeeeeees foeeeeeeeecces [ e 273,667 | ...oeen... 0005 ..oevnnnnnnn
FIXED/SOFR INT RATE Interest SOFRRATEC4 2.31
SWAP #208670 .......... 980236A06 .............. D1t Rate........... CME GROUP INC ...... SNZ20JLFK8NNNCLQOF39  |. 03/24/2023 |. 03/04/2029 |......evueeeeeen feunnnn 20,000,000 {(4.5)  eeeeeeeeeennns foreeennneeeeeeen [ (1,636)...... 1,127,133 s o 1,127,133 |...... 1,127,133 [ e e e 243,547 | ..o 0005 ..oevennnnnn
FIXED/SOFR INT RATE Interest SOFRRATEC4 2.19
SWAP #208670 .......... 524660AZ0 .............. D1t Rate........... CME GROUP INC ...... SNZ20JLFKBNNNCLQOF39  |. 03/24/2023 |. 03/15/2029 |...cevveueveenn feunnnn 20,000,000 ((4.4)  eeeeeeeeeennn foeeeernneeeeeeen [ (1,514)f...... 1,107,703 | .ooovvnnns fenennn 1,107,703 |...... 1,107,703 |eeeeeeeeeeees foeeeeeeeecs [ e 244,165 | .........n 0005 ..ovvnnnnnns
FIXED/SOFR INT RATE Interest SOFRRATEC4 2.04
SWAP #208674 .......... 20587#ATS .....ccevnnnn DAt Rate........... CME GROUP_INC ...... SNZ20JLFKBMNNCLQOF39  |. 03/24/2023 |. 12/10/2028 |....eevvueeeeeee fovnnns 25,000,000 0(4.39)  eiieeeeereennes foeeeennnnnneeeeeen fooeaaanes (2,254)...... 1,184,608 |...ccvvunns |onnnns 1,184,608 |...... 1,184,608 |..ovneeeeeeeens fooreeeniiieieeenn foiieeeeiiiiees foeeeennns 208,469 | .......... 0005 ..oovennnnes
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure i
FIXED/SOFR INT RATE Interest SOFRRATEC4 1.99
SWAP #208716 .......... 07274NALT ....ccevvennn CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 03/24/2023 |. 12/15/2028 |.......euvvvvven founnns 20,000,000 ((4.38)  eeeerreeeennnens foeereriieeees o (1,867)|......... 900,276 | ... 900,276 |......... 900,276 [.veneeveinnnnnens foevnnineeeeeiiins [ fos 239,062
FIXED/SOFR INT RATE SOFRRATEC4 1.88
SWAP #208721 .......... 030288B*4 .............. CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 03/24/2023 |. 10/01/2030 |.....evvvnvveen feunnns 13,000,0001(4.32)  feeeiiiiins i [ (1,230)f......... 636,682 [....oeeens [oeennn 636,682 |......... (KT O RN R R 178,124 | ....eeett 0005 ..oovvnnnnns
FIXED/SOFR INT RATE . SOFRRATEC4 2.1
SWAP #208722 .......... |49456BAP6 ... . [CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 03/24/2023 |. 03/01/2028 |.... P 15,000,000 |(4.3) . ...752,500 | ... ... 752,500 |.........752,500 |. 166,414
FIXED/SOFR INT RATE SOFRRATEC4 1.54
SWAP #208802 .......... 048303CH2 .............. CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 03/27/2023 |. 10/15/2028 |.......euvvvven founnns 15,000,000(4) [ e [ 1,283 (........ 608,417 [.oeeeeeenns | 608,417 |........ [C1025 183 VN R IR RPN AR 176,656 | .......... 0005 ..oovvnnnnne
FIXED/SOFR INT RATE SOFRRATEC4 1.88
SWAP #208803 .......... |200340AT4 ... . [CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 03/27/2023 |. 02/01/2029 |.... P 20,000,000 |(4) P ) A0 1 KN 1,191,786 | covevvennns [eennn 1,191,786 |...... 1,191,786 |. 241,797
FIXED/SOFR INT RATE SOFRRATEC4 1.76
SWAP #208805 .......... TA949LACE .............. CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 03/27/2023 |. 03/18/2029 |.......euvvvvven feunnns 20,000,000((4) e ferrrreeeenees [ 2,088 |...... 1,077,669 | ..oevvvnnns [onnnns 1,077,669 |...... 1,077,669 |.eevveieveinnnn [ e o 244,333 [ .ooeennnns 0005 ..oovvnnnnns
FIXED/SOFR INT RATE SOFRRATEC4 1.91
SWAP #208811 .......... |913017CY3 ... . [CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 03/27/2023 |. 11/16/2028 |.... P 25,000,000 {(4.13) N U MYt o N I 1,331,201 [.eeeeeiis | 1,331,201 |...... 1,331,201 |. 296,743 | ......eeen 0005
FIXED/SOFR INT RATE SOFRRATEC4 1.82
SWAP #208812 .......... 482480AG5 .............. CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 03/27/2023 |. 03/15/2029 |......evvvvvvven feunnns 20,000,000 ((4.1) oo ferrrreeeeennes [ 1,909 |...... 1,036,428 [...coeeenes o 1,036,428 |...... 1,036,428 [..oovevviiiiiies [ v [ 244,165 | .......... 0005 ..oovvnnnnne
FIXED/SOFR INT RATE SOFRRATEC4 1.71
SWAP #208813 .......... 512807AL2 .............. CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 03/27/2023 |. 03/15/2029 |......evvnvvvven feunnns 156,000,000(4) [ s [ 1,503 |......... 767,512 [ceveeeeees o 767,512 |......... L7081 -3 PO FORRRUUURRN AR R 183,124 | .......... 0005 ..oevvnnnnne
.............. 4.52
SOFR/FIXED INT RATE (SOFRRATEC4
SWAP #208888 .......... G73340AR4 .............. CME GROUP INC ...... SNZ20JLFK8NNNCLQOF39  |. 03/28/2023 |. 06/13/2028 |........ceeveeen feunnnn 25,000,000 [2.04) e feeeernnee e feeeeeeeees (108)|....... (932,777 cevveneeee o (982,777)....... [RTATRRRD AR UTRRRURPTRRT RUUUURRRRRRURRT T 285,269 | .......... 0005 ..oevnnnnnnn
.............. 4.69
SOFR/FIXED INT RATE (SOFRRATEC4
SWAP #208891 .......... G73340AS2 .............. CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 03/28/2023 |. 02/11/2031 |...cevvveniinen feunnns 25,000,000 2.12) e feeerreeeeeenen [ 124 |....... (995,724) cevvennnns [oennnns (995,724)....... (597, 434)..evvneeiiinnnn [ e e 350,757 | wevennnnns 0005 ..oovvnnnnne
FIXED/SOFR INT RATE SOFRRATEC4 1.93
SWAP #208965 .......... 256746AHT .............. CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 03/29/2023 |. 05/15/2028 |.......euvvvveen founnns 20,000,000((4.2)  Jeeeeereeeeninens foeerernieeens o (4,665)|....... (939,270)] .evvevnne [oennnne (939,270)........ [CeX 1T R RN PP RN 226,468 | .......... 0005 ..oevvnnnnne
FIXED/SOFR INT RATE SOFRRATEC4 1.58
SWAP #208969 .......... 19108#AA5 ...oeevnnnnnes CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 03/29/2023 |. 03/07/2028 |........eevvvven feunnns 20,000,000 ((3.81)  eeeeerrrriinins foerreriieeenn [ (4,232)]....... (955,084)] .evvvnnne [rennnne (955,084)|....... (955,084)]...vvveeeevnnnnnn fooreeviniiiniieins e e 222,255 .oueennnns 0005 ..oovvnnnnns
FIXED/SOFR INT RATE SOFRRATEC4 1.66
SWAP #208978 .......... 59523UAQ0 ....evvunnnnns CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 03/29/2023 |. 03/15/2029 |......evvnvvvvnn feunnns 15,000,0001(3.95)  feeeeiiiiins i [ (3,200)f....... (740, 711)] cevneees o (740, 711)f....... (LU A LD FRRR [T RN AR 183,124 | .......... 0005 ..oovvnnnnns
FIXED/SOFR INT RATE SOFRRATEC4 2.08
SWAP #208989 .......... 22822VALS .............. CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 03/30/2023 |. 02/15/2029 |......evvnvvvven feunnns 15,000,0001(4.3)  feeeerris e [ [CTRTE)) - 835,638 [..evvneeens [ 835,638 |......... 835,638 [...uiiiiiniinies feevenineneeiiiis [ e 181,942 ...t 0005 ..oevvnnnnne
FIXED/SOFR INT RATE SOFRRATEC4 2.79
SWAP #208990 .......... 13215#AA8 .oevenenns CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 03/30/2023 |. 08/03/2028 |........ccevvven [eunnns 13,000,0001(4.91)  foeeiiiis e [ (5,318)f......... 758,911 [ [ 758,911 |......... AT 1 T O FORRRUUURN R R 150,317 [ weveennnns 0005 ..oovvnnnnns
FIXED/SOFR INT RATE SOFRRATEC4 2.26
SWAP #208994 .......... 571748BG6 .............. CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 03/30/2023 |. 03/15/2029 |......evvnvvvven feunnns 20,000,000 ((4.38)  eeeerrrieinnnens foerrerneeens o (7,289)...... 1,229,569 [.cevnnneens [ 1,229,569 |...... 72 IR 1 O KRN R R 244,165 | .......... 0005 ..oevvnnnnne
FIXED/SOFR INT RATE . SOFRRATEC4 1.8
SWAP #209067 .......... 30216JACY .............. CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 03/30/2023 |. 02/01/2028 |........evvvven feunnns 25,000,000((3.88)  eeeerreiiinnines ferrrnieeeeeinen [ 6,499 |...... 1,417,013 .eeeeeenis | 1,417,013 ...... 147,013 [ e i [ 215,109 [ ...eeenens 0005 ..oovvnnnnns
FIXED/SOFR INT RATE SOFRRATEC4 2.44
SWAP #209068 .......... 682680AU7 .............. CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 03/30/2023 |. 07/15/2028 |.......eevvvven feunnns 15,000,0001(4.55)  feeeeiiiiiins i [ (5,686)......... 879,907 [.evveneeens o 879,907 |......... 879,907 [cuneieviinnnnnns Joevvnneeeceninnn [ fes 172,596 | .......... 0005 ..oevvnnnnne
FIXED/SOFR INT RATE SOFRRATEC4 1.88
SWAP #209070 .......... 609207AM7 .............. CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 03/30/2023 |. 05/07/2028 |........evvvvven feunnns 15,000,000 (4.13)  feeeeriiiiiieees s [ 3,861 |......... 750,064 [ ..evnneeens o 750,064 |......... ATV PO FORRRRR R R 169,488 [ .......... 0005 ..oovvnnnnns
FIXED/SOFR INT RATE SOFRRATEC4 2.41
SWAP #209072 .......... 26078JAD2 .............. CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 03/30/2023 |. 11/15/2028 |.......euvvvvven feunnns 30,000,000 ((4.73)  feeeeeereeieniiens ferrrreeeeenes oo (11,809)|...... 1,497,558 [.ovveneens [ 1,497,588 |...... LT O EOUURN R . 356,005 [ .......... 0005 ..oovvnnnnns
FIXED/M LIB INTRATE| | flInterest | (| e LIB3MO 2.12
SWAP #2914 ............. 59833CACE ....euvnnnnnns CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 04/02/2019 |. 04/01/2029 |.......evvvvvven founnns 30,000,000 ((4.63)  feeeeerreiiiiiinns ferreneeeeinnn oo 166,679 |...... 1,753,381 [.eeeeenis | 1,753,381 |....... (ST R ) R FOPPRUTUPRR RPN . 367,675 ...eunnnnn 0005 ..oovvnnnnns
SOFR/FIXED INTRATE | | fInterest | | e 2.13
SWAP #4339 ............. VARIABLE ANNUITY ..... CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 03/16/2022 |. 03/18/2042 |.......euvvvvven feunnns 15,600,000 |(SOFRRATECA)  [c.eeivvvvennnniens Jovnnineeeciiiinns [ (95,457)|..... (2,261,501)f.eennneccn | (2,261,501))......... (G178 07 R ER R R R 339,798
SOFR/FIXED INTRATE | | flInterest | | 20
SWAP #4433 ............. VARIABLE ANNUITY ..... CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 04/18/2022 |. 04/20/2042 |.....eevvvvvvnnn foennnns 1,800,000 |(SOFRRATEC4)  [ceevvivvnnienns Jvnniieeiciniins [ (8,3%)....... (133,940)] .evvevnns [oevnnns (133,940)f........... T2 PO RN R RN 39,301 .ooeeen 0002 ..ovvennnnns
SOFR/FIXED BILAT INT JP MORGAN CHASE |} | | 2,
RATE SWAP #4491 ...... VARIABLE ANNUITY ..... . [BANK, NA ... . THBGLXDRUGQFUS7RNES7 . 05/24/2022 |. 05/26/2042 |.... P 140,000,000 |(SOFRRATEC4) (708,030)f... (13,327,888)| ... ... (13,327,888)|...... 6,000,818 |..eevvvneniiiinnn feereeieiiiiinnens v [ 3,064,619
SOFR/FIXED BILAT INT | | fInterest | (| 2,
RATE SWAP #4541 ...... VARIABLE ANNUITY ..... CITIBANK NA ........ ES70DZWZ7FF32TWEFA7E | 06/06/2022 |. 06/08/2032 |.....evvuvvvenn founns 290,000,000 [(SOFRRATECA)  |.vvvenvvvvvvmnnnns foovevmnnneniinnns fones (1,243,987)|..... (9,273,194)] .eevvvnnnns fennnn (9,273,194)|...... 8,870,663 |...cevvveeiiiinnn feoeeeieiiiiiens v o 4,397,413 | .......... 0002 .oovvennnnns
SOFR/FIXED BILAT INT | | fInterest | | 20
RATE SWAP #4542 ...... VARIABLE ANNUITY ..... . [CITIBANK NA ........ ES70DZWNZ7FF32TWEFA76 |. 06/06/2022 |. 06/09/2042 |.... P 184,000,000 |(SOFRRATEC4) (766,289)..... (8,333,953)] ...eeeeenn |oenee (8,333,953)|...... 8,146,104 [....oovvvvnienens v [ | 4,031,813
SOFR/FIXED BILAT INT | | fInterest | | 20
RATE SWAP #4543 ...... VARIABLE ANNUITY ..... CITIBANK NA ........ E570DZWZ7FF32TWEFA76 ). 06/06/2022 |. 06/10/2052 |......evvvivven fovnnns 70,000,000 |(SOFRRATEC4)  [.oovvvvvvnnininns Jonniiiiiiinns foeeeens (314,903)...... (3,402,832)] ..cevvnnnnn fonnnn (3,402,832)...... 3,423,025 [....cvvveniiiiiin o | [ 1,891,828 | .......... 0002 ..ovvvnnnnns
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
SOFR/FIXED BILAT INT Interest

RATE SHAP #4667 ...... N/A . . |Rate... . |CITIBANK NA ........ ES70DZNZ7FF32TWEFA76 |.07/12/2022 |.01/19/2051 R P 230,000,000 (1,891,188)|... (71,547,529) ... (71,547,529)\...... 8,639,587 |. SO AT2 [ [ 6,066,145 0005 ...

L4903

1119999999. Subtotal - Swaps - Hedging Other - Interest Rate (5,103,690)  (95,672,415) XXX (95,672,415 46,933,623 521,172 27,753,633 | XXX XXX

WPC FIX EUR/FIX USD JP MORGAN CHASE

CURR #187771 .......... |92936UA@8 ... D1... .| Currency..... . THBGLXDRUGQFUS7RNES7 . 08/18/2022 |. 09/28/2032 |.... P 25,362,500 |...... 5.16 (3.7) |.. ...154,821....... (516,976)| ... (516,976)....... (516,976)|. 390,947

AFLAC FIX JPY/F

CURR #191700 .......... 001055BW1 ...........eee D1t Currency..... MARKETS LLC ........ 5493001 JVBX2BVHFNGO7  |. 09/02/2022 |. 09/13/2052 |.....evvvnvvvven founnns 25,014,294]..... 5.82 (2.14) |eeeeeiiviiininns e [ 232,036 |..... (2,079,009) ..evvneeeen [nnne (2,079,009)f....... (585,841)|...... 1,366,986 |.oevvveneeiiinnnn [ e 679,044 .......... 0004 ...oovnnnnnn
AS ROMA FIX EUR/FIX BANK OF AVERICA NA

USD CURR #195250 ..... TO1498AA7 ... DA e, CUPFENCY vt | weereerereereneeeeneeas BATYDEBOGKNZOO31MB27 . 10/13/2022 |. 10/30/2027 |.v.eveveuvvens fonnee 29,049,000 -....7.66 (6.04) [.evvevrerrrrris |orererereererinns oo 60,774 |..... (3,157, 119)| cvervevens [onnnn (3,157,119)|......... (64,222)).vvvvveieieiene e e o 311,052 .oveeee 0004 ............

ANGLIAN WTR FIX
GBP/FIX USD CURR

#196207 ..vvevevvee GO369EBHS .............. [ IR Currency..... CITIBANK NA ....... ES7ODZNZTFF32THEFAT6 |, 10/27/2022 |. 11/09/2037 |..evevevevvves ovee 18,552,000 |.....6.28 (6.07) |-vevevevrerrerns feorererreerecens foree (11,913)[..... (1,239,221)] .o [ (1,239,221)|....... (230,120)]..veveveererreres Jorerereieeeeeeens oo o 354,701 | everrnnne 0004 ..o
BARCELONA FIX EUR/FIX JP MORGAN CHASE CHECK VARIABLE
USD CURR #209144 ..... 0 e NA v Currency..... BANK, NA .oveeeeneen THGGLXORUGOFUSTRNED7 . 03/31/2023 |. 06/30/2043 |...evvenvvenns fovnne 21,726,000 .....7.23 (6.61) [ceveeevereereenes foreerieerieens e o 330,822 [ vevevens [ 330,822 |......... 165,411 [oeveveereiereiens foreieeeeeeens foreeeeeeeeeeeies e 488,992 | vovevens e
BARCELONA FIX EUR/FIX JP MORGAN CHASE CHECK VARIABLE
USD CURR #209155 ... 0 e NA v Currency..... BANK, NA .oveeeenee THGGLXORUGOFUSTRNED7 . 03/31/2023 |. 06/30/2047 |.v.evvenvavenrs fovene 32,589,000 |.....7.92 (7.22) |eveverrererirnans foreeeieesieeens foreeerenieenienes e 498,893 [ ..ovevens [ 498,893 |......... 209,447 [..eveereeeen [ e o 802,672 | evvvers |reeeeieieieiins

HALLET HILL FIX
AUD/USD CURR SIIAP#2061

........................... Q4436#ABO ........cooco. D 1 .eoeeeenn. [Currency..... |BNP PARIBAS ........ ROMUWSFPUBNPROBKSPS3 |.03/17/2015 |.06/27/2027 |...eevevvreees fererrs 9,114,881 [.....3.85 (4.88) [coveveveuereeins [ovvveiiieinies fooeireen 8,159 [ .823,524 [ [ 828,524 | 92,127 o o s |, 93,886 | oo [0004 o
ML FIXED CAD/FIXED USD|MORTGAGE LOAN

CURR SIIAP #2220 ....... 216620101 ..o Bl Currency..... BNP PARIBAS ........ ROMUWSFPUBNPROBKSP83 . 01/26/2016 | 04/01/2023 |.veveveuvavenes fervene 33,546,466 |.....4.25 (3.87) [covovevererereens foorereririeieees [ oo (1,065,316)( -vcvcnencs |oeene (1,065,316).......... (2,216)) s oo o forein 8,780 | vovenne 0004 ..o
DANISH CROIIN FIX

EUR/FIX USD CURR #2260

........................... K21620AG1 .........c.o. [D 1 .oeee... [Currency..... [BNP PARIBAS ........ ROMUNSFPUSHPROBKSPS3 |. 04/28/2016 |.06/01/2026 |........ccceeees |oevev. 16,996,500 [.....3.77 (1.92) |orvreververereres [oeeeeeeenererens oeverenn 81,746 [ 1,178,259 [ [ 1,178,259 e (30,018) v e foveveiecccecens oo 151,369 | oeenil | 0004 o
YORKSHIRE FIX GBP/FIX

USD CURR SWAP#2296 ... [GIB51*ACS .............. [ IR Currency..... BNP PARIBAS ........ ROMUNSFPUBNPROBKEP83 . 08/04/2016 |. 09/22/2031 |....eveeveveves e 10,502,400 [.....3.13 (2.14) |ovvveveeeenns oo o 20,164 |...... 1,399,972 | e fonne 1,399,972 ......... (99,227)cvcvverrerevene e e oo 152,962 | eveernnne 0004 ..o
AVETEK FIX EUR/FIX USD

CURR SAP#2332 ........ 031100HE2 ............. [ IR Currency..... BNP PARIBAS ........ ROMUNSFPUBNPROBKEP83 . 10/14/2016 |. 10/31/2026 |...eveveveveves |ovee 33,054,000]...... 3.2 (1.34) ooverereecereees foreeeeecens i 154,502 |...... 1,582,720 | ovevevens |ornnn 1,582,720 |......... (85, 758) v foererrneeeeeees oo oo 313,100 | vovevnene 0004 ..o
AVETEK FIX EUR/FIX USD

CURR SHIAP #2333 ....... 031100H40 ... D1 .| currency..... BNP PARIBAS ........ ROMUNSFPUBNPROSKSP83 . 10/14/2016 |. 10/31/2028 |.... I 11,018,000].....3.32 (1.53) |.. ...720,461 |... ....720,461 |..........(38,408)|. 130,271

BRITVIC FIX GBP/FIX

USD CURR #2349 ........ G15914AZ5 .....veee [ IR Currency..... BNP PARIBAS ........ ROMUNSFPUBNPROBKEP83 . 11/01/2016 |. 02/20/2032 |....eveevevves ovee 12,240,000 |.....3.46 (2.76) |-..vevevererenns oo o 18,439 |......... 625,680 |.vevevens |ornenn 625,680 |....... (155,000)]. v cvveverrers Jorerereeeeeeenens oo o 182,563 | vvevee 0004 ..o
LITTELFUSE FIX

EUR/FIXUSD CURR

SHAP#2361 ..o NS276#AB3 ..o [ IR Currency..... BNP PARIBAS ........ ROMUWSFPUBNPROBKSPB3 . 11/18/2016 |. 12/08/2028 |....ecveuvevenns fervene 22,228,500 |.....3.95 (1.83) |+v.veveverereanes foorerieinieinins s 114,766 |........ 974,237 e e 974,237 |- (56,354))-vcveveeeririans [oerereenerisieies foeeeeeinnns oo 265,253 | 1vuenne 0004 ..o
ML FIXED CAD/FIXED USD|MORTGAGE LOAN ROYAL BANK OF

CURR SHIAP #2452 ....... 217620101 ..o Bl Currency..... SCOTLAND PLC ....... RR3QI I CHI 1PCSBA4S074 . 06/05/2017 | 08/15/2032 |..vvvrvveveveias fonee 152,501,205 |........ 6.7 (6.6) |oveveverererernens foorereeeeicnns oo [ (1,633,251)] v e (1,633,251)]......... (65,502)[-+v v foerereeerenieies foereieeeeies oo 2,335,756 [ eoveee 0004 ..o
RENE INTL FIX EUR/FIX

USD CURR #2467 ........ NZA1#ADT <o [ IR Currency..... BNP PARIBAS ........ ROMUNSFPUBNPROBKSP83 . 06/22/2017 |. 08/15/2027 |..vvevevvevaeas |ovnvne 33,480,000...... 3.9 (1.87) |oeevvreeereeenes foevrereseeniees oo 170,683 |...... 2,522,128 [ eovrerees [ 2,522,128 |.uoeee. (83,451))-vvevereeieians e oo o 350,266 | .veenene 0004 ..o
TINKIN FIX EUR/FIX USD

CURR #2505 ............. 887389E€9 .............. [ IR Currency..... BNP PARIBAS ........ ROMUWSFPUBNPROBKSPB3 . 08/22/2017 |, 09/07/2027 |.vevveuvavenes fervene 12,928,300 [.....3.97 (2.02) [cevevvevevirinins [ e 70,093 ...... 1,562,819 |.oveveveens |ornne 1,562,819 |......... (23,318)) v e e o 136,225 | .evveennne 0004 ..o
QUADGAS FIX GBP/FIX CHECK  VARIABLE
USD CURR #2537 ........ G7304*AB7 ... 77— Currency..... BNP PARIBAS ........ RONUNSFPUBNPROBKSP83 . 10/04/2017 |. 10/31/2029 |vuvvvvevevs |ovnvee 6,640,000 [-....4.15 (3.07) [cevrverrrreereans foreevieerieines e 21,479 |......... 943,455 [ o [ 943,455 |........ (75,588)] v eveveeerees Joereererieeneenen feoenereinenns oo 85,239 | covvees [
QUADGAS FIX GBP/FIX

USD CURR #2538 ........ G7304*AC5 ..o [ IR Currency..... BNP PARIBAS ........ ROMUNSFPUBNPROBKSP83 . 10/04/2017 |. 10/31/2032 |..vvevevviaes |ovnene 53,112,000 |-....4.31 (3.18) |oevvevereeenians frrerereeerieienns foeennns 178,530 |...... 8,855,610 | ..evevenene [onnen 8,855,610 |....... (125,051)].veveveeercees [oeererereerenenes oo oo 822,573 | vovrenne. 0004 ..o
GENUINE PARTS FIX

EUR/FIX USD CURR #2554 BANK OF ANERICA NA

........................... 372460001 .......ocoeeee [D 1 ceeeeen [CUrrency .. [ oovoveiiieieieueuenene.. BATYDEBOGKMZO031MB27  |. 10/18/2017 |. 11/01/2027 [..vvvvcvee |oevnn 35,322,000 .....3.89 (1.81) ovvevervevreres [ooeeeeieieievens foeverern 195,140 |10 4,561,166 [ oo [ 4,561,166 e (4, 752)) e oo oo, nn...378,448 | ool {0004 .
SANCTUARY FIX GBP/FIX JP MORGAN CHASE

USD CURR #2609 ........ G79976AJ0 .............. D1 ... Currency..... BANK, NA ............ 7HBGLXDRUGQFUS7RNES7 _|. 01/24/2018 |. 02/28/2028 |................ |...... 28,360,000]..... 3.93 (2.54) |.eoovveeeeeeeeis oo [ 117,564 |...... 5,560,690 |.....oeeen |.nnee 5,560,690 |....... (167,979)]. e e | o 314,458 ) .......... 0004 ............
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1 2 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 Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
THAMES WATER FIX
GBP/FIX USD CURR #2610 ROYAL BANK OF
........................... G8781@ADT .............. SCOTLAND PLC ....... RR3QWICWNIPCS8A4S074 |.01/24/2018 |. 04/24/2028 |.........ccceenn |onnnn. 14,227,000 ].....3.82 (2.45) [oeeeeeeeemenaens Joeeemneeeeeennnn feeeeeeen 62,504 |....... 2,836,405 [ ....oooeenn |+eenn 2,836,405 ..o (161,016)]ceeeeeeeeeee foeeeeemneeeeeees oo |oeeeennn 160,192 | Lelll {0004 ...l
THAMES WATER FIX
GBP/FIX USD CURR #2611 JP MORGAN CHASE
........................... G8781GAED .............. BANK, NA ............ 7HBGLXDRUGQFUS7RNE97 |.01/24/2018 |. 03/22/2030 |........cevevven feunnn. 14,225,000 ].....3.93 (2.55) [cevennrvvimnnnnnns Joovvvnnnnnnniennnn fooeennnnn 83,170 |o00n 3,116,171 [ 103,116,171 [ (120,897 [ [ |l 187,921 | Lolllll {0004 .
THAMES WATER FIX
GBP/FIX USD CURR #2612 ROYAL BANK OF
........................... GB781GAF6 .............. SCOTLAND PLC ....... RR3QWICWNIPCS8A4S074 |.01/24/2018 |. 03/22/2033 |.....eeveeeeenn feoeeeen 7,113,500 .....4.08 (2.62) [ceeeeeeeeemmnnanns foeeemmmeeeeeennnn oo 32,324 | 1,764,314 [ | 1,764,314 [ (40,921 foeeeeee e [ oo 112,382 el {0004
BRITVIC FIX GBP/FIX JP MORGAN CHASE
USD CURR #2627 ........ G1591#BC5 .....ccevnnnn BANK, NA ....oeeennnt 7HBGLXDRUGQFUS7RNES7  |. 02/22/2018 |. 06/19/2028 |.......eueeveeen feunnnn 11,144,000 |..... 4.12 (2.66) |oeeeneeeeemnnnes foeeeemneeeeeenn [ 48,943 |...... 2,103,258 | ..covvnnnns feunnnn 2,103,258 |....... (135,001)[-.eeeeeeeeeeeee Jeemmneeeeeeen foeeeeeemeeeeeees fons 127,362 woveeennns 0004 ...oeenennee
PORTERBROOK FIX
GBP/FIX USD CURR #2721
........................... G7178*AE4 .............. CITIBANK NA ........ ES70DZWZ7FF32TWEFA76 |.08/07/2018 |.04/16/2028 |..........cccven [eunnn. 11,607,137 ... 21,51 (20.4) [oeeeenirvinnnnenes Joovvvnneieciinns oo 83,726 |l 974,406 [ oeenecens |l 974,406 . (211,283)) e [ e e 129,287 | Lelll {0004 e
SEVERN FIX GBP/FIX USD|
CURR #2722 ............. GBOS6*AB ......enn.en CITIBANK NA ........ ES70DZWZ7FF32TWEFA76 | 08/07/2018 |. 11/07/2033 |...cevvvnnvvnnn feunnns 28,461,400 |..... 4.45 (2.95) |ooveeennniiniinnn feeneeeieiiis i 113,863 |...... 5,154,213 | oeeenin [ 5,154,213 |....... [QECZIREX)] FR RN PR TR 463,617 | .......... 0004 ...oovnnnnnn
QUADGAS FIX GBP/FIX JP MORGAN CHASE
USD CURR #2737 ........ G7304*AF8 .............. BANK, NA ......cc.et 7HBGLXDRUGQFUS7RNES7  |. 08/15/2018 |. 08/30/2033 |.......evvvvvven feunnns 12,672,000 |..... 4.97 (3.42) |oevvvveniiiiiiinn oo e 51,589 |...... 2,096,858 [....coeeees [onnnns 2,096,858 |......... (ISR tc7) R RN R TN 204,572 | .......... 0004 ....ovnnnnnn
SES WATER FIX GBP/FIX JP MORGAN CHASE
USD CURR #2761 ........ G2903@AA3 .............. BANK, NA ......cc.et 7HBGLXDRUGQFUS7RNES7  |. 09/18/2018 |. 10/20/2025 |.......eevvvvven founnns 47,350,800 |..... 4.81 (3.22) |cvveerivviinnnns foeveviiiniiiiinn fes 206,005 |...... 4,904,513 | .ooevvnnnnn fennnnn 4,904,513 |....... (X I7X)) R RN R AR 378,725 | ceveennnns 0004 ....ovnnnnnn
EDINBURGH AIR FIX
GBP/FIX USD CURR#2763 JP MORGAN CHASE CHECK VARIABLE
........................... G3056@AG3 .............. BANK, NA ............ 7HBGLXDRUGQFUS7RNES7 |.09/28/2018 |.10/16/2028 |.......cceveeeen feeee. 11,348,921 | 4,77 (3.25) [oeeeeeeeennnaees Joeemmneeeeeennnn feeeeeeee 49,156 | 1,578,437 [ e | 1,578,437 [ (81,269)] e oo [ oo 183,890 e o
NORTHERN GAS FIX
GBP/FIX USD CURR #2769 JP MORGAN CHASE
........................... G6655@AB2 .............. BANK, NA ............ 7HBGLXDRUGQFUS7RNE97 |.10/11/2018 |.01/10/2031 |..........cceeen [...... 33,050,000 |......4.4 (2.97) [ccooeerrvinnnnnnns Joovvvnnnnnnnnnnnn oo 134,817 ..., 5,596,458 [ ...oeeeenn |00 5,596,458 ... (177,826)]cceveeiciininn [ e o 461,113 | Lolllll {0004 e
ANGLIAN WATER FIX
GBP/FIX USD CURR #2770
.... | GO369@BCY ... CITIBANK NA ........ E570DZWZ7FF32TWEFA76 |.10/11/2018 |. 02/06/2031 P AU 33,050,000 ......... 4.41 (3) |.. .. 129,422 ... 5,577,721 [.vveeeees o 5,677,721 |....... (177,969)|. 463,298
TENNET FIX EUR/FIX USD| JP MORGAN CHASE
CURR #2786 ............. N8505#ABO0 .............. BANK, NA ....oeeennnt 7HBGLXDRUGQFUS7RNES7  |. 10/24/2018 |. 01/24/2031 |..cevvveeeeeaen fennnnn 45,628,000 |..... 4.29 (1.83) |oeeuneeeeemnnnes foeeeemneeeeeennn feeeees 291,346 |...... 7,512,729 | .oovvvi [ 7,512,729 |........... 8,639 |-eeneeeeeneies foeeermneeeeeennn [ e 638,167 | .......... 0004 ...oeenennee
NETWORK HOMES FIX
GBP/FIX USD CURR#2803 JP MORGAN CHASE
........................... G6428#AB6 .............. BANK, NA ............ 7HBGLXDRUGQFUS7RNE97 |. 11/21/2018 |.01/17/2034 |........cevvvenn [onnn 31,957,500 |.....5.11 (3.52) [eevennivvinnnnnnns Joovvvnnnnieeiinnn oo 134,176 ..., 5,808,725 [ .onneeeenn |00 5,808,725 [ (82,834). v [ [ [0 526,315 | Lelllll {0004 e
EDINBURGH AIR FIX
GBP/FIX USD CURR#2835 JP MORGAN CHASE CHECK VARIABLE
........................... G3056@AK4 .............. BANK, NA ............ 7HBGLXDRUGQFUS7RNES7 |.01/23/2019 [. 10/16/2028 |........ceeeeeen feoeeen 11,369,806 |.....4.77 (3.45) [ceeeeeeeemnnaens Joeemmneeeeeennnn foeeeeee 44,187 | 1,494,833 [ o | 1,494,833 [ (80,420)] e oeeeeeeeeeeceen [ Joeeeenn 183,986 e o
CADENT FIX GBP/FIX USD|
CURR #2859 ............. G1746#AC0 ....oeenneeeen BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83  |. 02/15/2019 |. 03/19/2034 |......eeeeveeen fennnnn 12,818,000 |..... 4.31 (2.89) |oeveneeeeemeees foeeeemeeeeeeeen [ 51,483 |...... 2,159,939 [..oeviennn |oenee 2,159,939 |....... (T117,790)]-+eeeeeeeeeeeeen feeeeeeemneeeee Jeeeeeneeeeeeeneen o 212,324 | .......... 0004 ...oeenennee
CADENT FIX GBP/FIX USD|
CURR #2860 ............. G1746#AD8 .............. BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83  |. 02/15/2019 |. 03/19/2039 |...eevveuneveeen fennnnn 24,354,200 |..... 4.49 (2.99) |oeeeeeneeeeeennn oo s 103,018 |...... SA7T7,785 [ ceveeeees [ 5,177,735 |....e.... (80,839)[- e eeeeeeneeeee Jemmeeeeeeenes foreeeeeeeeeeeen [ 486,750 | ....oen... 0004 ...oeenennee
UNIV LEICESTER FIX
GBP/FIX USD CURR#2868 JP MORGAN CHASE
........................... 693108AB3 ............. BANK, NA ............ 7HBGLYDRUGQFUS7RNEQ7 |.03/07/2019 |. 04/05/2049 |.....c.cveeveves |ovens 32,755,000.....4.87 (3.25) [coveveveveveres |oeevevieicieeeens forenen.. 143,378 [..... 10,875,128 [ ..ot |11 10,875,128 oo (B1,872)]ucvveeveeeies foeveeeiecieees v [10000022.835,620 | ool [0004 o
SSP FIX EUR/FIX USD JP MORGAN CHASE
CURR #2893 ............. GBA0T*ANT ......eeeeeees BANK, NA ......cc.et 7HBGLXDRUGQFUSRNES7  |. 03/19/2019 . 07/15/2031 |..cevvvvnnnvinnn feunnns 10,670,719]..... 446 (2.11) |ovveeeieiiiniens [ e 65,247 |...... 1,694,810 [..coeeeeens |oeenne 1,694,810 |........... L -1 R N RN RN 153,672 weveeennns 0004 ...oovnnnnnn
REAL MADRID FIX
EUR/FIX USD CURR #2901 JP MORGAN CHASE
........................... L8749#AA0 ..o BANK, NA ............ 7HBGLXDRUGQFUS7RNES7 |.03/26/2019 |.07/30/2049 |.........eeeeeen [ennn. 13,556,400 |.....4.27 (2.22) |ceeeeeeeemnnanns Joeeemneeeeeennnn oo 71,121 0002 2,548,089 [ .o e 2,548,089 ..o i254,856 oo oo e [oeeennn 347,945 Lllll. {0004 ...
ELIS SA FIX EUR/FIX JP MORGAN CHASE
USD CURR #2907 ........ F2977#AA3 ...ceeeeeeeeen BANK, NA ......eeenet 7HBGLXDRUGQFUS7RNES7  |. 03/28/2019 |. 04/24/2029 |......eeueeveeen feunnnn 56,130,000 |...... 512 (2.7) [oeeeeeeemeneees foeeemmeeeeeeees feeeeeees 349,157 |...... 6,822,837 [.evuuneeees fonens 6,822,837 |........ (40,678)[-ceeeeeeneeeeee Jmmmeeeeeemns o Jeeend 691,518 | .......... 0004 ....oennnnen
BONDUELLE FIX EUR/FIX
USD CURR #2916 ........ F1068#AHO .............. BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83  |. 04/05/2019 |. 05/02/2029 |...eevvvuaeeeeee founnns 39,291,000]..... 4.37 (1.86) f-oeeeeemnninniees Jonneneeeeenins fooreeens 251,722 ]...... 3,724,080 [...ooeiees fornnns 3,724,080 |......... (91,249)]-enmeeeeemenies fooeermmieeeeeeen feeeeeeeiiiieees foeeennnns 484,936 | .......... 0004 ..oooeennnns
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
REALTY INCOME FIX
GBP/FIX USD CURR#2967 JP MORGAN CHASE
........................... 756109A*5 .............. |D 1 ...........[Currency..... |BANK, NA ............ T7HBGLXDRUGQFUS7RNES7 [. 05/08/2019 |.05/22/2034 |.......cccevues |oeeen. 49,476,000 [.....3.94 (2.73) [oeeeerreeneeeeeenn fooeeeeeeemnninnes |oeeennn. 163,778 [......8,091,712 | ooceenninn |20 8,001,712 |l (204,286)... o eeeeeeeeeee Joeeeeeeeeeeeei foeeeeeeeiiieeeeees Jeeenn.. 826,067 | ...l | 0004 ............
HEATHROW FIN FIX
GBP/FIX USD CURR#2969 JP MORGAN CHASE CHECK VARIABLE
........................... G4379#ABO .............. |N/A ...........[Currency..... |BANK, NA ............ T7HBGLXDRUGQFUS7RNES7 [. 05/14/2019 |.05/02/2031 |..........ceuuns |-..... 24,185,727 1......6.66 (5.3) |......... 181,393 [.ccooerrrnnnnnnns |oeennnnn 109,555 (... 3,734,624 | ..cceeennin |[.nnn. . 8,734,624 |, (2,593,359)[..c oo Jevenieecceviis [ [ 344,023 | e
GENUINE PARTS FIX
EUR/FIX USD CURR #2983
........................... NG587*AAT .............. |D 1 ........... [Currency..... |BNP PARIBAS ........ ROMUWSFPUBMPROBK5P83 [. 05/15/2019 |.05/31/2029 |.......ccevvues |oeeennn 5,607,000 .....3.94 (1.55) [ooeeemmmnnereeennn foeeeeemnieees Joeeeeen 34,139 [0 673,888 | e [ 673,888 e (17,704) e e oo |0 69,652 | eellll | 0004 ...
GENUINE PARTS FIX
EUR/FIX USD CURR #2984 JP MORGAN CHASE
........................... NG587*ABI .............. |D 1 ...........[Currency..... |BANK, NA ............ T7HBGLXDRUGQFUS7RNEQ7 [. 05/15/2019 |.06/02/2031 |.........ceeves |oeeeen. 8,970,400 .....4.05 (1.74) [oooevernnniininns fooenneneivnninnns |oevennnn. 52,946 (... 1,287,600 | ooeeennnns [0 1,287,600 |oeeeennnn 4,156 [ i [ e, 128,265 | oeeelll | 0004 L
GENUINE PARTS FIX
EUR/FIX USD CURR #2985
........................... N6587*AC7 .............. |D 1 ...........[Currency..... |BNP PARIBAS ........ ROMUWSFPUBMPROBK5P83 [. 05/15/2019 |. 05/31/2034 |.......ccevuues |oeeenn 11,214,000 |.....4.16 (1.95) [ooeeermemneeeeenns foeeeeeemnnieeee Joeeeennn. 63,450 [...... 1,946,608 | ...covvenn [onnn 1,946,608 |..oeene . 70,693 [oeeeeiiieeeee Jeeeeeeeeeenes foeeeeeeeiieieeees | 187,439 | Leelllll | 0004 ..
METLIFE PUBLIC FIX
JPY/FIX USD CURR#2987 JP MORGAN CHASE
........................... 59156RBX5 .............. |D 1 .oooooooo[Currency..... |BANK, NA ............ T7HBGLXDRUGQFUS7RNEQ7 [. 05/15/2019 |. 05/23/2034 |..........ceeeee |oeeenn 10,051,170 .....4.37 (1.19) [oreivennnnninninns fooenneeiiiiiinees Joeeennnn. 85,437 (... 1,633,321 | oeceennnn [0l 1,683,321 | 114,674 [ e foeniiiiii e 167,838 | el | 0004 e
METLIFE PUBLIC FIX
JPY/FIX USD CURR#2988 JP MORGAN CHASE
........................... 59156RBY3 ........ccee. |D 1 .ooooooo.. [Currency..... |BANK, NA ............ T7HBGLXDRUGQFUS7RNES7 [. 05/15/2019 |.05/23/2039 |.......ccevvuees |oeeen. 10,052,088 |.....4.61 (1.39) [ooeeeeeeeeieeeenns fooeeeeeemnnieees Joeeeennn. 87,208 [0 1,795,286 | ocevvnin [ 1,795,286 | 64,427 [ e oo [000000.202,020 | el | 0004
NORTHERN GAS FIX
GBP/FIX USD CURR #2992 ROYAL BANK OF
.... | GB6SSEACO .............. D1t Currency..... SCOTLAND PLC ....... RR3QW I CIIIPCSBA4S074  |. 05/22/2019 |. 06/27/2039 |.....evvvnvvvven founnns 15,188,400 |..... 4.01 (2.71) [oereiiiiiiniiiien [ v 51,984 |...... 2,665,148 [....cceeeen [onnnns 2,665,148 |....... [QIUSTRCLIS)) R FOPPRRUPN RPN . 306, 151
OWENS PUBLIC FIX
JPY/FIX USD CURR#3061 SMBC CAPITAL
2193508BM6 ... D1 .| Currency..... MARKETS, INC ....... TVJBSHLIZLORGWGDTNO3  |. 08/06/2019 |. 08/14/2031 P AU 25,500,567 |..... 3.75 (1.15) |oeeeeeeeeenniees Joeeemneeeeeennen oo 178,859 | 3,669,969 |......uunns fennnnn 3,669,969 |.........135,484 |. 369,056
ONE
GBP/FIX USD CURR #3062 ROYAL BANK OF
........................... G70004AA2 ... D1 .| Currency..... |SCOTLAND PLC ....... RR3QWICHNIPCSBA4S074 |.08/08/2019 |. 11/06/2029 |.... . |-.... 18,204,000].....3.66 (2.69) [.. 22911,301 | e o 911,301 ... (254,406). 233,980 | .......... [0004 ...
ONE HOUSING FIX
GBP/FIX USD CURR #3063 ROYAL BANK OF
........................... G7000#ABO ........cce... |D 1 ....ccceo.. [Currency..... | SCOTLAND PLC ....... RR3QWICWWIPCS8A4S074 |.08/08/2019 |. 11/06/2031 |........ccvuuuer |-eeen. 18,204,000 |.....3.88 (2.87) [oeeeevvenneeeeernn foeeeeeemnnnnes Joevennn 41,913 [0 1,169,436 | occennnnn [onnn 1,169,436 |l (244,204) .. e oo [ 267,051 | Leeellll | 0004 ..
TOTTENHAM FIX GBP/FIX JP MORGAN CHASE
USD CURR#3083 ......... G9000#AD2 .....cevvnnnnn D1t Currency..... BANK, NA ......eeenet 7HBGLXDRUGQFUS7RNES7  |. 08/21/2019 |[.01/18/2050 |...cevvenneveeen feunnnn 42,479,500 |..... 3.97 (2.79) |oeeeeeeeeemenees foeeemmeeeeeeenn [ 121,140 |...... 5,481,173 [.eveeneeens [onnees 5,481,173 |....... (137,757 ). eeeeeeeeeeee Jeemeeeeeeeen oo e 1,100,004 | .......... 0004 ...oeenennee
PORT OF DARWIN FIX
AUD/FIX USD CURR#3097 JP MORGAN CHASE
........................... 05433#AA2 .............. |N/A ...........|Currency..... [BANK, NA ............ 7H6GLXDRUGQFUS7RNES7 |. 09/12/2019 [.07/16/2029 |........ccevvvrs |-.ern. 29,201,750 .....3.88 (3.79) |oeeeeeeeeernennnn [ [eeeennnnn 12,765 ... 1,512,688 [ oeveeennnns [nnnn 1,512,688 |.0nnnnnnn 28,080 | [ [ ... 366,439
FORTINI FIX EUR/FIX
USD CURR #3118 ........ |ES311LAA9 ... N/A . .| Currency..... CITIBANK NA ........ ES70DZWZ7FF32TWEFA76 |. 09/23/2019 |[. 12/31/2038 |.... P F 10,194,797 |...... 9.15 (7.2) [oeeeereviiinenens Jevvnieieeeeeininn [ 62,805 ... 1,202,711 oo | 1,202,711 ... 202,389
RADIUS HOUSING F
GBP/FIX USD CURR#3144 JP MORGAN CHASE
........................... G7349#AA2 .............. |D 1 ... [Currency..... |BANK, NA ............ T7HBGLXDRUGQFUS7RNES7 |. 10/16/2019 |.01/16/2035 |.......ccevvues |eeennn.9,624,750.....3.28 (2.37) |oeeeermmmneeeeennn foeeeeeemnninees Joeeeennn 24,350 [ 1,199,878 | e [ 1,199,878 | (77,487 e Jeeeeeeeeeee oo e, 165,349 | LLllllll | 0004 ...
BRUKER FIX CHF/FIX USD
CURR #3203 ............. 116794B@6 .............. D1t Currency..... BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83 | 11/25/2019 |. 12/11/2029 |..cevvveeeeaeen fenennn 19,034,262 |..... 3.36 (1.01) [oeeeeeeeeeeeeeee Joemeeeeeenes [ 107,405 |..... (1,190,383)f .evvveeees [oneee (1,190,383)|........ 12,160 |oeeeeeeeeeeeeee o e oo 246,420 | .......... 0004 ...oeenennee
PROJECT SPICE FIX
SEK/FIX USD CURR #3233 ROYAL BANK OF
........................... 170004AA4 ........covee D 1 oeeeeeeee. | Currency..... | SCOTLAND PLC ....... RR3QUICHWIPCSBA4SO74 |. 12/17/2019 | 01/23/2030 |.veveveveuer. fooren. 29,841,202 00000 8.5 (2.2) feoveevveieicies [ Joveee 113,595 |, 4,330,385 [ o [ 4,330,385 oo 88,784 |oeeecees oo [ [100002...389,708 | oo [0004 .
SEMPERIAN FIX GBP/FIX
USD CURR #3271 ........ GBOS9#ABS .............. D1t Currency..... BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83 . 01/31/2020 |. 03/31/2037 |...cevvvenvvvnn feunnns 14,395,081 |..... 5.94 (5.07) |ouvvevrrrinnnnns foorrrnnniiiiins [ 39,746 |...... 1,983,389 [.evvenneens [ 1,983,389 |....... (100,457)[..eevvevennnnes Jevvnnneeeceenens [ feis 269,413 | .......... 0004 ...oevnnnnnn
ATLANTICA FIX EUR/FIX JP MORGAN CHASE
USD CURR #3276 ........ GO488*AA2 .......vv..een D1t Currency..... BANK, NA ......ceeet 7HBGLXDRUGQFUS7RNES7  |. 02/06/2020 |. 06/22/2026 |.......eeevvvven feunnns 43,876,000 |......... LN R ) FO R RN 231,274 |...... 1,986,299 [..evenneen fonnnns 1,986,299 |....... [REITREN1S)) R FPPSURPR RPN R, 394,283 | .......... 0004 ...oevnnnnnn
BRITVIC FIX GBP/FIX
USD CURR #3280 ........ G1591#BG6 .......uvvwees D1, Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTDBPU41 |. 02/14/2020 |. 05/14/2030 |[.......eoevvvven ovnnns 13,011,000]..... 2.88 (2.09) |ouevenviiiinnnnnns foovrvvniiiniiiiinn o 28,529 |...... 1,370,705 f..cooeeennn | 1,370,705 ]....... (134,733)].cevveneiiiinnns Lo o | 173,662 [ .......... 0004 ...ooeennnns
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
BRITVIC FIX GBP/FIX
USD CURR #3281 ........ G1591#BH4 .............. D1t Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTDBPU41 |. 02/14/2020 |. 05/14/2082 |....eevvnvvvnnn fennnnnd 6,505,500 ..... 3.01 (2.19) |oeveeviniiinnnns [ [ 14,739 |......... 753,198 | ... 753,198 |........ [(CIN0ZY0) R RN RN RN, 98,278
BHPA FIX GBP/FIX USD
CURR #3300 ............. GOBIT*ADI .............. D1t Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTDBPU41 |. 02/20/2020 |. 03/27/2035 |......evvnvvvven founnnn 38,610,000]...... 3.34 (2.5) |oeeeeniiiiiinnnns [ [ 97,420 |...... 4,679,720 [.evueneeens [ 4,679,720 |....... (207 T3] PR RN RN RN 668,668 | .......... 0004 ...oovnnnnnn
CRANFIELD FIX GBP/FIX
USD CURR #3303 ........ | G2554#AC9 ... D1 .| Currency..... CITIBANK NA ........ ES70DZWZ7FF32TWEFA76 |.02/21/2020 |. 03/05/2040 |.... P F 12,951,000 ..... 3.36 (2.49) |.oevvvvnniniiiiinn [ [, 33,839 [l 1,861,253 [..eeeeenns | 1,861,253 |.........(79,585)|. 266,540
CRANFIELD FIX GBP/FIX
USD CURR #3304 ........ G2554#AD7 ....unnnnn D1t Currency..... CITIBANK NA ........ ES70DZWZ7FF32TWEFA7E | 02/21/2020 |. 03/03/2045 |.......evvvvvven feunnns 38,853,000 ...... 3.54 (2.6) [covvvvnnnnnnnnnnnn ferniniiininiiniins |oeeee.. 109,070 | 6,756,679 [..eeeeenes [onnnns 6,756,679 |....... (R4 T<IC)) RPN IR RN AR 909,935 | .......... 0004 ....ovnnnnnn
Q-ENERGY FIX EUR/FIX CHECK  VARIABLE
USD CURR #3317 ........ ES311LAB7 ...evvvnnnneen N/A s Currency..... CITIBANK NA ........ ES70DZWZ7FF32TWEFA7E | 03/11/2020 |. 12/31/2038 |...eevvvnvvvvnnn feenns 1,512,586 ... 10.15 (8.92) [cevvuvvvvrrnnnnnns foovvnnnniiiiiinns foeeeiiinnns 7,076 |.......... 99,488 | ..oevvninnn [ 99,488 |.......... ({51573 R FFRRRURR [ R, 30,028 [ ceveneeen o
KINGSPAN FIX EUR/FIX JP MORGAN CHASE
USD CURR #3494 ........ G5264#AMT .............. D1t Currency..... BANK, NA ......ceeet 7HBGLXDRUGQFUSRNES7  |. 09/10/2020 |. 12/11/2030 |...eevvvvnnvvnnn founnns 30,942,600 |..... 2.82 (1.59) [eeeveiiiviinnnns foeverininicciins fens 105,819 |...... 3,631,861 [....oeeeen [onnnns 3,631,861 |.......... T T/ AR FOPRRRUUURRN R R, 429,426 | .......... 0004 ...oovnnnnnn
KINGSPAN FIX EUR/FIX JP MORGAN CHASE
USD CURR #3495 ........ G5264#AND .............. D1t Currency..... BANK, NA ......coeet 7HBGLXDRUGQFUSRNES7  |. 09/10/2020 |. 12/13/2032 |...cevvvnnrvvnnn founnns 19,041,600 |..... 2.93 (1.66) |oeevenererennnnns foovrennniniiiiinn [ 67,074 1...... 2,479,853 | .covvnnnnnn [ennnnn 2,479,853 |.......... 86,856 [.....ovvvvvniinns v [ e 296,712 wevvennnns 0004 ...oovnnnnnn
CREDIT AGRICOLE
VTG FIX EUR/FIX USD CORP AND INVESTMENT
CURR #3522 ............. L9619GAAT .............. D1t Currency..... BANK eeeeiiieeee 1VUV7VQFKUOQSJ21A208  |. 10/01/2020 |. 10/29/2032 |.eeveevveeennnn foeeeee 15,842,250 |..... 2.77 (1.45) |oeeeeeeeeeeees foeeeeee [ 56,314 |...... 1,926,338 [ oevenneee fonnnee 1,926,338 |.......... 63,783 [ceeeeeeeeeeeee e o s 245,287 | ... 0004 ...oeeennnne
VTG FIX EUR/FIX USD
CURR #3523 ............. L9619@ABS .............. D1t Currency..... BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83  |. 10/01/2020 |. 10/29/2035 |....evveuneveeen fennnnn 12,325,950 |...... 3,08 (1.7) [oeeeeeeeneeeeeenn foeeeeeemneees foeeenennns 46,223 |...... 1,797,641 | .o | 1,797,641 ......... 187,956 [.eeeeeeeeeeeee Jemeee e o [ 218,669 [ .......... 0004 ...ooenennee
CREDIT AGRICOLE
VTG FIX EUR/FIX USD CORP AND INVESTMENT
CURR #3524 ............. L9619@AC3 .............. D1t Currency..... BANK .ovviiiiiie 1VUV7VQFKUOQSJ21A208  |. 10/01/2020 |. 10/29/2040 |....evnvvvvnnnn fonnne 21,121,200 |..... 347 (1.98) |ovvvenieeviinnnns [ [ 85,832 |...... 3,846,331 | ..oevnnnnnn [ennnnn 3,846,331 |......... 529,019 |oeevvveiiviinnns [ e e 442 973
TEC HEDLAND FIX
AUD/FIX USD CURR #3532
08806@AA7 ... D1 .| Currency..... CITIBANK NA ........ E570DZWZ7FF32TWEFA76 |. 10/08/2020 |. 06/30/2042 |.... R 52,752,125|..... 6.64 (6.95) [.. 019,593 |...... 5,268,949 | ....ovvunns fennnnn 5,268,949 |... e B,B26 [ e e [ 1,157,636
ABI
CURR #3626 ............. G2962#AC5 .............. D1t Currency..... CITIBANK NA ........ ES70DZWZ7FF32TWEFA76 | 12/17/2020 |.01/21/2083 |..cevvveneeaeen fennnnn 24,444,000 |....... 2.82 (2.1) [eeeeeeeeeenieeee oo o 56,282 |...... 3,576,492 | ..ccevvenns feunnnn 3,576,492 |......... (85,493)]-vveeeeeeeenns foeeeemmneeeeeeenn feee e feeeeenen 382,983 | .......... 0004 ...oeenennee
ABP FIX EUR/FIX USD JP MORGAN CHASE
CURR #3627 ... G2962#AB7 ... D1 .| Currency..... BANK, NA ... . THBGLXDRUGQFUS7RNES7  |. 12/17/2020 |. 01/21/2031 R 11,025,000 |..... 2.73 (1.24) |.. 44,950 |...... 1,736,863 |..oevevvns |oeeee 1,736,863 |.......... 34,666 |. 154,118
ODAL WIND FIX
USD CURR #3741 ........ R7000*AA4 .............. D1t Currency..... CITIBANK NA ........ E570DZWZ7FF32TWEFA76 | 03/16/2021 |. 06/30/2042 |........ceeveeen feunnnn 17,608,698 |..... 6.71 (4.52) |oeeeeeeeeemeeaes foeeeemeeeeeeeen [ 115,140 |...... 3,982,324 |.....ccevns |oennnn 3,982,324 |.......... 58,542 |- [ e e 386,420 [ .......... 0004 ...oeenennee
AKIEM HOLDING FIX
EUR/FIX USD CURR #3746
........................... F1000#AD0 .............. |D 1 ........... [Currency..... |BNP PARIBAS ........ ROMUWSFPUSMPROBKS5P83 [. 03/18/2021 |. 04/15/2041 |................ |-..... 36,939,600 [.....4.25 (2.02) |...ccevvvnnrrvennn fovonrerrinnnnnnns |oeeennn.. 222,499 ..., 10,999,169 | .....oeennt [...2. 10,999,169 |0ttt i263,276 [oenniiiiniiiees |vvnineeccvinis [ e 784,799 | Leellll ] 0004 L
EASTLIGHT FIX GBP/FIX JP MORGAN CHASE
USD CURR#3846 ......... G3029*ABO .............. D1t Currency..... BANK, NA ......cc.et 7HBGLXDRUGQFUSRNES7  |. 05/20/2021 |. 08/20/2046 |........eevvvven feunnns 28,296,000 |..... 3.55 (2.54) |.evviieiniiiiinn oo i 90,440 |...... 7,604,216 [..euuneeens [onnnns 7,604,216 |......... [RESTRCCE)) PR RPN R RN 684,469 [ .......... 0004 ...oovnnnnnn
PURATOS FIX EUR/FIX
USD CURR #3867 ........ B7000#AA7 ..evvievinnnn D1t Currency..... BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83 . 06/10/2021 . 07/01/2041 |...cevvvenvinen feunnns 36,525,000 ..... 3.55 (1.84) |eevveniiviiinnnns foevveiiiniiiiins fes 174,400 |...... 8,952,334 [..ccoeeniin | 8,952,334 |......... 253,194 |oeevineiiinnn o e [ 780,511 ... 0004 ...oovnnnnnn
BREEDON FIX GBP/FIX
USD CURR #3894 ........ G1320%AA2 .........eeenn D1t Currency..... CITIBANK NA ........ ES70DZWZ7FF32TWEFA7E | 06/23/2021 |. 09/25/2028 |.......vvvvvvnn feunnnnnd 6,995,000..... 2.58 (2.11) |ouveeiiiiiinnns [ e 13,581 |...... 1,003,180 | .oevvvennnn fnnnns 1,003,180 |......... [(CITRE<1c)) R AR RN AR 81,973 weveennnns 0004 ...oovnnnnnn
BREEDON FIX EUR/FIX JP MORGAN CHASE
USD CURR #3895 ........ G1320%AE4 .............. D1t Currency..... BANK, NA ......ceeet 7HBGLXDRUGQFUSRNES7  |. 06/23/2021 |. 09/25/2028 |.......evvvvven founnns 11,960,000 |..... 2.61 (1.07) [oeorviinnininiins foneeeiviinees v 49,917 |...... 1,483,190 [.eeeeeeenns | 1,483,190 |........ [REVCTH) SR AP AR R, 140,156 | .......... 0004 ...oovnnnnnn
BREEDON FIX EUR/FIX
USD CURR #3896 ........ G1320*AF1 .. ...eennnnees D1t Currency..... CITIBANK NA ........ ES70DZWZ7FF32TWEFA76  |. 06/23/2021 |. 09/23/2031 |...cevvvvnvvinnn founnns 13,156,000 |..... 2.94 (1.33) |oevveieniniiiinnn oo v 58,483 |...... 1,996,238 [..evvnneens [onnnns 1,996,238 |.......... 40,522 |.evveniiiiini foereeii e e 191,641 .......... 0004 ...oovnnnnnn
NGN FIX GBP/FIX USD
CURR#3901 .......cceeee G6655@AD8 .............. D1t Currency..... BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573  |. 06/30/2021 |. 09/23/2036 |.......eeovvvven feunnns 55,316,000 ..... 2.78 (2.02) [cevverrrrinnnnnns foovevnniniiiiiins fons 142,169 |...... 9,587,836 [..euvneenns [onnnns 9,587,836 |......... (CSZA1-7) O RPN R N 1,015,962 | .......... 0004 ...oovnnnnnn
OYFJELLET FIX EUR/FIX
USD CURR #3991 ........ R7000#AA0 .....evvnneeee D1t Currency..... CITIBANK NA ........ ES70DZWZ7FF32TWEFA76 | 08/31/2021 |. 09/14/2045 |........vvvvven founnns 40,648,628 ...... 5.44 (3.8) |evvvenniiiiinnnn [ s 202,79 |...... 7,003,851 [.evuuneenns [ 7,003,851 |......... JICICT: 221 OO RN RN RN 963,509 | .......... 0004 ...oovnnnnnn
1D FIX USD/FIX CHF
CURR #4032 ............. 0 i N/A s Currency..... BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83 | 10/13/2021 |. 10/26/2028 |........evvvveen fonnns 323,415,265 |..... 0.26 (1.89) [covrvvierniiiines Jornniiiciiiins oo (1,316,391)f...... 8,382,117 [.eveeeeeen [ 8,382,117 |..... (5,761,986)[.....ccvvnnnevennn fernnririiininnns foevvrniiineecinns foens 3,819,205 | .......... 0003 ..ovvvnnnnne
SISKIN FIX USD/FIX GBP|
CURR #4067 ............. 0 i N/A s Currency..... CITIBANK NA ........ ES70DZWZ7FF32TWEFA76 | 11/10/2021 |. 11/01/2061 |.....oevveviven founnns 72,003,587 |..... 0.94 (0.74) |eevverrrvinnnnns fooveviniiiiiiins fes (17,950)|....(11,355,252)| ........... ....(11,365,252)f........ FCIVRINCLCT: R AR RPN AR 2,237,228 | ... 0003 ..ovvvnnnnne
VIRIDOR FIX GBP/FIX
USD CURR #4087 ........ GI369*AAT ......eevnnnns D1, Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTDBPU41 |. 11/16/2021 |. 03/31/2043 |.......ecevvvven ovnnns 53,096,848 |..... 5.37 (4.55) |oevvvennnniiinnnn [ e 160,714 ]...... 8,716,224 |...coeeooo [t 8,716,224 |........ (76,210)]- .o evvvvneinnine Jovnniniiiiiinnns fovvvvinininiiinns oo 1,187,688 ] .......... 0004 ...ooeennnns




STATEMENT AS OF MARCH 31, 2023 OF THE PACIFIC LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
AUSTRALIA & NEW
COATES FIX AUD/FIX USD ZEALAND BANKING
CURR #4088 ............. 02600@AD2 .............. D1t Currency..... GROWP LTD ........... JHE42UYNINTJIBBYTTU19 | 11/17/2021 [. 01/12/2029 |.eeeveeeeeeennn [ 7,270,000]..... 2.96 (3.76) |oevvueeeeemennes foeeeemmneeeeenn [ (9,191)f......... 392,556 | .oevvvninns [ 392,556 |.......... 37,918 [ e e s 87,480 [ ....een... 0004 ...oeenennee
AUSTRALIA & NEW
COATES FIX AUD/FIX US ZEALAND BANKING
CURR #4089 ... . | Q2600@AF7 ... D1 GROUP LTD ... . JHEA2UYNWINTJBBYTTU19 | 11/17/2021 |. 01/12/2034 |.... P 21,810,000]...... 3.33 (4.3) |.. ...(34,538)...... 1,346,539 [.oeveneens [ 1,346,539 |...
REAL MADRID F
EUR/FIX USD CURR #4094
L8749#AD4 ... D1 .| Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTDBPU41 |. 11/23/2021 |. 07/30/2049 |.... P AU 23,614,500 ..... 3.34 (1.52) |.. .. 108,367 |...... 3,802,065 [..ouuveeee fornnnn 3,802,065 |.........208,255 |..ceeveneeeeennnn fereeeeeenieeees e [ 606,101
Vi
USD CURR #4095 ........ 09396*AA3 ........cc.... D1t Currency..... CITIBANK NA ........ ES70DZWZ7FF32TWEFA76 | 11/23/2021 |. 03/31/2039 |...cevveueeeaen feunnnn 37,708,825 |..... 3.24 (4.27) |eeeeeeeeeeeeeennn [ s (52,192)|...... 2,112,629 | .ccovvnnnns fennnnn 2,112,629 |.......... 87,203 |+eeeeeeeeeeen foeeeeeeeeeee e e 754,435 | .......... 0004 ...ooenennee
HARPER ADAMS FIX
GBP/FIX USD CURR #4096
........................... G4303*AA7 ........co.... |D 1 .o [Currency..... |CITIBANK NA ........ ES70DZWZ7FF32TWEFA76 |. 11/23/2021 |. 12/07/2051 |...........eeun. |-..... 33,400,000 .....3.48 (2.39) [...ccvvvvnvrvvnns fovenreevennnnnnnns |oevenen. 104,876 |...... 8,659,154 | ...oeennnnn [.0... 8,659,154 |.oeeut (95,767 ). |evviieeecciiiis [ Jeenen 894,766 | ..eellll | 0004 ...
ENFINIUM FIX GBP/FIX JP MORGAN CHASE
USD CURR#4097 ......... G2018*AA7 .eveennnnenee D1t Currency..... BANK, NA ......cc.et 7HBGLXDRUGQFUSTRNES7  |. 11/24/2021 . 12/31/2047 |...oovvvnncvinnn fennnns 33,327,500 |..... 30 VAN < 07 I FO KU R, 101,417 |...... 6,281,421 [..oeeeeenin [ 6,281,421 |......... [R-7A0K5%)) R FPRRUUUR R R, 829,344 | .......... 0004 ...oovnnnnnn
WREN FIX USD/FIX GBP
CURR #4109 ............. 0 i N/A s Currency..... CITIBANK NA ........ ES70DZWZ7FF32TWEFA76 | 12/10/2021 |. 11/01/2061 |....ovvvenrvinnn fennns 186,040,053 |........ LI (URYL) N PR IR RPN (41,020)]... (32,891,767)]........... ... (32,891,767)..... (2,969,452)]....ccvvnniiiinnn foonneeeiiiinnnnns foeveviienneiiennn o 5,780,462 .......... 0003 ..ovvvnnnnne
LIEVRE FIX CAD/FIX USD| JP MORGAN CHASE
CURR #4154 ............. 53173UACT evvennne D1t Currency..... BANK, NA ......cc.et 7HBGLXDRUGQFUSTRNES7  |. 12/20/2021 |. 12/31/2061 |..cevvvveniinnn feunnns 73,370,405 |..... 347 (4.05) |oevvevivirinnnnns foorevinniiieiinn fes (74,304)..... (7,056,364)(...cceeee |onne (7,056,364)......... LRIV R AR RN RN 2,284,543 | .......... 0004 ....ovnnnnnn
. CDOR3MOD3 0.38
1D FLOAT USD/FLOAT CAD JP MORGAN CHASE (SOFRRATEC4
CURR #4222 ............. 0 s N/A et Currency..... BANK, NA ....oeeennnt 7HBGLXDRUGQFUSRNES7  |. 01/25/2022 |. 02/01/2027 |..eevveuneveeenn feunnn 475,096,999(0.7)  feeeeeeeeeees e e (361,501)... (30,747,655)]........... ... (30,747,655)......... 146,491 [ e e fes 4,657,305 | .......... 0003 .evvvennnnes
DAWSON FIX EUR/FIX USD
CURR #4224 ... .... | G2687*ABS ... D1 .| Currency..... SOCIETE GENERALE .. 02RNE8IBXP4ROTDBPU41 |.01/28/2022 |. 03/31/2032 |.... P AU 16,725,000 |..... 3.37 (1.62) [.. ...203,314 |...... 1,783,253 [.evveneees [ 1,783,253 |.......... 25,521 |. 250,990
OEG FIX CAD/F JP MORGAN CHASE
CURR #4276 ............. C68020AA0 .............. D1t Currency..... BANK, NA .....oeennet 7HBGLXDRUGQFUS7RNES7  |. 02/11/2022 |. 06/30/2051 |..eevvveeneeeaen fnnnns 39,273,507 |..... 5.27 (5.79) |oevmeeeeemmmnans Joeeemmieeeeeenns oo (16,826)|....... (986,238)[ .cvvvnneee foennnen (986,238)|........... 4,206 |-eeeeeeeeeneees foeeemneeeeeeenen feeeeeeee e 1,044,049 [ .......... 0004 ...oeenennee
HEATHROW ARPT FIX
GBP/FIX USD CURR #4340
........................... G4378*AN9 .............. |D 1 ...........[Currency..... |CITIBANK NA ........ E570DZWZ7FF32TWEFA76 |. 03/18/2022 |.06/21/2052 |........ccevves |+eeenn 92,190,000 [.....4.75 (3.77) [oeevvrvnnnniininns fooenreeeeinnninnns |oeeennn.. 278,534 (..., 22,501,409 | ........... [..0.. 22,501,400 |...ooe. (247, 754) e v [ 00000, 2,492,822 | .ol | 0004 e
TELIA TOWER FIX
EUR/FIX USD CURR #4387
........................... G6576*AA2 .............. |D 1 ...........[Currency..... |SOCIETE GENERALE .. O2RNESIBXP4ROTD8PU41 [. 03/29/2022 |.01/09/2032 |......cceevuuues |oeeenn 18,917,600 |.....4.17 (2.53) |oeeeerreeneeeeeens fooeeeeeeemnnineee |oeeennn...80,680 [...... 1,764,560 | ..ooovvnnn [onnne 1,764,560 |oeeeene 16,753 [ e foeeeeeeiiie [00e.2.280,331 | eelllll | 0004 ..
TELIA TOWER FIX
NOK/FIX USD CURR #4388
........................... G6576*ABO .............. |D 1 ........... [Currency..... |SOCIETE GENERALE .. O2RNESIBXP4ROTD8PU41 [. 03/29/2022 |.01/09/2032 |........ccevvues |-eeeen..6,354,708 |.....4.19 (4.52) [..coevvvnnviininns fooenneniiinninnns Jovvennnnn 6,908 [.L0....889,901 | oocceennn [onnne0.889,001 |oiinn 548,556 [onnnciiiieins v [ e 94,167 | el | 0004 e
1D FIX USD/FIX NOK
CURR #4389 ............. 0 i N/A s Currency..... DEUTSCHE BANK AG .. 7LTWFZYICNSX8D621K86 |. 03/30/2022 |. 04/06/2032 |.......cceevvenn fennnn 115,848,007 |..... 3,71 (3.56) |oevveneevvinnnns foovriiiiiiniiiins feaennns (322,932))... (16,685,347)........... ... (16,685,347)f..... (2,987, 17| eeeveeniieies forneeeiciiiees [ fees 1,740,090 | .......... 0003 ..ovvvnnnnne
1D FIX USD/FIX CHF
CURR #4434 ............. 0 i N/A s Currency..... BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83  |. 04/25/2022 |. 05/02/2029 |....evvvnnvvvenn founns 208,724,6921..... 1.76 (3.93) [ooeeiviiiiniiinis i o (1,062,575)f...... 7,743,108 [.eveeneeens [ 7,743,103 |..... (3,647,292)]..cvvneiviinnnnns foovrevniiniiiiens e oo 2,576,112 .......... 0003 ..ovvennnnns
1D FIX USD/FIX HKD
CURR #4439 ............. 0 i N/A s Currency..... BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83  |. 04/26/2022 |. 05/03/2027 |......evvnvvvven founnns 63,728,364 [....... T T I AU KU R, (48,943)|....... (140, 217)[ cevreneeens e (140,217)f......... (28,694)]..cvveneiiiinnnnns foovreniiiniieienn feeiiiii e 644,661 [ .......... 0003 ..ovvvnnnnne
SAFFRON FIX GBP/FIX
USD CURR #4440 ........ GT7T4*ARO eeveeeneneee D1t Currency..... CITIBANK NA ........ ES70DZWZ7FF32TWEFA7E | 04/28/2022 |. 05/26/2046 |........covvvven feunnns 24,854,000 ..... 4.98 (3.69) |oevvenvrrrinnnnnns foovrriiiiiiiiiinn [ 80,191 1...... 4,985,010 [..euunenns fonnnns 4,985,010 |....... (254,535)[....ccvvnnniiiinn foeeeiiiies feeveiieiiieen o 598,175 [ ..evennnns 0004 ...oovnnnnnn
SAFFRON FIX GBP/FIX
USD CURR #4441 ........ G7774*AB8 .............. D1t Currency..... CITIBANK NA ........ ES70DZWZ7FF32TWEFA7E | 04/28/2022 |. 05/26/2047 |.....evvvnvvvvnn founnns 24,854,000 |..... 4.98 (3.69) |oevvenvrrrrnnnnnns foovreiniiiiiiiinn [ 80,191 1...... 5,159,171 [.eveeeenn [ 5,159,171 |....... (263,816)[.....cccvvnnneens |evnnnnieeininins [ fenennnnd 610,947 | .......... 0004 ...oovnnnnnn
SAFFRON FIX GBP/FIX
USD CURR #4442 ........ GT7T4*ACE ....oevneeee D1t Currency..... CITIBANK NA ........ ES70DZWZ7FF32TWEFA7E | 04/28/2022 |. 05/26/2048 |........evvvven founnns 24,854,000 |..... 4.98 (3.69) |oevvenvrrrrnnnnnns foovreiniiiiiiiinn [ 80,191 1...... 5,325,972 [ .oeeeeniis | 5,325,972 ....... ({110 A FTTUPT RPN R 623,491 .......... 0004 ...oovnnnnnn
REAL MADRID FIX
EUR/FIX USD CURR #4453 JP MORGAN CHASE
........................... L51240AA3 .............. |D 1 ........... [Currency..... |BANK, NA ............ T7HBGLXDRUGQFUS7RNES7 [. 05/06/2022 |.09/30/2042 |........cevvuues |-oeen. 26,450,000 .....5.66 (3.91) [.oeeereeeeereeens fooeeeeeeeenninnes |oeeennn.. 101,509 [...... 1,750,246 | ........... |...... 1,750,246 |........ 117,084 veeeennnn [0004 L.l
FIG FIX USD/FIX GBP JP MORGAN CHASE
CURR #4648 ............. 0 s N/A et Currency..... BANK, NA ......eeneet 7HBGLXDRUGQFUS7RNES7  |. 06/23/2022 |.06/01/2062 |......evueveeen feunnnn 31,012,832]..... 3.79 (3.48) |oeveeeeeeemeees foeeeemmeeeeeees [ (3,403)|..... (1,561,908)(.....cceees |-nnee (1,561,908)|....... (138,987)[.. e eeeeeeneeeee Jemmneeeeeemnis foeeeeeeneiieeeees [ 970,821 | e 0003 .evvvennnnes
FIG FIX USD/FIX GBP JP MORGAN CHASE
CURR #4650 ... |0 .. N/A . .| Currency..... BANK, NA ... . THBGLXDRUGQFUS7RNES7 . 06/23/2022 |.06/01/2062 |.... R 12,405,133 |..... 3.79 (3.48) [.. .(1,361))....... (624,763)| ... (624,763)|.........(55,59)|.
ML FIXED CAD/FIXED USD|MORTGAGE LOAN
CURR SWAP #913 ........ #206630401 ............. B1. oot Currency..... BNP PARIBAS ........ ROMUWSFPUBMPROBKSP83 |. 12/13/2006 [. 02/01/2027 |...evveueeveennn fooaeeees 4,604,421]..... 9.27 (8.85) |-vvuuereerennnnns fooremnnnnnreeennn fornnerieiniiiaees foeeennns 871,370 .ooiiivinnn Jevennnns 871,370 |.......... (1,186)]- .o eevvemmereeree Jommnneeeennnnnes foerrnnnnanreeennn franeeeens 45,136 ...ooeneen 0004 ..ooeennnnes
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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)
1139999999. Subtotal - Swaps - Hedging Other - Foreign Exchange 181,393 5,614,881 232,871,134 | XXX 232,871,134  (21,669,661) 1,366,986 69,261,998 [ XXX XXX
GDDUEAFE TOTAL FEDFUNDSC4 0.53
RETURN/FF SWAP #4492 | VARIABLE ANNUITY ..... EXHS ........ Equity/Index |BARCLAYS BANK PLC ~ G5GSEF7VJP5I70UK5573 |. 05/25/2022 |. 05/28/2024 |.....ceeveevennn |onee 111,825,2881(9,298)  [oeeeeeeeeieiees Jeeeerneeeeeennn [ (3,704,222)..... (2,735,936)] ..cvvvnnnns fennnn (2,735,936)|..... (2,650,644)[....ccevnnneeeeee Joeneee e foeeeeee s [ 602,624 | .......... 0001 .ovenneeees
GDDUEAFE TOTAL FEDFUNDSC4 0.53
RETURN/FF SWAP #4493 | VARIABLE ANNUITY ..... EXH5 ........ Equity/Index | BARCLAYS BANK PLC  G5GSEF7VJP5170UKS573 |. 05/25/2022 |. 05/31/2024 |.......cevvuees |oenee 31,137,146 [(9,310)  eeiiiiiieieeeennn foereeeeeiiineees foees (1,332,688)....... (761,806)] +evvvnnrees foanees (761,808)....... (729,828)[- -+ eeeveenmaeeee Jemmnnneeeennnins foreeeereniiaareees forns 168,390 [ ...oennnns 0001 ..oenneeees
1149999999. Subtotal - Swaps - Hedging Other - Total Return (5,036,910 (3,497, 742) XXX (3,497,742 (3,380,467) 771,014 | XXX XXX
1169999999. Subtotal - Swaps - Hedging Other 181,393 (4,525,719 133,700,977 | XXX 133,700,977 21,883,494 1,366,986 521,172 97,786,645 [ XXX XXX
1229999999. Subtotal - Swaps - Replication XXX XXX XXX
1289999999. Subtotal - Swaps - Income Generation XXX XXX XXX
1349999999. Subtotal - Swaps - Other XXX XXX XXX
1359999999. Total Swaps - Interest Rate (28,602,334) (674,411,785) XXX (928,927,789) 166,581,257 11,211,803 204,598,077 | XXX XXX
1369999999. Total Swaps - Credit Default XXX XXX XXX
1379999999. Total Swaps - Foreign Exchange 181,393 3,828,855 176,918,616 | XXX 17,917,877 (20,267, 164), 47,344,537 141,682,571 | XXX XXX
1389999999. Total Swaps - Total Return (5,036,910 (3,497, 742) XXX (3,497,742 (3,380,467) 771,014 XXX XXX
1399999999. Total Swaps - Other XXX XXX XXX
1409999999. Total Swaps 181,393 (29,810,389) (500,990,911)f XXX (914,507,654 142,933,626 47,344,537 11,211,803 347,051,662 | XXX XXX
1479999999. Subtotal - Forwards XXX XXX XXX
1509999999. Subtotal - SSAP No. 108 Adjustments XXX XXX XXX
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 865,606,227 [ 236,456,898 |  (25,284,670) 523,060,197 [ XXX 109,543,454 | 475,776,392 45,977,550 | (169,354,740 249,265,017 | XXX XXX
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
1709999999. Subtotal - Hedging Other 181,393 66,328,591 (4,525,719 330,237,507 | XXX 330,237,507 97,385,692 1,366,986 (47,180, 309), 97,786,645 [ XXX XXX
1719999999. Subtotal - Replication XXX XXX XXX
1729999999. Subtotal - Income Generation XXX XXX XXX
1739999999. Subtotal - Other XXX XXX XXX
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives XXX XXX XXX
1759999999 - Totals 865,877,620 | 302,785,489 (29,810,389) 853,297,704 [ XXX 439,780,961 573,162,084 47,344,537 | (216,535,049) 347,051,662 | XXX XXX

(a) Description of Hedged Risk(s)
Hedges the equity risk of a liability
... |Hedges the interest rate risk of a liability
... |Hedges the currency risk of a liability ...
. |Hedges the currency risk of an asset .......
RS0 T T TS QN (T ]G0 A T T PPN
() [ Code [ Financial or Economic Impact of the Hedge at the End of the Reporting Period |
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Futures Contracts Open as of the Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17
Change in
Variation Change in
Description Margin Variation Hedge
of ltem(s) Gain Margin Effectiveness
Hedged, Date of (Loss) Used| Cumulative Gain at
Used for Type(s) | Maturity Book/ to Adjust | Variation (Loss) Inception
Number Income Schedule/ of or Transac- | Reporting Adjusted Cumulative | Deferred Basis of | Margin for |Recognized and at Value of
Ticker of Notional Generation Exhibit Risk(s) Expira- Trade tion Date Carrying Variation | Variation Hedged All Other | in Current Potential Quarter-end | One (1)
Symbol | Contracts Amount Description or Replicated Identifier (a) tion Exchange Date Price Price Fair Value Value Margin Margin Item Hedges Year Exposure (b) Point
EQUITY INDEXED
{511 S R 2,886 |....... 565,681,307 | S&P 500 EMINI JUN23 | ANNUITY ...t EXH5 ........ Equity/Index |.06/16/2023 .|CME .................. SNZ20JLFKBMNNCLQOF39 . |.03/30/2023 .|...3,920.1800 |...4,137.7500 |.............. 6,702 |..eevveeeiieiiiiinnns fooriiiiiiiiiins e e .... 31,396,018 |.... 31,396,018 |....... 32,323,200 {0001 ...ovvvvvvvene] ceeeeiiieeens 50
MINI MSCI EAFE JUN23 |EQUITY INDEXED
L P N 8%8 |........ 91,074,023 | .ooevviiiiiiiiiieieees ANNUITY oo EXHS ........ Equi ty/Index |.06/16/2023 .| ICE .................. 5493004R83RILVX2IL36 |.03/31/2023 .]...2,028.3700 |...2,096.5000 |.............. 2,178 | oo o o Lo, 3,058,827 |...... 3,058,827 |....... 11,317,892 0001 ..o i, 50
1539999999. Subtotal - Long Futures - Hedging Other 8,875 34,454,845 [ 34,454,845 43,641,092 XXX XXX
1579999999. Subtotal - Long Futures 8,875 34,454,845 34,454,845 43,641,092 XXX XXX
ESM3 ..oooenes s 10,49 |.... 2,060,539,468 S&P 500 EMINI JUN23 [VARIABLE ANNUITY .... [EXH 5 ........ Equity/Index |.06/16/2023 .|CME .................. SNZ20JLFKBMNNCLQOF39 . |.03/13/2023 .|...3,926.3300 |...4,137.7500 |............. 23,301 [ e o e .. (110,951,732)|.. (110,951,732)]...... 117,555,200 | 0001 ...ovvvnnnnnnnferinniiinnnns 50
MINI MSCI EMG MKT
MESM3 ........ |oeeeeees 3,527 |....... 169,474,929 |JIN23 ................... VARIABLE ANNUITY .... |EXH 5 ........ Equity/Index |.06/16/2023 .| ICE .........ccennnnn 5493004R83RILVX2IL36  |.03/13/2023 .|..... 961.0100 |..... 995.5000 |............. (0 N RN .... (6,081,496)|.... (6,081,496)[....... 21,060,878 0001 ....ccoeeeeen | i 50
MINI MSCI EAFE JUN23
MFSM3 ... feeeeees 3,220 |....... 326,364,727 [.oeeeeeeeeeeeeeeeees VARIABLE ANNUITY .... |EXH 5 ........ Equity/Index |.06/16/2023 .| ICE .........ccennnnn 5493004R83RILVX2IL36  |.03/13/2023 .|...2,027.1100 |...2,096.5000 [.............. L O ) Ry ... (11,171,773))... (11,171,773)....... 40,557,785 10001 ...ouuunnninnnferniniiininns 50
EMINI RUSSELL 2000
RTYM3 ..ot v 5,284 |....... 471,978,185 | JUN23 ... VARIABLE ANNUITY .... |EXH 5 ........ Equity/Index .06/16/2023 .JCME ..........ccnn. SNZ20JLFKBMNNCLQOF39 . 1.03/13/2023 .]...1,786.4400 |...1,813.5000 |............. 11,730 [ e i foiiiiiiinnnn, ... (7,148,515)].... (7,148,515)|....... 32,760,800 {0001 ...ooeeeeeeeef i, 50
1609999999. Subtotal - Short Futures - Hedging Other 53,573 (135,353,516)| (135,353,516) 211,934,664 XXX XXX
1649999999. Subtotal - Short Futures 53,573 (135,353,516)| (135.353,516)] 211,934,664 XXX XXX
1679999999. Subtotal - SSAP No. 108 Adjustments XXX XXX
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 XXX XXX
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX
1709999999. Subtotal - Hedging Other 62,449 (100,898,671)| (100,898,671)] 255,575,756 XXX XXX
1719999999. Subtotal - Replication XXX XXX
1729999999. Subtotal - Income Generation XXX XXX
1739999999. Subtotal - Other XXX XXX
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives XXX XXX
1759999999 - Totals 62,449 (100,898,671)| (100,898,671) 255,575,756 XXX XXX
Beginning Cumulative Ending
Broker Name Cash Balance Cash Change Cash Balance
0TS =0 T U X 22,025,309 [..eeeeeiiiiiiiiiiiiines 8,959,222 |.... ... 10,984,531
MERRILL LYNCH PIERCE FENNER & SMITH INC . 49,733,687 [....vvvvnvinnnnnnnns (14,166,767)].... ... 35,566,920
Total Net Cash Deposits 51,758,9% (5,207,545) 46,551,451

(a) Code Description of Hedged Risk(s)
0001 eeveeeennnes Hedges the equity risk of a liability
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STATEMENT AS OF MARCH 31, 2023 OF THE PACIFIC LIFE INSURANCE COMPANY

SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

1 2 3 Counterparty Offset Book/Adjusted Carrying Value Fair Value 12 13
Credit 4 5 6 7 8 9 10 11
Master Support Fair Value of Present Value Contracts With Contracts With
Description of Exchange, Agreement Annex Acceptable of Financing Book/Adjusted Book/Adjusted Exposure Net of Contracts With Contracts With Exposure Potential Off-Balance
Counterparty or Central Clearinghouse (Y orN) (Y orN) Collateral Premium Carrying Value >0 | Carrying Value <0 Collateral Fair Value >0 Fair Value <0 Net of Collateral Exposure Sheet Exposure
0199999999 - Aggregate Sum of Exchange Traded Derivatives XXX XXX XXX 46,551,451 46,551,451 62,449 62,449 255,575,756 255,575,756
AUSTRALIA & NEW ZEALAND BANKING GROUP LTD JHE42UYNWWTJBBYTTU19 . |.... .. 1,660,000 |.... ....1,739,095 e 79,09 |... ....1,739,095 e 79,005 ... ... 445,764
BANK OF AMERICA NA ... BATYDEBBGKMZOO3IMB27 . |oeveveeeee Yoo oo Yo e . . 133,335,703 . 337,605,000 |.. .(184,844,775) . . 19,424,521 . 337,605,000 .(184,844,775)|. 152,760,225 33,833,416 |.. .
BARCLAYS BANK PLC G5GSEF7VJP5170UK5573 . . 33,550,000 |[. .. 70,433,214 . 209,235,341 |.. . (3,497,742)). 101,754,385 . 209,235,341 .(3,497,742)). 172,187,599 .6,344,677 |.. 95,409,708
BNP PARIBAS ROMUWSFPUBMPROBKSP83 . |.... . 87,500,000 |.... .. 11,905,979 |... . (3,331,258)]..... . 129,626,818 ....(3,331,258)[.... . 38,795,560 |... .. 14,221,540 .. 12,668,042
CITIBANK NA ES70DZWZ7FF32TWEFATE . |.... . 155,751,638 |... .(361,927,291) ... .. (494,946,180)|.... . 117,902,804
CREDIT AGRICOLE CORP AND INVESTMENT BANK . . 1VUV7VQFKU0QSJ21A208 . |. 205,800,000 [-..oeeeeenneee e . (1,434,754)). (6,080,586)]. 10,311,113 |.. .
CREDIT SUISSE INTERNATIONAL .... ES8DKGMJYYYJLNSC3868 . |. 9,622,230 |..evuniiiinnnnnn 17,693,506 |oevvvenniiiiiiiienes (915)]. . 17,692,591 . 8,070,361

DEUTSCHE BANK AG ............
GOLDMAN SACHS INTERNAT IONAL .
JP MORGAN CHASE BANK, NA .....
MERRILL LYNCH, PIERCE, FENNER & SMITH INC
MIZUHO CAPITAL MARKETS LLC ................
MORGAN STANLEY & CO. INTERNATIONAL PLC .
NATIXIS i

ROYAL BANK OF SCOTLAND PLC
SMBC CAPITAL MARKETS, INC
SOCIETE GENERALE .

TLTWFZY1CNSX8D621K86 . |.
W22LROWP2 [HZNBB6KS28 .
THBGLXDRUGQFUSTRNES7 . |
2138001 TMMKU4Z714F78 . |.
5493001 JVBX2BVHFNBO7 .
4PQUHN3JPFGFNF3BB653 .
KX1WK48MPD4Y2NCU1Z63 .
. RR3QWICHWIPCSBA4S074 . |.
TVJBSHLIZLORGIIGDTNOS . |
O02RNE8 IBXPAROTD8PU41 .

SRS SRS SRS sSsE

6,910,000 |.
3,320,000 |.

.80,600,000 |.
.. 2,060,000 |.
.11,210,000 |
3,490,000 |.
. 52,640,000 |.

.. 59,105,104
390,846

. 62,474,302
3,482,045

. 28,602,024

85,151,731 |.
110,592,477 |-

. 240,930,998 |..
..3,644,104 |..
13,676,989 |..
..3,669,969 |..
.116,660,781 |..

(16,685,347)].

-(2,079,009)|-
- (504,249)].

C(1.63,251)].

. 19,136,627

97,352,447

. 35,418,757

85,151,731
. 114,659,694

. 240,930,998
..3,644,104
13,676,989
..3,669,969
. 116,660,781

(2,079,009)].
(504,249)|.

(1633.251)|.

. 64,020,781

1679044 |..

3,805,220 |
. 369,06 |.
3,359,885 |.

19,136,627

o7 32,447

32,058,872

WELLS FARGO BANK, N. KB1H1DSPREMYMCUFXTO9 . . 1,680,000 [.... ... 3,768,186 |... .. 24,563,909 i e . 19,115,723 |... .. 24,563,909 o fens . 22,883,909 |... ... 19,115,723
0299999999. Total NAIC 1 Designation 322 420,000 538,871,270 1,725,282,941 (852,696,630) 328,255,206 1,720,928,530 (1,026,734,034) 709,086,052 263,233,589 283,811,781
0899999999. Aggregate Sum of Central Clearinghouses (Excluding Exchange Traded) 68,387,532 (87,676,139) 58,385,026 (312,798,561) 83,818,073

0999999999 - Gross Totals 322,420,000 538,871,270 1,840,221,924 (940,372, 769) 374,806,658 1,779,376,004 (1,339,532,595) 709,148,500 602,627,418 539,387,536

1. Offset per SSAP No. 64

2. Net after right of offset per SSAP No. 64

1,840,221,924

(940,372,769)
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Collateral Pledged by Reporting Entity

STATEMENT AS OF MARCH 31, 2023 OF THE PACIFIC LIFE INSURANCE COMPANY

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

1 2 3 4 5 6 7 8 9
Book/Adjusted Type of
Exchange, Counterparty CusIpP Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (1, V or IV)
DEUTSCHE BANK AG .. eeveeeeeeeene e e e e eeee e e e eeen e e e e e e e e e e e e e e e e e nnae e e e eennnas TLTUFZY ICNSX8DB21K8E . | Cash....eeeeeeeeeeeeeeieeeeeeeeee e e e e e [0TSR UREUUPRT PP RIN 13,910,000 [..oeeeeeeeieeeeennnn 13,910,000 [..oeeeeeneieeeeennnn 13,910,000 |...
MIZUHO CAPITAL MARKETS LLC 5493001 JV8X2BVHFNGIT .. Cash .2,820,000 |... ....2,820,000 |... ....2,820,000
CME GROUP INC (MERRILL LYNCH PIERCE FENNER & SMITH INC) . SNZ20JLFK8MNNCLQOF39 .. | Cash Cash . 45,017,018 .. 45,017,018 .. 45,017,018
INTERCONT INENTALEXCHANGE (MERRILL LYNCH PIERCE FENNER & SMITH INC) . 5493004R83R1LVX2IL36 .. | Cash Cash . 1,534,433 . 1,534,433 . 1,534,433
CME GROUP INC (MERRILL LYNCH PIERCE FENNER & SMITH INC) ... SNZ20JLFK8MNNCLQOF39 .. | Cash... Cash . 245,704,212 . 245,704,212 . 245,704,212 |... .
BANK OF AMERICA NA ... BATYDEBBGKMZ0031MB27 . | Treasury. 912828 T2-6 Us TREASURY NT . . 56,130,831 .. 57,053,500 .. 57,053,500 |....09/30/2023
BANK OF AMERICA NA . BATYDEBBGKMZ0031MB27 . | Treasury. .. |91282C-EH-0 US TREASLRY NT ... . 27,321,490 |... .. 28,114,400 |... .. 28,114,400 |....04/15/2025 ...|.
BANK OF AMERICA NA . BATYDEBBGKMZ0031MB27 . | Treasury.... . [91282C-EK-3 US TREASURY NT . 79,703,496 |... .. 81,499,000 |... .. 81,499,000 |....04/30/2024 ...|.
CITIBANK NA . E570DZWZ7FF32TWEFATE . 582839-AH-9 MEAD JOHNSON NUTRITION C SR NT . 25,525,458 .. 25,868,000 .. 22,000,000 |....11/15/2025 ..
CITIBANK NA E570DZWZ7FF32TWEFATE . 084659-AV-3 BERKSHIRE HATHAWAY ENERG SR NT . 18,989,586 .. 20,000,000 .. 22,000,000 |....07/15/2030 ..
CITIBANK NA .. E570DZWZ7FF32TWEFA76 . | Treasury.... .. |91282C-EH-0 US TREASURY NT 124,349,201 |... . 127,958,000 |... .. 11,000,000 |....04/15/2025 ...|.
CITIBANK NA .. E570DZWZ7FF32TWEFA76 . | Treasury.... . [91282C-EK-3 US TREASURY NT . 86,850,493 |... .. 88,807,000 |... .. 20,000,000 |....04/30/2024 ...|.
CITIBANK NA E570DZWZ7FF32TWEFATE . 115637-AP-5 BROWN-FORMAN CORP SR NT . . 18,491,566 .. 20,000,000 .. 20,000,000 |....07/15/2045 ..
CITIBANK NA E570DZWZ7FF32TWEFATE . 586054-AA-6 MEMORIAL SLOAN-KETTERING SR NT .6,306,758 .6,328,000 .. 12,000,000 |....07/01/2042 ..
CITIBANK NA .. E570DZWZ7FF32TWEFA76 . | Corporate... .. | 30231G-AW-2 EXXON MOBIL CORPORATION SR NT . 22,374,881 |... .. 25,000,000 |... .. 20,000,000 |....03/01/2046 ...|.
CITIBANK NA .. E570DZWZ7FF32TWEFA76 . | Corporate... . | 95709T-AM-2 WESTAR ENERGY INC 1ST MTG SER 30YR . . 17,079,128 |... .. 20,000,000 |... .. 25,000,000 |....12/01/2045 ...|.
CITIBANK NA E570DZWZ7FF32TWEFATE . 797440-CA-0 SAN DIEGO G & E 1ST MTG SER WWW ..... . 10,390,246 .. 15,000,000 .. 20,000,000 |....08/15/2051 ..
CITIBANK NA E570DZWZ7FF32TWEFATE . 842434-CR-1 SOUTHERN CALIF GAS CO 1ST MTG SER W . .8,309,989 .. 10,000,000 .. 25,868,000 |....06/01/2048 ..
CITIBANK NA E570DZWZ7FF32TWEFATE . 046353-AL-2 ASTRAZENECA PLC SR NT . 21,493,236 .. 22,000,000 .6,328,000 |....11/16/2025 ..
CITIBANK NA E570DZWZ7FF32TWEFATE . 010392-FM-5 ALABAMA PWR CO SR NT .. . 17,666,661 .. 22,000,000 .. 14,000,000 |....03/01/2045 ..
CITIBANK NA E570DZWZ7FF32TWEFATE . 072863-AJ-2 BAYLOR SCOTT & WHITE HOl .7,388,984 .. 11,000,000 .. 20,000,000 |....11/15/2050 ..
CITIBANK NA E570DZWZ7FF32TWEFATE . 12189L-AN-1 BURLINGTN NORTH SANTA FE SR NT . . 11,092,678 .. 12,000,000 .9,687,000 |....03/15/2043 ..
CITIBANK NA E570DZWZ7FF32TWEFAT6 . 26442E-AE-0 DUKE ENERGY OHIO INC 1ST MTG ... . 15,279,268 .. 20,000,000 .. 15,000,000 |....06/15/2046 ..
CITIBANK NA E570DZWZ7FF32TWEFATE . 369550-BN-9 GENERAL DYNAMICS CORP CO GUARNT . 19,135,790 .. 20,000,000 .. 10,000,000 |....04/01/2030 ..
CITIBANK NA E570DZWZ7FF32TWEFATE . 649322-AA-2 NY & PRESBYTERIAN HOSPIT NT ... . 12,347,575 .. 14,000,000 .. 15,000,000 |....08/01/2045 ..
CITIBANK NA E570DZWZ7FF32TWEFATE . 743756-AC-2 PROV ST JOSEPH HLTH OBL NT SER | . . 16,149,988 .. 20,000,000 . 127,958,000 |....10/01/2047 ..
CITIBANK NA E570DZWZ7FF32TWEFATE . 743756-AE-8 PROV ST JOSEPH HLTH OBL NT SER A . .7,586,891 .9,687,000 .. 88,807,000 |....10/01/2048 ..
CITIBANK NA E570DZWZ7FF32TWEFATE . 907818-EW-4 UNION PACIFIC CORP SR NT ... . 13,674,710 .. 15,000,000 .. 11,530,000 |....09/10/2048 ..
CITIBANK NA . E570DZWZ7FF32TWEFAT6 . 91412N-BD-1 UNIVERSITY OF CHICAGO NT SEf . .9,004, 191 .. 11,530,000 .. 20,000,000 |....04/01/2045 ..
CREDIT AGRICOLE CORP AND INVESTMENT BANK 1VUV7VQFKU0QSJ21A208 .. 581557-BE-4 MCKESSON CORP SR NT .....cevvennnnnnns 538,583 ... 546,000 .7,841,000 |....03/15/2024 ..
CREDIT AGRICOLE CORP AND INVESTMENT BANK 1VUV7VQFKU0QSJ21A208 .. 61761J-3R-8 MORGAN STANLEY SR NT MTN DTD 07/25/16 .2,885,045 .3,049,000 546,000 |....07/27/2026 ..
CREDIT AGRICOLE CORP AND INVESTMENT BANK .. 1VUV7VQFKU0QSJ21A208 .. | Corporate... .. |437076-BM-3 ... | HOME DEPOT INC SR NT .7,600,813 |... .7,841,000 |... .3,049,000 |....04/01/2026 ...|.
CREDIT SUISSE INTERNATIONAL ... ... [E58DKGMJYYYJLNBC3868 .. | Treasury.... . |91282C-EH-0 ... US TREASURY NT ..14,391,342 |... .. 14,809,000 |... .. 14,809,000 |....04/15/2025 ...|.
JP MORGAN CHASE BANK, NA .. . THEGLXDRUGQFUS7RNESY .. 837004-CB-4 SOUTH CAROLINA ELEC&GAS NT ... . 10,929,489 .. 10,000,000 .. 10,000,000 |....01/15/2038 ..
JP MORGAN CHASE BANK, NA .. . THBGLXDRUGQFUS7RNESY .. 665789-BA-0 NORTHERN STATES PWR-WISC 1ST MTG . . 12,021,359 .. 15,000,000 .. 14,000,000 |....09/01/2048 ..
JP MORGAN CHASE BANK, NA .... THBGLXDRUGQFUS7RNEQ7 .. | Treasury.... .. |912828-T2-6 US TREASURY NT . 18,328,716 |... .. 18,630,000 |... .. 10,000,000 |....09/30/2023 ...|.
JP MORGAN CHASE BANK, NA .... THBGLXDRUGQFUS7RNEY7 .. | Treasury. . [91282¢C-EH-0 US TREASLRY NT ... . 45,017,524 |... .. 46,324,000 |... .. 10,000,000 |....04/15/2025 ...|.
JP MORGAN CHASE BANK, NA .. . THBGLXDRUGQFUS7RNESY .. | Treasury. 91282C-EK-3 US TREASLRY NT ... . 22,478,617 .. 22,985,000 ..10,000,000 |....04/30/2024 ..
JP MORGAN CHASE BANK, NA .. . THBGLXDRUGQFUS7RNE9Y .. | Corporate. 10373Q-AV-2 BP CAP MARKETS AMERICA CO GUARNT SER * . 14,235,107 .. 15,000,000 .. 10,000,000 |....01/16/2027 ..
JP MORGAN CHASE BANK, NA .. . THBGLXDRUGQFUS7RNE9Y .. | Corporate 03040W-AK-1 AMERICAN WATER CAP CORP SR NT .. .9,858,752 .. 10,000,000 .. 15,000,000 |....03/01/2024 ..
JP MORGAN CHASE BANK, NA .. . THBGLXDRUGQFUS7RNE9Y .. | Corporate. 010392-F$-2 ALABAMA PWR CO SR NT SER A ... . 12,058,358 .. 14,000,000 .. 15,000,000 |....07/15/2048 ..
JP MORGAN CHASE BANK, NA .. . THBGLXDRUGQFUS7RNE9Y .. | Corporate 29250R-All-6 ENBRIDGE ENERGY PARTNERS SR NT . . 10,170,572 .. 10,000,000 .. 10,000,000 |....10/15/2025 ..
JP MORGAN CHASE BANK, NA .. . THBGLXDRUGQFUS7RNE9Y .. | Corporate. 539830-BD-0 LOCKHEED MARTIN CORP SR NT ... .8,614,677 .. 10,000,000 .9,000,000 |....03/01/2045 ..
JP MORGAN CHASE BANK, NA .. . THBGLXDRUGQFUS7RNE9Y .. | Corporate 718172-BT-5 PHILIP MORRIS INTL INC SR NT . 14,189,065 .. 15,000,000 .9,000,000 |....02/25/2026 ..
JP MORGAN CHASE BANK, NA .. . THBGLXDRUGQFUS7RNE9Y .. | Corporate. 075887-BL-2 BECTON DICKINSON AND CO SR NT .. .9,847,828 .. 10,000,000 .. 13,750,000 |....05/15/2024 ..
JP MORGAN CHASE BANK, NA .. . THBGLXDRUGQFUS7RNE9Y .. | Corporate 247109-BT-7 DELMARVA PR & LT CO 1ST MTG . 11,682,497 .. 13,750,000 .. 10,000,000 |....05/15/2045 ..
JP MORGAN CHASE BANK, NA .. . THBGLXDRUGQFUS7RNE9Y .. | Corporate. 737679-0F-4 POTOMAC ELEC PWR 1ST MTG .. .9,294,921 .. 10,000,000 .7,500,000 |....11/15/2043 ..
JP MORGAN CHASE BANK, NA .. . THBGLXDRUGQFUS7RNE9Y .. | Corporate 00108H-AJ-9 AEP TEXAS INC SR NT SER G . .8,240, 121 .. 10,000,000 .. 10,000,000 |....05/01/2049 ..
JP MORGAN CHASE BANK, NA .. . THBGLXDRUGQFUS7RNE9Y .. | Corporate. 026874-CY-1 AMERICAN INTL GRP SR NT . .9,862,627 .. 10,000,000 .. 10,000,000 |....02/15/2024 ..
JP MORGAN CHASE BANK, NA .. . THBGLXDRUGQFUS7RNE9Y .. | Corporate 20825C-AY-0 CONOCOPHILL IPS CO GUARNT SER .8,932,960 .9,000, 000 .. 15,000,000 |....08/15/2028 ..
JP MORGAN CHASE BANK, . THBGLXDRUGQFUS7RNE9Y .. | Corporate. 092113-AM-1 BLACK HILLS CORP SR NT .. .9,403,639 .. 10,000,000 .. 15,000,000 |....01/15/2027 ..
JP MORGAN CHASE BANK, . THBGLXDRUGQFUS7RNE9Y .. | Corporate 09778P-AA-3 BON SECOURS MERCY SEC .... . 13,505,120 .. 15,000,000 .. 10,000,000 |....06/01/2030 ..
JP MORGAN CHASE BANK, .... THBGLXDRUGQFUS7RNEY7 .. | Corporate... .. | 110122-C0-9 BRISTOL-MYERS SQUIBB CO SR NT .. .9,295,420 |... .. 10,000,000 |... .. 10,000,000 |....06/15/2039 ...|.
JP MORGAN CHASE BANK, ... THBGLXDRUGQFUS7RNE97 .. | Corporate... . [207597-Dv-4 CONNECTICUT LIGHT & POWER 1ST MTG .. .9,771,525 |... .9,000,000 |... .. 18,630,000 |....06/01/2036 ...|.
JP MORGAN CHASE BANK, . THBGLXDRUGQFUS7RNESY .. 478111-AC-1 JOHNS HOPKINS HEALTH SYS NT .. .6,323,254 .7,500,000 .. 46,324,000 |....05/15/2046 ..
JP MORGAN CHASE BANK, . THEGLXDRUGQFUS7RNESY .. 662352-AA-1 NORTH SHORE LONG ISLAND NT .9,037,340 .. 10,000,000 .. 22,985,000 |....11/01/2042 ..
CME GROUP INC (MERRILL LYNCH PIERCE FENNER & SMITH INC) SNZ20JLFK8MNNCLQOF39 .. | Corporate... .. | 822582-BF-8 SHELL INTL FIN CO GUARNT . 28,022,277 |... .. 25,000,000 |... .. 11,000,000 |....05/11/2045 ...|.
CME GROUP INC (MERRILL LYNCH PIERCE FENNER & SMITH INC) ... SNZ20JLFK8MNNCLQOF39 .. [ Corporate... . [822582-BX-9 SHELL INTL FIN CO GUARNT . 23,514,380 |... .. 25,000,000 |... .. 15,000,000 |....09/12/2026 ...|.
CME GROUP INC (MERRILL LYNCH PIERCE FENNER & SMITH INC) SNZ20JLFK8MNNCLQOF39 .. 63946B-AJ-9 NBCUNIVERSAL MEDIA LLC SR NT ... .4,560,770 .5,000,000 .. 10,000,000 |....01/15/2043 ..
CME GROUP INC (MERRILL LYNCH PIERCE FENNER & SMITH INC) SNZ20JLFK8MNNCLQOF39 .. 023641-All-5 AMERICA MOVIL SAB DE CV CO GUARNT .2,147,960 .2,000,000 .. 15,000,000 |....03/30/2040 ..
CME GROUP INC (MERRILL LYNCH PIERCE FENNER & SMITH INC) ... SNZ20JLFK8MNNCLQOF39 .. [ Corporate... . | 0236411-BE-4 AMERICA MOVIL SAB DE CV SR NT .5,373,857 |... 6,000,000 |... ....2,000,000 |....07/16/2042 ...|.
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CME GROUP INC (MERRILL LYNCH PIERCE FENNER & SMITH INC) ... SNZ20JLFK8MNNCLQOF39 .. [ Corporate... . [91324P-CP-5 ... UNITEDHEALTH GRP INC SR NT ... .4,936,019 |... ....5,000,000 |... ... 6,000,000 |....07/15/2025 ...|.
CME GROUP INC (MERRILL LYNCH PIERCE FENNER & SMITH INC) SNZ20JLFK8MNNCLQOF39 .. | Corporate. 91324P-CV-2 UNITEDHEALTH GRP INC SR NT . 13,520,447 .. 14,000,000 .5,000,000 |....03/15/2026 ..
CME GROUP INC (MERRILL LYNCH PIERCE FENNER & SMITH INC) ... SNZ20JLFK8MNNCLQOF39 .. [ Corporate... .. | 482480-AE-0 ........ KLA-TENCOR CORP SR NT . 13,761,167 |... .. 13,800,000 |... .. 25,000,000 |....11/01/2024 ...|.
CME GROUP INC (MERRILL LYNCH PIERCE FENNER & SMITH INC) ... SNZ20JLFK8MNNCLQOF39 .. [ Corporate... . [512807-AN-8 ........ LAM RESEARCH CORP SR NT ... . 10,462,045 |... .. 10,660,000 |... .. 10,000,000 |....03/15/2025 ...|.
CME GROUP INC (MERRILL LYNCH PIERCE FENNER & SMITH INC) SNZ20JLFK8MNNCLQOF39 .. 983919-AJ-0 XILINX INC SRNT ..oeeeenees . 12,547,346 .. 12,850,000 .. 10,000,000 |....06/01/2024 ..
CME GROUP INC (MERRILL LYNCH PIERCE FENNER & SMITH INC) SNZ20JLFK8MNNCLQOF39 .. 254687-CZ-7 WALT DISNEY CO/THE CO GUARNT .4,934,640 .5,000, 000 .5,000,000 |....09/15/2024 ..
CME GROUP INC (MERRILL LYNCH PIERCE FENNER & SMITH INC) ... SNZ20JLFK8MNNCLQOF39 .. [ Corporate... .. |717081-CY-7 ........ | PFIZER INC. SR NT .6,288,724 |... .5,000,000 |... .. 20,000,000 |....03/15/2039 ...|.
CME GROUP INC (MERRILL LYNCH PIERCE FENNER & SMITH INC) ... SNZ20JLFK8MNNCLQOF39 .. [ Corporate... . |539830-BL-2 ... LOCKHEED MARTIN CORP SR NT . 14,849,060 |... .. 15,000,000 |... .. 10,000,000 |....05/15/2046 ...|.
CME GROUP INC (MERRILL LYNCH PIERCE FENNER & SMITH INC) SNZ20JLFK8MNNCLQOF39 .. 713448-CNI-8 PEPSICO INC SR NT ... 30,649,593 .. 31,000,000 .. 13,800,000 |....03/01/2024 ..
CME GROUP INC (MERRILL LYNCH PIERCE FENNER & SMITH INC) SNZ20JLFK8MNNCLQOF39 .. 713448-CY-2 PEPSICO INC SR NT ... .4,925,806 .5,000, 000 .. 10,660,000 |....07/17/2025 ..
CME GROUP INC (MERRILL LYNCH PIERCE FENNER & SMITH INC) SNZ20JLFK8MNNCLQOF39 .. 883556-BY-7 THERMO FISHER SCIENTIFIC SR NT . . 16,987,878 .. 18,750,000 .. 15,000,000 |....08/15/2047 ..
CME GROUP INC (MERRILL LYNCH PIERCE FENNER & SMITH INC) SNZ20JLFK8MNNCLQOF39 .. 002824-BM-1 ABBOTT LABORATORIES SR NT . . 10,855,729 .. 11,000,000 .. 16,967,000 |....09/15/2025 ..
CME GROUP INC (MERRILL LYNCH PIERCE FENNER & SMITH INC) SNZ20JLFK8MNNCLQOF39 .. 002824-BN-9 ABBOTT LABORATORIES SR NT . . 15,129,213 .. 15,000,000 .5,000,000 |....04/15/2043 ..
CME GROUP INC (MERRILL LYNCH PIERCE FENNER & SMITH INC) SNZ20JLFK8MNNCLQOF39 .. 037833-BX-7 APPLE INC SR NT ... .5,026,456 .5,000, 000 .. 31,000,000 |....02/23/2046 ..
CME GROUP INC (MERRILL LYNCH PIERCE FENNER & SMITH INC) SNZ20JLFK8MNNCLQOF39 .. 037833-BY-5 APPLE INC SR NT ... 24,440,515 .. 25,000,000 .5,000,000 |....02/23/2026 ..
CME GROUP INC (MERRILL LYNCH PIERCE FENNER & SMITH INC) SNZ20JLFK8MNNCLQOF39 .. 594918-BJ-2 MICROSOFT CORP SR NT ..... . 16,538,625 .. 16,967,000 .5,000,000 |....11/03/2025 ..
CME GROUP INC (MERRILL LYNCH PIERCE FENNER & SMITH INC) SNZ20JLFK8MNNCLQOF39 .. 30231G-AT-9 EXXON MOBIL CORPORATION S . 19,398, 180 .. 20,000,000 .. 25,000,000 |....03/01/2026 ..
CME GROUP INC (MERRILL LYNCH PIERCE FENNER & SMITH INC) SNZ20JLFK8MNNCLQOF39 .. 30231G-BF-8 EXXON MOBIL CORPORATION SR NT .9,353,014 .. 10,000,000 .. 23,514,380 |....03/19/2040 ..
CME GROUP INC (MERRILL LYNCH PIERCE FENNER & SMITH INC) SNZ20JLFK8MNNCLQOF39 .. 931142-CB-7 WAL-MART STORES NT .... 986,772 ... 900,000 .. 18,750,000 |....09/01/2035 ..
CME GROUP INC (MERRILL LYNCH PIERCE FENNER & SMITH INC) SNZ20JLFK8MNNCLQOF39 .. 023135-AN-6 AMAZON.COM INC SR NT .9,910,206 .. 10,000,000 .. 15,000,000 |....12/05/2024 ..
CME GROUP INC (MERRILL LYNCH PIERCE FENNER & SMITH INC) SNZ20JLFK8MNNCLQOF39 .. 023135-BJ-4 AMAZON.COM INC SR NT .. . 13,552,776 .. 15,000,000 .5,000,000 |....08/22/2047 ..
CME GROUP INC (MERRILL LYNCH PIERCE FENNER & SMITH INC) SNZ20JLFK8MNNCLQOF39 .. 172520-AN-0 CINTAS CORPORATION NO. 2 CO GUARNT . .9,688,482 .. 10,000,000 .. 14,000,000 |....04/01/2027 ..
CME GROUP INC (MERRILL LYNCH PIERCE FENNER & SMITH INC) SNZ20JLFK8MNNCLQOF39 .. 191241-AH-1 COCA-COLA FEMSA SAB CV CO GUARNT . .8,874,265 .. 10,000,000 ...900,000 |....01/22/2030 ..
CME GROUP INC (MERRILL LYNCH PIERCE FENNER & SMITH INC) ... SNZ20JLFK8MNNCLQOF39 .. [ Corporate... . |907818-EY-0 .. UNION PACIFIC CORP SR NT . 14,797,251 |... .. 15,000,000 |... ...09/10/2028 ...|.

0199999999 - Total 1,631,177,476 1,712,191,563 1,710,705,943 XXX XXX
Collateral Pledged to Reporting Entity
1 2 3 4 5 6 7 8 9
Book/Adjusted Type of
Exchange, Counterparty CusIrP Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (I, Vor V)

AUSTRALIA AND NEW ZEALAND BANKING GROUP

BARCLAYS BANK PLC
BNP PARIBAS

CREDIT AGRICOLE CORPORATE AND INVESTMENT BANK ....

GOLDMAN SACHS INTERNAT |ONAL
JP MORGAN CHASE BANK, NA

MORGAN STANLEY & CO. INTERNATIONAL PLC .

JHEA2UYNIWTJBBYTTU1O ..
. GBGSEF7VJPSI70UKS573 ..
. ROMUNSFPUBMPROBKSP83 ..
. TVUV7VQFKUOGSJ21A208 ..
... W22LROWP2IHZNBB6KS528 ..
... THBGLXDRUGQFUS7RNEQ7 ..
... 4PQUHN3JPFGFNF3BB653 ..

. KX1WK48MPD4Y2NCU1Z63 ..

1,660,000
. 33,550,000

2,060,000 |...

1,660,000
.. 33,550,000

ROYAL BANK OF SCOTLAND PLC ... RR3QN I CIIWIPCSBA4S074 .. . 11,210,000 |... . el XXX Ve
SMBC CAPITAL MARKETS, INC . TVJBSHL IZLORGWGDTNOS .. .3,490,000 |... +0023,490,000 [.eeveeeneen e RRK e [ Ve
SOCIETE GENERALE ....... O2RNE8 IBXPAROTD8PU41 .. . 52,640,000 .. 52,640,000

WELLS FARGO BANK, N.A. .. KB1H1DSPRFMYMCUFXTO9 .. 1,680,000 |... 1,680,000 |...

0299999999 - Total 322,420,000 322,420,000
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STATEMENT AS OF MARCH 31, 2023 OF THE PACIFIC LIFE INSURANCE COMPANY

SCHEDULE DB - PART E

Derivatives Hedging Variable Annuity Guarantees as of Current Statement Date

This schedule is specific for the derivatives and the hedging programs captured in SSAP No. 108
CDHS Hedged ltem Hedging Instruments
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19
Fair Value Current Year Hedging
Gain (Loss) Current Year Increase Instruments'
Prior Fair | Ending Fair in Full Fair Value Increase Change in | (Decrease) Current Fair
Value in Full | Value in Full | Contract | Gain (Loss) (Decrease) | the Hedged | in VM-21 Current Year Value Hedge Gain
Contract Contract | Cash Flows | in Hedged [Current Year| inVM-21 Iltem Liability Fair Value |[Current Year| Fluctuation (Loss) in Current Year
Cash Flows | Cash Flows | Attributed to Item Increase Liability Attributed to | Attributed to Fluctuation Natural Not Current Year | Current Year | Current Year Total Ending
Attributed to | Attributed to Interest Attributed to | (Decrease) | Attributed to |Hedged Risk| Hedged Prior of the Offset to | Attributed to | Deferred Prescribed | Additional Deferred Deferred
Interest Interest Rates Hedged in VM-21 Interest Percentage Risk Deferred Hedge VM-21 Hedged Adjustment Deferred Deferred | Amortization| Balance
Identifier Description Rates Rates (4-3) Risk Liability Rates (6/5) (8*9) Balance Instruments Liability Risk [12-(13+14)] | Amortization | Amortization (16+17) (11+15+18)
..... 0001 .......|CDHS - Rho Hedge .........cccoevvueuiiiiiiiiicnicnnneeee | 1,101,389, 811 |.... 845,889,469 |...(255,500,341)|.. (155,853,999).... (32,798,008)|.... (10, 142,811)|.............. 61.0

..... (6,187,115)(.. (328,474,965).... 105,258,615 |..... (6, 187,067)

.................... ... 111,445,682 |....... 8,690,427

........................... 8,690,427 |...(208,338,856)

1,101,389,811 | 845,889,469 | (255,500,341)| (155,853,999)] (32,798,008)

(10,142,811) XXX (6,187,115)| (328,474,965)] 105,268,615

(6, 187,067) 111,445,682 8,690,427 8,690,427 | (208,338,856)




SECURITIES LENDING COLLATERAL ASSETS

SCHEDULE DL - PART 1

Reinvested Collateral Assets Owned Current Statement Date

STATEMENT AS OF MARCH 31, 2023 OF THE PACIFIC LIFE INSURANCE COMPANY

(Securities lending collateral assets reported in aggregate on Line 10 of the Assets page and not included on Schedules A, B, BA, D, DB and E)

1 2 3 4 5 6 7
NAIC
Designation,
NAIC
Designation
Modifier and SVO
CUsSIP Administrative Book/Adjusted
Identification Description Code Symbol Fair Value Carrying Value Maturity Date
0109999999. Total - U.S. Government Bonds XXX
0309999999. Total - All Other Government Bonds XXX
0509999999. Total - U.S. States, Territories and Pc ions Bonds XXX
0709999999. Total - U.S. Political Subdivisions Bonds XXX
0909999999. Total - U.S. Special Revenues Bonds XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds XXX
1309999999. Total - Hybrid Securities XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds XXX
1909999999. Subtotal - Unaffiliated Bank Loans XXX
2419999999. Total - Issuer Obligations XXX
2429999999. Total - Residential Mortgage-Backed Securities XXX
2439999999. Total - Commercial Mortgage-Backed Securities XXX
2449999999. Total - Other Loan-Backed and Structured Securities XXX
2459999999. Total - SVO Identified Funds XXX
2469999999. Total - Affiliated Bank Loans XXX
2479999999. Total - Unaffiliated Bank Loans XXX
2489999999. Total - Unaffiliated Certificates of Deposit XXX
2509999999. Total Bonds XXX
4109999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) - Industrial and Miscellaneous
(Unaffiliated) XXX
4409999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) - Parent, Subsidiaries and Affiliates XXX
4509999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) XXX
5109999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Industrial and Miscellaneous
(Unaffiliated) XXX
5409999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Mutual Funds XXX
5609999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Unit Investment Trusts XXX
5809999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Closed-End Funds XXX
5979999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Parent, Subsidiaries and Affiliates XXX
5989999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) XXX
5999999999. Total - Preferred and Common Stocks XXX
_______________________ MORGAN STANLEY INSTITUTIONAL LIQUIDITY = GOVERNMENT ..eevvviiieeeiiiiieeesiiiieeeenn [ oo o .. 255,189,005 eeeeeennn..255,189,005 |....... 04/03/2023 .......
BUO NESBITT BURNS 16 CORPS .oeee e [ 100,000,000 100,000,000 |....... 04/12/2023 .......
.| BIO NESBITT BURNS 1G CORPS . 100,000,000 .100,000,000 |....... 04/13/2023 ..
.| BNP PARIBAS SA ... 1,275,000,000 |... ..1,275,000,000 |....... 06/29/2023 ..
.| BNP PARIBAS SA B/B OR BETTER .....ccvvvuniiiiiinniniiiiiiiinienciinnnneecesnnnnesnnnnnannennens | oiineess foeeeeeermnns o vvvvninnnns ....50,000,000 |... 50,000,000 [....... 03/31/2023 ..
.| BNP PARIBAS 1G CORPORATES ....evveeeeeeenrnneeeermnnneseeeennnnseeennnnneeeennnnnnnseennnnnnnnes | ooiiisiiss freeeeeemmnns o cernnienees ..400,000,000 |... .400,000,000 |....... 04/21/2023 ..
.| BNP PARIBAS SA ............. ....75,000,000 |... 75,000,000 |....... 06/29/2023 ..
BNP PARIBAS A 16 CORPS ..o [ 250,000,000 |... 250,000,000 03/31/2023
DEUTSCHE BANK SECURITIES INC ...covviiiiiiiiiiiiiiiiiiiienciiienecnee [, 300,000,000 |... 300,000,000 04/21/2023
.| JEFFERIES LLC 16 CORPORATES ...100,000,000 |... 100,000,000 |....... 05/26/2023 ..
.| NATIXIS SECURITIES AMERICAS LLC 1G GROUP .. ...335,000,000 |... .335,000,000 |....... 04/26/2023 ..
.| NATIXIS SECURITIES AMERICAS LLC 1G GROUP ......oieeeeeneeeeeemnnneeeeemnnnneeeemmnnneneennnnn | iisiiss foeeeeeemmme o ceeeiieees ...100,000,000 |... .100,000,000 |....... 04/26/2023 ..
B L O = 1 IS R, ...250,000,000 |... .250,000,000 |....... 06/29/2023 ..
RBC CAPITAL MARKETS 1G CORPS OPEN ....ovoeeeiieieieecce e [ 200,000,000 |... 200,000,000 04/03/2023
9709999999. Subtotal - Cash Equivalents (Schedule E Part 2 type) 3,790, 189,005 3,790, 189,005 XXX
9999999999 - Totals 3,790, 189,005 3,790, 189,005 XXX

General Interrogatories:
1. Total activity for the year
2. Average balance for the year

Fair Value $

.................. 3,790, 189,005
FairValue $ -ooovvveeeneenne 2,126,467,109

Book/Adjusted Carrying Value $ s 3,790, 189,005
Book/Adjusted Carrying Value $ 2,126,467,109

3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:

NAIC1 § .. ..0 NAIC2 §$ ...

..0 NAIC3 § ...

NAIC4 § ... NAIC5 $

E11

0 NAIC6 $ ...




STATEMENT AS OF MARCH 31, 2023 OF THE PACIFIC LIFE INSURANCE COMPANY

SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

(Securities lending collateral assets included on Schedules A, B, BA, D, DB and E and not reported in aggregate on Line 10 of the Assets page)
5

1 2

3

4
NAIC
Designation,
NAIC
Designation
Modifier and SVO

6

7

CUsSIP Administrative Book/Adjusted

Identification Description Code Symbol Fair Value Carrying Value Maturity Date
0109999999. Total - U.S. Government Bonds XXX
0309999999. Total - All Other Government Bonds XXX
0509999999. Total - U.S. States, Territories and Pc ions Bonds XXX
0709999999. Total - U.S. Political Subdivisions Bonds XXX
0909999999. Total - U.S. Special Revenues Bonds XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds XXX
1309999999. Total - Hybrid Securities XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds XXX
1909999999. Subtotal - Unaffiliated Bank Loans XXX
2419999999. Total - Issuer Obligations XXX
2429999999. Total - Residential Mortgage-Backed Securities XXX
2439999999. Total - Commercial Mortgage-Backed Securities XXX
2449999999. Total - Other Loan-Backed and Structured Securities XXX
2459999999. Total - SVO Identified Funds XXX
2469999999. Total - Affiliated Bank Loans XXX
2479999999. Total - Unaffiliated Bank Loans XXX
2489999999. Total - Unaffiliated Certificates of Deposit XXX
2509999999. Total Bonds XXX
4109999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) - Industrial and Miscellaneous

(Unaffiliated) XXX
4409999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) - Parent, Subsidiaries and Affiliates XXX
4509999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) XXX
5109999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Industrial and Miscellaneous

(Unaffiliated) XXX
5409999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Mutual Funds XXX
5609999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Unit Investment Trusts XXX
5809999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Closed-End Funds XXX
5979999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Parent, Subsidiaries and Affiliates XXX
5989999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) XXX
5999999999. Total - Preferred and Common Stocks XXX
9999999999 - Totals XXX

General Interrogatories:
1. Total activity for the year
2. Average balance for the year

Fair Value $
Fair Value $

E12

Book/Adjusted Carrying Value $
Book/Adjusted Carrying Value $




STATEMENT AS OF MARCH 31, 2023 OF THE PACIFIC LIFE INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

Month End Depository Balances

1 2 3 4 5 Book Balance at End of Each Month
During Current Quarter
Amount of Amount of 6 7 8
Interest Received | Interest Accrued
Rate of | During Current at Current
Depository Code | Interest Quarter Statement Date First Month Second Month Third Month
BANK OF AMERICA .......cococvveeeee LOS ANGELES, CA .oovoeeeeeeees foes e fommeeeies Joeeieeieieeeeeeeceee oo [ 9,810,024 |............... 835,717 |eeeene 1,292,868 |..
BANK OF NEW YORK MELLON ........ NEW YORK, NY ..o 206,211 [ o 224,586,254 |........ 108,955,631 |........ 141,879,118 |.
BANK OF NEW YORK MELLON ........ UNITED KINGDOM .....ooovveveves | €t 02.200 v 53,370 | [ 7,673,645 |.......... 11,280,186 |.......... 6,510,292 |.
BANK OF NOVA SCOTIA . HOUSTON, TX ..... 50,036,311 |..
CITIBANK ......cocveee . NEW YORK, NY ... 29,814,138
CREDIT SUISSE ... NEW YORK, NY oo 250,000,000
FEDERAL HOME LOAN BANK .......... TOPEKA, KS woveeeeceeeeeeeeees o e [0 42338 | 87,757 s [ 51,157 |........... 4,079,705

JPMORGAN CHASE BANK
NORTHERN TRUST

.. NEW YORK, NY
.. TORONTO, ON (CANADA) .

4508114 |.

.4,528,114

4,731,213 |.

PNC BANK .......... . PITTSBURGH, PA ....... ... (7,153,022)|..........(9,695,752)|........ (10,362,290)
US BANK ..o DENVER, €O ..o [ e v i o o 13,395,146 |.......... 12,373,590 |........... 5,754,028
STATE STREET BANK AND TRUST

COMPANY ..o BOSTON, MA ..o [ s [ 42900 [ 385,671 [ [ 50,239,113 .............. 433,588 |.............. 435,350 |..
WELLS FARGO BANK ..........cc....... SAN FRANCISCO, CA ..oovvvvcs Lo e v v o [ (247,414,336))|...... (235,072,159)|...... (267,172,854)|..

0199998. Deposits in ... 12 depositories that do
not exceed the allowable limit in any one depository (See

instructions) - Open Depositories XXX | XXX 16,719 1,619,166 1,624,431 1,630,400
0199999. Totals - Open Depositories XXX | XXX 2,158,958 391,452,391 (65,100,359) (88,404,466)
0299998. Deposits in ... depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Suspended Depositories XXX [ XXX
0299999. Totals - Suspended Depositories XXX [ XXX
0399999. Total Cash on Deposit XXX | XXX 2,158,958 391,452,391 (65,100, 359) (88,404,466)
0499999. Cash in Company's Office XXX [ XXX XXX XXX
0599999. Total - Cash XXX [ XXX 2,158,958 391,452,391 (65,100, 359) (88,404,466)

E13
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STATEMENT AS OF MARCH 31, 2023 OF THE PACIFIC LIFE INSURANCE COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1 2 3 4 5 6 7 8 9
Book/Adjusted Amount of Interest Amount Received
CUsIP Description Code Date Acquired Rate of Interest Maturity Date Carrying Value Due and Accrued During Year
...................... US TREASURY BILL .. tssssssssstststtstetteesetesese s sssssssssssssssssnnnnnnnnnnnnnsnnsnnnnsnnnnnnnnnns | eeeeeeeeees [senenenenns 09/01/2028 oo |oviiiiiiiiiiiiiiiiiennnnnn 0,000 |...........05/02/2023 ..o |oeeeeiiiiiniieniiiiiiiieeeeeenn 289,078 [ |
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 249,078
0109999999. Total - U.S. Government Bonds 249,078
0309999999. Total - All Other Government Bonds
0509999999. Total - U.S. States, Territories and Po ions Bonds

0709999999. Total - U.S. Political Subdivisions Bonds

0909999999. Total - U.S. Special Revenues Bonds

1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds
1309999999. Total - Hybrid Securities

1509999999. Total - Parent, Subsidiaries and Affiliates Bonds
1909999999. Subtotal - Unaffiliated Bank Loans

2419999999. Total - Issuer Obligations 249,078
2429999999. Total - Residential Mortgage-Backed Securities
2439999999. Total - Commercial Mortgage-Backed Securities
2449999999. Total - Other Loan-Backed and Structured Securities
2459999999. Total - SVO Identified Funds

2469999999. Total - Affiliated Bank Loans

2479999999. Total - Unaffiliated Bank Loans

2509999999. Total Bonds 249,078
...................... |BNYM L0 = PP PPN beenn... 0373172028 el | 1.800 | 01/01/2024 ..o fovvvinnninniiiiiinnnnnn....30,889,872 [ 21,959 el 129

8109999999. Subtotal - Sweep Accounts 30,889,872 21,959 129
250,000,000 |..

. 03/02/2023 .

261908-10-7 . DREYFUS TREAS & AGENCY CASH MGMT FUND

261941-10-8 ....... DREYFUS TREAS PR CASH MGT-INS SHS 03/30/2023 .... 50,417,067 |..

8209999999. Subtotal - Exempt Money Market Mutual Funds - as Identified by the SVO 300,417,067 1,153,800 2,589,147
25160K-20-7 ....... DEUTSCHE GOVERNMENT MONEY MARK .03/31/2023 . 41,89 |... . 123,819
262006-20-8 ....... DREYFUS GOVT CASH MGMT-I ... 03/31/2023 . . ....5,527
40428X-10-7 ....... |HSBC US GOVT MMKT-I .......... 03/01/2023 . 4. K . . .. . 177,027
665278-70-1 ....... NORTHERN INSTITUTIONAL GOVT SELECT .... JUPR 03/31/2023 63,793,895 |.. ..209, .... 388,921
857492-70-6 ....... STATE STREET INSTITUTIONAL US GOV FUND 03/31/2023 B AP 85,428,006 |......cevviiiiiiiiiiiiiiiiiiiiees 325,623 |.ooiiiiiiiiiiiii 426,478
8309999999. Subtotal - All Other Money Market Mutual Funds 280,624,790 669,630 1,121,773

8609999999 - Total Cash Equivalents 612,180,806 1,845,389 3,711,048
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