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STATEMENT AS OF MARCH 31, 2024 OF THE AUGUSTAR LIFE INSURANCE COMPANY

ASSETS

Current Statement Date

4

1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
1o BONAS ettt [reneneenna 6,730,282,794 | [V 6,730,282,794 |............ 6,082,185, 131
2. Stocks:
2.1 Preferred STOCKS .......cuiuiiiiiieicieteteeccee ettt s [ere e seenenenes 16,637,640 |....oooviereeicccie [V 16,637,640 |................. 16,550,900
2.2 COMMON SOCKS ...t ceeeetetsenecs ettt n et ensen [oeossenineenanas 598,450,887 |.....c.cccunnee 22,672,273 |oerenee 575,778,614 |.......c.... 688,860,815
3. Mortgage loans on real estate:
B FIISEHENS .ottt [ 1,210,713,336 [.oooceeverinccieicrne [V 1,210,713,336 |.....c..... 1,197,158,480
3.2 Other than firSt IENS...........covveveieecececc ettt [feeeees e (O T (O T [0 0
4. Real estate:
4.1 Properties occupied by the company (Iess $  ..ccooeivciinninicenns 0
ENCUMDIANCES) ...ttt sesens [eeeeeetnenese bbbt neee [V N [V N (1 T 0
4.2 Properties held for the production of income (less
$ s 0 encumbrances) .........cccoenieneenienns |oevvicnicnnees 23,643,290 ..o, (O S 23,643,290 |....ccccoennee. 23,592,521
4.3 Properties held for sale (less $§ ..o 0
ENCUMDIANCES) ......eeeeveieievetceeeee ettt tetesee s s et e st seses s ssesesesesesessanans [oeseteseneneneseseseseeneeeneneas (O O (O O [V 0
5. Cash ($
[T
investments (§  .ooevvrniieee 0 ) s oo 1,134,736,054 |...coviiiciiiccicine [V 1,134,736,054 |.....coce.e. 735,777,704
6. Contract loans (including $  «evevevrererverieieieeecene 0 premium notes) ...... [-oeeeeeuene 924,756,283 924,627,356 |................ 926,013,488
7. Derivatives ............... . 106,621,444 |.. . 106,621,444 |.. ...60,885,665
8. Other iNVESIEA @SSEES ....c.ovieurereeeeieiceieieieisieee et ennaens [eocesesesnanenes 329,117,666 329,117,666 326,740,207
9. ReCEIVaADIES fOr SECUMEIES .......vvueieciiecieicieicie et [reecieecieseeaees 1,659,507 |ovoceeeeeirieirieirieieas (U 1,659,507 |.oovvvieeien 2,049,946
10. Securities lending reinvested collateral assets . 99,656,904 |.. 99,656,904 |.. ..162,366,253
11.  Aggregate write-ins for iNVEStEd @SSELS ............ovueveeeiiiriririririeeieeeese s [rererieee s 0 oo 0 e (1 T 0
12. Subtotals, cash and invested assets (LIN€S 110 11) ...cceveveeveveveievcieverceenees freeeeeeees 11,176,275,805 11,153,474,605 |.......... 10,222,181,110
13. Titleplantsless § ..o, 0 charged off (for Title insurers
[oT 2117 OO U O UUUUURTN STTR RSO (O T (O T [0 0
14, Investment inCOme due and @CCTUET .........c.cceuimeeimrerimeenieieieeeiseieeeeeseeenas e 72,729,294 ..o, [V 72,729,294 |........co.c.. 57,294,125
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection |............ccccccc.... 381,730 e [V 381,730 | 389,953
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ ..........ccooveiiiiinne. 0
earned but unbilled PremiumS) ..........cccoveveveiiieiereeieiiee s [oeeeeeeenenenees 1,933,276 |voveeeeeeeeeeeeeeee (01 PO 1,933,276 |.ocooveeeee 2,010,772
15.3 Accrued retrospective premiums ($ ..o 0 )and
contracts subject to redetermination ($ ..........cccoeeevienirrennnn (O Y T (O T [0 [V 0
16. Reinsurance:
16.1 Amounts recoverable from r@INSUIETS ...........cccereeeurueerenereneeieeeeeeresnaes [rorereeccicnenns 65,384,304 |........cooveeeenn. 116,836 [ 65,267,468 |................ 58,720,106
16.2 Funds held by or deposited with reinsured companies .............ccccoeevreres fovrerecieinnns 10,936,713 |0 [ 10,936,713 |.ooieeieenne 17,280,300
16.3 Other amounts receivable under reinsurance contracts .. 27,306,166 |-....cvoeovceeeeeerrenceeeen 0 [ 27,306,166 |................. 50,485,394
17.  Amounts receivable relating to UninSUred Plans .............ccccoeveeeeeeieeeeenenenins v 0 oo 0 (1 T 0
18.1 Current federal and foreign income tax recoverable and interest thereon ... |....cccccoen.. 71,103,613 [ooeroeeeeeeeeeeeeeeee 0 o 71,103,613 |.coooveen. 66,503,800
18.2 Net deferred tax asset ..........coocoeevenenene .. 112,445,067 |.. .. ... 76,750,219 |.. ... 83,317,127
19.  Guaranty funds receivable or 0N dePOSit ............cccccveveveveveeeeeeeieieeeeeeeees |reseeeeeeieeneens 1,998,823 | 0 [ 1,998,823 |.ccvcvivinne 1,936,663
20. Electronic data processing equipment and SOftWAre ............ccccoveveuereeeenenens foeverereiiininnnns 376,338 | [V T 376,338 |ceeeeei 630,779
21. Furniture and equipment, including health care delivery assets
(B o 0 ) et | 1,829,245 |..coviine. 1,829,245 | [V RN 0
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... [ocoeovorrriiccciiiencns (O T (O T [V 0
23. Receivables from parent, subsidiaries and affiliates ................ccccocovveveiviies foevreiinnnnn, 28,032,216 [.ovcveveviiiiicieicieiine (V1 28,032,216 |.....cocveneee 34,719,403
24. Healthcare ($ oooeoeverreeeeeeeeenes 0 ) and other amounts receivable ...... |-.coocoeerenene 9,324,037 |.oooeeeenne 9,324,037 oo [V 0
25.  Aggregate write-ins for other than invested assets ..........c.cccceeeieeeeeeeeeieienns freeeeeinens 195,170,555 |...ccvveevnee 20,942,067 |.ecooverennne 174,228,488 |............... 172,433,934
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) ......c.ccuvvieieeveuiiiiiieeeieieiee e e 11,775,227,182 | 90,708,233 |.......... 11,684,518,949 |......... 10,767,903, 466
27. From Separate Accounts, Segregated Accounts and Protected Cell
AACCOUNLS ...ttt see e eeseseseseseesnseaeseses s nsssesesesassnsesesesesasnsnsnsesanns [eoneesinas 14,156,082,894 |......coovveviiiciricines [V 14,156,082,89%4 |......... 13,876,581,784
28. Total (Lines 26 and 27) 25,931,310,076 90,708,233 25,840,601,843 24,644,485,250
DETAILS OF WRITE-INS
1101.
1102.
1103.
1198. Summary of remaining write-ins for Line 11 from overflow page .............c.cc.. |reeeeeennnnnneeenns (O T (O T [V 0
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11 above) 0 0 0 0
2501. Annuity rider charges receivable ... i, 99,981,427 |...oooomrvvveerecrccericennns | 99,981,427 | 98,051,582
2502. Return of Reinsurance Trust Assets — Scottish Re .....cocoovoieeeeeeceicces e 51,049,039 |...oovieeeeeeeeeee 0 forooiiiis 51,049,039 |...ccoeneneen. 51,049,039
2503.  KEYMAN INSUFANCE  ...oiveveeeieiiiiiiirieieieteietes ettt snesens [eeenesesesssennes 9,865,017 |iveveveiieecieeeceiiae (V1 9,865,017 |cvevereerennne 10,098,001
2598. Summary of remaining write-ins for Line 25 from overflow page ... 34,275,072 |... 20,942,067 |... ... 13,333,005 |... ... 13,235,312
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 195,170,555 20,942,067 174,228,488 172,433,934




STATEMENT AS OF MARCH 31, 2024 OF THE AUGUSTAR LIFE INSURANCE COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS

Aggregate reserve for life contracts $ ............ 4,052,072,515 less $
(including $  ..coovovnene 312,521,843 Modco Reserve)
Aggregate reserve for accident and health contracts (including $
Liability for deposit-type contracts (including $
Contract claims:
4.1 Life
4.2 Accident and health
Policyholders’ dividends/refunds to members $
and unpaid
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 $
Modco)

6.2 Policyholders’ dividends and refunds to members not yet apportioned (including
6.3 Coupons and similar benefits (including $ 0 Modco)
Amount provisionally held for deferred dividend policies not included in Line 6
Premiums and annuity considerations for life and accident and health contracts received in advance less
B e 0 discount; including $ 41,948 accident and health premiums
Contract liabilities not included elsewhere:
9.1 Surrender values on canceled contracts
9.2 Provision for experience rating refunds, including the liability of $
experience rating refunds of which $

Current
Statement Date

2
December 31
Prior Year

............ 4,052,072,515
................ 881,728,224

25,239,307
120,958

....................... 175,716

................... 3,625,883

... 19,493,708 |.

............ 2,944,053,642
... 19,497,088
................ 885,839, 161

19,516,847
132,801

....................... 175,332

................... 3,675,373

Service ACt ...
9.3 Other amounts payable on reinsurance, including $ .................
[oZ=Te L= RO PO U PP URPRURUN
9.4 Interest Maintenance Reserve ...
10. Commissions to agents due or accrued-life and annuity contracts $
$ 147,393 and deposit-type contract funds $  ....cooveceieiriciiicin
11.  Commissions and expense allowances payable on reinsurance assumed
12.  General expenses dUe OF aCCTUEA ............cccueiuieiuieiiieniienieenieeie e see e seeas
13. Transfers to Separate Accounts due or accrued (net) (including $  ..............
allowances recognized in reserves, net of reinsured alloOWaNCES) .........ccuciviiiiiiiiiieeee e
14. Taxes, licenses and fees due or accrued, excluding federal income taxes
15.1 Current federal and foreign income taxes, including $ 0 on realized capital gains (losses) . 0
15.2 Net deferred tax HADIlItY ........ ..o oottt ettt et et e e et et et et et e et e e e 0
16, Unearned iNVESIMENT INCOME .........c.iuiuriiiieeieieiet sttt b ettt b et et e se b et et s e s b et enenssesebenas [eoemnininanasnnas 9,137,042 |...covvine 8,554,425
17.  Amounts withheld or retained by reporting entity as agent or trustee ...........ccccceeveerivireeeceenne ..103,540,858 |.. ..128,400,780
18.  Amounts held for agents' account, including $ .......ccccevevne 4,416,554 agents' credit balaNCes ...........cceveieeeeeeieieieeees [ 4,425,500 |..oooieiiine 4,360,643
19. Remittances and items not allocated
20. Net adjustment in assets and liabilities due to foreign exchange rates ..
21. Liability for benefits for employees and agents if not included above ....
22. Borrowed money $ .....cccocceviriniiinieeens 0 andinterestthereon $  ..oooocvvvvvevccicenenn 0 o
23. Dividends to stockholders declared and UNPAIA ...........cc.oouiiiiiiiiieiieee et sttt ettt et eseesaeesbeesbeesbeenreens
24. Miscellaneous liabilities:
24.01 ASSEt VAIUGLION FESEIVE ........uiiiiii et e e e e e s e e e e e e e e e e e e e e e e e e e e e e neans
24.02 Reinsurance in unauthorized and certified ($ .......ccooeeveeirecinennnns 0 ) COMPANIES ...
24.03 Funds held under reinsurance treaties with unauthorized and certified ($  ............ 2,343,054,177 ) reinsurers ......... |owcceueeee. 3,347,520,501 |........... 3,410,883, 182
24.04 Payable to parent, subsidiaries and affiliates ................ccccieieieiiiiicieictiieee ettt ..191,925,893 |.. ..218,747,563
24,05 DIafts OUISTANAING ......c.cueuieieieieeeeeececeeeie ettt ettt et a s s st s et e s e s e s s s st s et et eseaessas s st esesesessssssssasasesesesesessssasssssasans [eeesenensaenseseseeeeeneneaeneaes [0 0
24.06 Liability for amounts held under UnINSUIEd PIANS .........ccuiiiiiiiiiiiie ettt be et et e besnesmeesnnes [eaee s [0 0
24.07 FUNAS Neld UNAEI COIMSUIAMNGE .......c.ceovvivieevetetieieeeeeeeteteteteteaeae s et s s et esesesessss s sseseseses et ssess s ssssesasesesessssssssesasesesesssnsnssssssasas [ereneneasanenenas 56,891,183 |.coooeeee 70,168,658
24.08 Derivatives ..........cccceeeenne. 10,936,712 |.. 17,280,300
24,09 PAYADIE fOr SECUMLIES ........cuoueuieiieeeseececeecceieee ettt et et ea e s s e s st et e s eseasass st sesesesesessssssssesesesessssssssssssesesesessassnasas [eeeseneneaenseseseseeeneneaeneaes [0 0
24.10 Payable for securities 1eNdINgG ........ccccooereriririeieeecerreeeeeeene 99,656,904 |.. 162,366,253
24.11 Capital notes $ ..cceovvvreeneee and interest thereon $ ......ooeveveenvvneceeen 00 i e [0 0
25. Aggregate write-ins for liabilities ............ccoceeiieinreeeccceeeene 924,366,188 926,329,273
26. Total liabilities excluding Separate Accounts buSINESS (LINES 110 25) .........cvcveueueuieiiieieicieieteeeeeeee et 9,725,205,982 8,815,055,511
27.  From Separate ACCOUNES SAEMENT .........c.ccuiuiiieiiiiiietetctieeeee ettt et et s ettt s e e s s s et e sebesesess s es st asesesesesssssssssssesesessssansana oeseseanas 14,156,082,89%4 |.......... 13,876,581,784
28. Total liabilities (Lines 26 and 27) ... 23,881,288,876 22,691,637,295
29, COMMON CAPILAI SLOCK .......cvvivieieieiiiicietetet ettt ettt ettt ettt s et se et st et eses e s s st et esesesesessasesssesesesesesesnssssssesasesesesssnssssasssas|oesesessasinnans 10,000,000 |....cccveev.e 10,000,000
30, Preferred CaAPItAl STOCK .........cceveveieececeeteieeeeeee et teteeeesseeaeteteseesesetetesesesssssesesesesssssaesesesessnsseetesesesnsssetesesessssnaesesesesnsssnsesesennneen 0| .0
31. Aggregate write-ins for other than special SUIPIUS FUNAS .......cc.iiiiiiiiii ettt [ereeeae e [0 0
32, SUIPIUS NOES ..o ..308,100,944 |.. ..308,082,091
33.  Gross paid in and CONHDUIEA SUIPIUS ............c.ceuiuiuieiiiiiieieteteteseee ettt tesess s st eae s s ese s s esssesesesesesesnsss st sesesesessssasesssasasesesa|esesenennnes 1,073,735,859 |................ 948,735,859
34. Aggregate write-ins for SPECial SUMPIUS FUNDS ...........cooiieieieieicececce ettt s st es e as s s s s seseseas [ereneeneneenenas 62,991,310 | 62,762,661
35, UNASSIGNEA fUNAS (SUMPIUS) .......vevveeeeieeeceiieteseteeeaeeee ettt sttt et et e s s s s s st eseseseaessa s s sesesesesessssasssseseseseseasanasasseseseseanas [eressesnsnens 504,484,852 |............... 623,267,344
36. Less treasury stock, at cost:
36.1 s 0 shares common (value included iNLINe 29 $  ...ooooovvcrvnncininenencd0 ) o oo [0 0
36.2 s 0 shares preferred (value included in Lin@ 30 $  «eovovvvveeeecnnnnncneeeeens 00 ) s oo [0 0
37. Surplus (Total Lines 31+32+33+34+35-36) (including $ ........ccccovverererrernnenne 1,949,312,965 1,942,847,955
38, Totals Of LINES 29, 30 NG 37 ....oiuiiuiiieiieieieis ettt s bbbttt 1,959,312,965 1,952,847,955
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 25,840,601,841 24,644,485,250
DETAILS OF WRITE-INS
2501, POLICY 10AN TTADT TTTY ottt bbbttt b ettt [eeeeeneaeaeeees 851,280,348 854,387,428
2502. Liability for cash collateral ......cccccooveeeenens ...48,090,000 |.. ... 47,360,000
2503. Deferred liability for intercompany reinsurance ................... ... 18,956,939 |.. ... 18,956,939
2598. Summary of remaining write-ins for Line 25 from OVEIfIOW PAGE ............cuiueveieuiiiiiiiririeieieieeeee st e 6,038,901 |...coovveinnne 5,624,906
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 924,366,188 926,329,273
£ 0 ) RO OO PR RO PPN
3102.
3103, e
3198. Summary of remaining write-ins for Line 31 from oVerflow PAge ............couiiiiiiiiiiiii e 0 .. .0
3199. Totals (Lines 3101 through 3103 plus 3198)(Line 31 above) 0 0
3401. Segregated special surplus for Sunrise Captive Re, LLC. ..o [ereseeseeeeenas 58,825,619 |................. 58,825,619
3402,  AdMitted diSalTOWEd IMR ...ttt a et s s e e e s e s e e e s s e s e s esee e s s e s e s et es et s e snsesesenann [orseeeeannananaen 4,165,691 | 3,937,042
101 TR TSRO KR O PR O PR TR PR RSSO PR SRR OPPRUPRTRRORIN
3498. Summary of remaining write-ins for Line 34 from OVErflOW PAGE .........ciiiiiiiiiiieiiee ettt [ [0 0
3499. Totals (Lines 3401 through 3403 plus 3498)(Line 34 above) 62,991,310 62,762,661




STATEMENT AS OF MARCH 31, 2024 OF THE AUGUSTAR 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 ..............ccccceveveeercforrceieinenn. 894,361,549 |.............. (258,594 ,346)......cocvee.. 86,698,983
2. Considerations for supplementary contracts with life contingencies.............ccooeeieiiiiieiinineeieene e [0 [0 0
3. Netinvestment INCOME .......coovoriiiiiiicieieiirrr e 96,598,455 81,815,160 |.. ..376,972,481
4. Amortization of Interest Maintenance RESEIVE (IMR) ..........cccovovveveveueueeeeeeeeeeeeeeeeaeseeeee e |resee s 99,168 |- 433,358 |.. .. 1,574,241
5. Separate Accounts net gain from operations excluding unrealized gains or l0SS€S ...........ccocvrvereeioriiiiiiis [0 [0 0
6. Commissions and expense allowances on reiNSUrance CeAEd ............oovovrvevrieveuerereeeeeeeeieeseseseesns oo 58,900,869 |.....cccovnve 63,592,3% |.............. 402,859, 191
7. Reserve adjustments on reiNSUrance CEAEA .............cocooveviviveveuiriieieeeieieeieseseees e sesesss s s e (236,929,010)}...cvcvvenvee 237,344,391 |......... 10,465,444 ,723
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract
guarantees from SeParate ACCOUNES............c.ovvurueuereiiieeeeieieiiesesesesesssesesesssssessese s s s s sesesns [eesseciceseseenasd 43,737,839 | 44,935 114 | 176,032,342
8.2 Charges and fees for depoSit-type CONMTACES ...........c.ceuiriiieieieieecececec et [ee et eeaes [0 [0 0
8.3 Aggregate write-ins for miscellaneous income .. 41,332,938 20,562,615 205,084,679
9. Totals (Lines 110 8.3) ...cevveeiiieiiciecieeieee 898,101,808 190,088,686 11,714,666,640
10.  Death DENETIS ... | T 6,037,410 | 9,665,105
11.  Matured endowments (excluding guaranteed annual pure endowments) .
12, ANNUILY DENEFIES ...t b ettt et ab e ae e he e b e nbe b ens
13. Disability benefits and benefits under accident and health contracts ............cccccoveiiiiiiiiiiicine,
14. Coupons, guaranteed annual pure endowments and similar benefits
15.  Surrender benefits and withdrawals for life contracts ...................
16.  GrOUD CONVEISIONS ....eeiueiiuiieuieauteauteeuteateesteesaeesseesseeseeeseeaaeeaseeaseeaeeseenseanseenseaneeeneeaseeseeneenneanneenseaneennd
17. Interest and adjustments on contract or deposit-type contract funds ...........cccceeiiiiiiiiiiiiiiicnenes
18. Payments on supplementary contracts with life contingencies ..............
19. Increase in aggregate reserves for life and accident and health contracts 1,110,260,669 9,461,999
20.  Totals (LINES 1010 19) ..ottt n e n e | 1,181,843,545 |.....c.cceceee 74,713,636 |............ 1,384,435,610
21. Commissions on premiums, annuity considerations, and deposit-type contract funds (direct
DUSINESS ONIY) ...ttt s bbb sns bbbt st eb et s s [ecsceeeennacaas 116,874,962 23,937,660 |................ 146,184,333
22. Commissions and expense allowances on reiNSUrance aSSUME ..............c.cueueveereeeeereveueresesrnsssssssnas [oeeeeeeeneenenenes 7,699,773 [ 1,001,707 |.. . 200,245,228
23. General insurance expenses and fraternal EXPENSES ..........cccocvveveveveveueeeeeeieeeseseeeaeeeese e sesesessss e eeseseeeenes 38,116,830 |.oooveeenne 24,164,371
24. Insurance taxes, licenses and fees, excluding federal iNCOME taxes ..............ccceueueeereeveverereeeeeeeeeee e 4,575,090 |.ooovvnnee. 3,561,358
25. Increase in loading on deferred and uncollected premiums ...........
26. Net transfers to or (from) Separate Accounts net of reinsurance
27. Aggregate write-ins for deductions .... 153,259,547 440,807,050 12,012,229,445
28.  Totals (LINES 20 10 27) ..ueiiuiiiieieieee ettt ettt 971,910,541 146,715,842 11,655,921,647
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus
LINE 28) . (73,808,733)...cccvenenee 43,372,844 |................. 58,744,993
30. Dividends to policyholders and refunds to members 1,111,632 1,220,556 4,784,164
31. Net gain from operations after dividends to policyholders, refunds to members and before federal
income taxes (Line 29 MiNUS LINE 30) ........cccovviiuereuiiieieeiieeeieise et sssssese s essese s ss s s s ses s [ecsceseennacans (74,920,365)|...ccvcveeenne 42,152,288 |................. 53,960,829
32. Federal and foreign income taxes incurred (excluding tax on capital gains) ...........cccccoeveveuevevevenennne. (5,302,897) 1,897,542 (46,017,948)
33. Net gain from operations after dividends to policyholders, refunds to members and federal income
taxes and before realized capital gains or (losses) (Line 31 Minus LiNe 32) ..........cccceueuviieeeeererenns fooeecccnne (69,617,468)........c..c..... 40,254,746 |................. 99,978,777
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital
gainstax of §  .oooooiiiicns 499,646 (excluding taxes of $  ..ocoovrricirinens (502,810)
tranSTErred 10 the IMR) ..........oviecueieieeeeeeceete e ee ettt es ettt ee et t e es e sss et st enensssetesesesensssesesesannanen (3,454,139) (705,548) (1,327,978)
35.  Netincome (LiNe 33 PIUS LINE 34) .....c.cucuiuiiiiieiieieteeeeee ettt (73,071,607) 39,549,198 98,650,799
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DeCember 31, PriOT YT ...........c.cocueueueeeeeeceeeeeeeeeeeeeeeeeseseeesesaeseeesesessaesesesenenans 1,952,847,955 1,965,922,789 1,965,922,789
37, NetinCOME (LINE 35) ..ottt et (73,071,607).....ccvnveeeee. 39,549,198 |..oooeine 98,650,799
38. Change in net unrealized capital gains (losses) less capital gains tax of $ ..(21,170,379)].. ... 25,233,245 |.. ..(11,080,821)
39. Change in net unrealized foreign exchange capital gain (I0SS) ..........ccccereevevevevereueeceeeeeieieeeieee e e [0 [0 0
40. Change in net deferred iNCOME tAX .......ccccovoveveveveeeececeie ettt senenas ... 17,056,000 |.....cccovnveeee 4,437,894 |.. ..(12,649,142)
41.  Change in nonadmitted @SSEtS ...........cceeriririrereeeeeeeee e ..(28,066,735)]|.. ..(11,516,133)|.. ...64,864,295
42. Change in liability for reinsurance in unauthorized and certified companies ............ccceeoerieneenenncens e [0 [0 0
43. Change in reserve on account of change in valuation basis, (increase) or decrease ............cccoeeeveescfeeiiiiiiiiiiiiiiis [0 [0 0
44, Change in asset Valuation MESEIVE .........c..coiiiiiiiiaieeie ettt sa e e e e enee e
45.  Change in treasury StOCK ...........coceeiieriieiiniiinie e
46. Surplus (contributed to) withdrawn from Separate Accounts during period ..
47. Other changes in surplus in Separate Accounts Statement .............cooooieiiiiiieieeeeeeeee
48.  Change iN SUMPIUS NOTES .....ccuuiiiiiiiiiieii ettt ettt se e b e e e e st e e st e s seenseeae e s e eneeeneeeneens
49. Cumulative effect of changes in accounting PrinCIpIES ..........ccooiiiiriiiiiiii e
50. Capital changes:
50.1 Paid iN ..o
50.2 Transferred from surplus (Stock Dividend) ..
50.3 Transferred t0 SUMPIUS ..........oiiiiiiiee ettt et b e et e et e et e saeesaeenneeneennens
51.  Surplus adjustment:
511 PAI IN oottt bbbt ettt
51.2 Transferred to capital (Stock Dividend)
51.3 Transferred from capital ...........cccccevoeereenene
51.4 Change in surplus as a result of reinsurance
52, DiVIAENdS t0 SIOCKNOIAETS ......eviiiieeecietrieieiciceete sttt ees e se e eseeeae s e seesseeaesessensesesesesssansesesees|ossensicieeseseensicsceseenanas (0 TR | I S (196,590,000)
53. Aggregate write-ins for gains and losses in surplus (16,662,147) (24,576,046) (57,037,556)
54. Net change in capital and surplus for the year (Lines 37 through 53) ..........cccceeveeeeeieiiiivcreeieeeeeeeens 6,465,010 151,791,905 (13,074,833)
55. Capital and surplus, as of statement date (Lines 36 + 54) 1,959,312,965 2,117,714 694 1,952,847,955
DETAILS OF WRITE-INS
08.3071. POLICY ChAIGES .uuiuiieiieiciee ettt s e s e e e e s e e s s e e s eeeses e eseseseees s s ansesesesanfoesenannananenen 48,214,903 | 51,608,108 |.............. 202,222,122
08.302. Modco MiSCelTanEOUS INCOME ......coivieeieeeeeeeee ettt ettt ee et e e s te e stennseennsaeesseeteeseteenaeoneeeaeeeeananens 23,861,471 .o (| 123,159,098
08.303. FEE INCOME .....eeeieiteeeerieieeectete sttt es ettt s esseee e e seesee e s ee s e e see et e s esee e s e b ebesessens et et esss s nsesesesnses [onsensnnnnnaneen 11,424,092 ..o 11,575,129 | 45,621,075
08.398. Summary of remaining write-ins for Line 8.3 from oVerflow PAgE ..........cccocvoveveueucveuieiieeeeeee e (42,167,528)|....c.cvcvenne (42,620,622)(.............. (165,917,616)
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above) 41,332,938 20,562,615 205,084,679
2701. VA base reinsurance transfer to/from SA Modco .... ..509,882,308 |.. ..389,069,979 |.. ..1,715,266, 163
2702. Funds withheld miscellaneous expense ............... ... 42,963,470 |. ... 48,702,733 |. . 182,146,921
2703. MiSCEITANEOUS EXPENSE ......vveeieieieieieieteeceeeee ettt n e s s s s s e 1,451,122 | 1,407,757 oo 9,215,085
2798. Summary of remaining write-ins for Line 27 from overflow Page ............ccceeeeveveievevevevceeeeeeeeeee e (401,037,353)|...ccecvceeeenns 1,626,581 |......... 10, 105,601,276
2799. Totals (Lines 2701 through 2703 plus 2798)(Line 27 above) 153,259,547 440,807,050 12,012,229,445
5301. Benefit plan adjustment ..........ccooviiieiiioieecee ettt 70,067 oo 116,843 [l 732,912
5302. Deferred coinsurance gain ..(16,732,214) ..(24,692,889)|.. ..(57,770,468)
L3010 1 TS KOO U KOTSRS UPE R PR TP TP UPTTRPRTRTOPRN
5398. Summary of remaining write-ins for Line 53 from oVerflow PAgE .............ccceeeeeveieieiereeeeieeeeeeeeieeesesd|eeeee e [0 [0 0
5399. Totals (Lines 5301 through 5303 plus 5398)(Line 53 above) (16,662,147) (24,576,046) (57,037,556)




STATEMENT AS OF MARCH 31, 2024 OF THE AUGUSTAR LIFE INSURANCE COMPANY

CASH FLOW

Curre;t Year PriorzYear Prior Ye::lr Ended
To Date To Date December 31
Cash from Operations
1. Premiums collected net Of FEINSUMANGCE ...........cuiuiiieiiiciiicieieee ettt saesenaens |oeeinenenes 1,149,612,342 |................. 56,103,508 |............ 1,056,675,133
2. NetiNVESIMENTINCOME .......vuiiiiiciicie et [oe s 82,321,925 | 79,688,412 |...cccvenenn 382,422,976
3. MISCEIIANEOUS INCOME ......vrerereeaceceeeeeeseeseeseesee e se et et ssess sttt 30,899,366 25,599,290 296,771,929
4. TOtal (LINES 110 3) oottt 1,262,833,633 161,391,210 1,735,870,038
5. Benefit and 10SS related PAYMENTS ............c.ceuiviiiiiiieicieteeceeeee ettt besessnnns [oeresesesennas 676,439,710 |..ccooveenee. 632,137,208 |............ 2,431,665,788
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCounts ................. [oeeeeveecne (557,785,084).............. (425,391,357)|.......... (1,864,597,058)
7. Commissions, expenses paid and aggregate write-ins for deductions ...............cccccveveveveveeceeeeieienens oeveecencens 174,089,341 |.ocoeeeee 58,143,991 |....ccocoee. 510,617,314
8. Dividends paid t0 POICYNOIAETS .............cviveveuieieieieeicee ettt et st esesnan s [eseseneeenenees 13,916,662 |................. 13,858,887 |..ccovveenne 58,726,358
9. Federal and foreign income taxes paid (recovered) netof $ .....................c...... 0 taxon capital
GAINS (IOSSES) ..evuieiieiieet ettt bbb (733,540) (384,968) (45,095,379)
10.  Total (LINES 5 throUGN 9) ....c.vuiuieiiiiiieiieit ettt 305,927,089 278,363,761 1,091,317,023
11.  Net cash from operations (Line 4 MinUS LiN€ 10) .........c.cocvoviviueuereriieeieieieetereeeeee e 956,906,544 (116,972,551) 644,553,015
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
12,1 BONGS .ottt bbbt . 159,549,946 |.. 107,198,603
12.2 Stocks .............. ...98,500,000 |....cvveerriiennens 266,300 |..
12.3 Mortgage loans ... ... 25,345,143 |.. 25,117,366 |..
12,4 REEI ESAE ......eeceeceeiei ettt s e e es st a e s e e s e s e e e e senses et st e nsntenesenanans | oeteteten st (U 0
12.5 Other iNVESIEA @SSELS ......cuvuiuiiiiiirieireie ettt seenns [eosesinesesneneees 2,441,345 | (111,495)
12.6 Net gains or (losses) on cash, cash equivalents and short-term investments ............ccccooceiies oo, (O T [0 0
12.7 MiSCEIIANEOUS PrOCEEAS ..........cecvcveieeeececte e eeecae et eeeeesae e tesenenssae s s en s sae st esensnsnsesesesenansesenas 15,530,475 34,123,052 39,687,841
12.8 Total investment proceeds (LINES 12.1 10 12.7) ....ccocvoveveveveueeceiieeeeeee ettt [oeveveseennas 301,366,909 |............... 166,593,826 |................ 689,077,780
13. Cost of investments acquired (long-term only):
T = TSSO ROV 813,550,892 ... 135,997,711 | 607,467,108
1312 STOCKS ..ottt oot 500,000 |....cocovrrvnnne 1,043,800 |...ooocvennene 125,050,578
13.3 MOMGAGE [OBNS .....ceuiiiiiec ittt |oevinineinenanes 38,900,000 |...ocvreenee 74,300,000 |............... 186,025,000
13,4 REAI ESIALE ...ttt |t 255,650 ..o (U R 1,841,239
13.5 Other iNVESIEA @SSELS ......cuvuuieiieiiiecirei ettt nseensees|oesininennenenes 10,510,078 |.covvecinee. 4,005,518 |.....ccovveenee. 57,076,252
13.6 Miscellaneous @pPliCALIONS .............ccuevevevceceeteieeeececee e e ettt ee ettt sensea et s s enssae st eneneees 56,493,315 21,514,170 60,483,126
13.7 Total investments acquired (LINES 13.110 13.6) .....ocveveveveueeieieiieieieeeece e 920,209,935 236,861,199 1,037,943,303
14. Netincrease (or decrease) in contract loans and premium NOES ..............ccceeeeveveveveueeeeeeeeieiennns (1,373,075) (3,226,784) 25,056,722
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) ..........cccccveveveveueceeeeieieeeeeans (617,469,951) (67,040,589) (373,922 ,245)
Cash from Financing and Miscellaneous Sources
16. Cash provided (applied):
16.1 SUrPIUS NOLES, CAPItAI NOES ..........vveeececeieeiee ettt ettt sannnens | |eeseseseeten e se s saeneneees (O T (V1 (2,000,000)
16.2 Capital and paid in surplus, 1€SS treasury STOCK .............c.cceueuiieiieieeeieeeeceeeeeee e |eeseeeeeneens 125,000,000 |............... 125,000,000 |.............. 125,000,000
16.3 BOITOWED fUNGS ...ttt ensien | |oetines s (U (U 0
16.4 Net deposits on deposit-type contracts and other insurance liabilities ...............cccooveveveveececers |oevvereeenns (11,274,123) [ 11,526,111 | 182,097,291
16.5 DiviIdends t0 SLOCKNOIAETS ...........cuuuiuiiiiiiciciee ettt ensees | [rnessene s (U 0 foeerienns 84,782,650
16.6 Other cash provided (APPHEA) ...........c.eveveueueiiiieieteeeeeeeeceeee ettt (54,204,121) (32,556,964) (41,637,463)
17.  Net cash from financing and miscellaneous sources (Line 16.1 through Line 16.4 minus Line 16.5
PIUS LINE 1B.8) ...eveeveeivececcee ettt e st 59,521,756 103,969, 147 178,677,178
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15and 17) . |...c.c.ccccvu... 398,958,350 |....cccovneee (80,043,993)(......cccnvee 449,307,948
19. Cash, cash equivalents and short-term investments:
19.1 BEGINNING OF YEAI .......ovvieeeeeeie ettt ettt s s s st sesesessnananans |oeseseseenenens 735,777,707 |..oveeenen 286,469,759 |......ccevn 286,469,759
19.2 End of period (Line 18 plus Line 19.1) 1,134,736,056 206,425,766 735,777,707
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001. Change in securities lending collateral ... [ 62,709,349 |................ (26,784,516) |............... (48,426,337)
20.0002. Settlement of reinsurance Payable ... e 23,861,471 |oooveeeceeeeee (V1 123,159,098
20.0003. Funds held under reinsurance agreement, Net ...........ccooooiiiiiinnniceeeeeeeeeeeene [ 9,132,165 |. .(19,151,979) [.ovoee 6,618,828
20.0004. Amortization of deferred gain on reinsurance agreements ..(16,732,214)].. ..(24,692,889) |.. ...(57,770,468)
20.0005. Transfer of bonds for payment of dividends to parent ... o (01 [0 92,839,148
20.0006. Transfer of subsidiary ownership for payment of dividends to parent .......ccoovooiiiiiiis fooeiieeee (01 [0 18,968,202
20.0007. Initial reinsurance premiums Payable ..o [t (01 (01 R (260,635,602)




STATEMENT AS OF MARCH 31, 2024 OF THE AUGUSTAR LIFE INSURANCE COMPANY

EXHIBIT 1

DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

Currer11t Year Prior2Year Prior Yezr Ended
To Date To Date December 31
INGIVIAUAL T ... [ 189,345,799 |....coevvnve 233,850,303 |......coccouee 576,912,473
GROUP I vttt ettt ettt et e s et e s et e s et e s e s et e s s et e s et es s s ese s esesesensesensesessesesoeese ettt ettt 0 feeeeeeeeeeee 0 [ 0
INGIVIAUAI BNNUIEIES ...ttt e 1,088,774,936 |................. 20,490,977 |...ccvvnnee 765,863,268
GIOUD GNNUILIES <..vvveviveceevetceceeeeeeeeeeteteteteeses et eeseetetesesssssesssesesetesessssssasssssesesesessssssssasssasesesesssnasssssnsnsesereisssnsssenenas 11,860,798 |....ccvvenvee 8,480,039 |................. 36,629,228
ACCIABNE & NBAIN ... e 1,983,037 |.ovvein 2,167,383 |...ccovirne 8,603,264
FTBEEIMAL ...t 0 [ 0 [ 0
Oher lINES Of DUSINESS ........cuiiiiiiiiiiii ittt [e o 0 [ 0 [ 0
Subtotal (LINES 1 tIOUGN 7) ..ot oo 1,291,964,570 |................ 264,988,702 |........... 1,388,008,233
DEPOSIt-LYPE CONFACES .....vveiiiieiiieieieieteie ettt e st sesesese e ssns [eeseneenenenenas 102,850,147 |....cvnenveeee 75,135,454 |............... 327,665,427
Total (Lines 8 and 9) 1,394,814,717 340,124,156 1,715,673,660




STATEMENT AS OF MARCH 31, 2024 OF THE AUGUSTAR LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

NOTE1 Summary of Significant Accounting Policies and Going Concern

A

Accounting Practices

The financial statements of AuguStar Life Insurance Company ("ALIC" or "the Company") are presented on the basis of accounting practices prescribed or permitted
by the Ohio Insurance Department.

The Ohio Insurance Department recognizes only statutory accounting practices prescribed or permitted by the State of Ohio for determining and reporting the financial
condition and results of operations of an insurance company, for determining its solvency under the Ohio Insurance Law. The National Association of Insurance
Commissioners’ (“NAIC”) Accounting Practices and Procedures Manual, (NAIC SAP) has been adopted as a component of prescribed or permitted practices by the
State of Ohio.

Sunrise Captive Re, LLC ("SUNR"), a wholly owned subsidiary of ALIC, is an Ohio domiciled special purpose financial captive insurance company started operations
during the first quarter of 2019. Pursuant to Ohio Revised Code Chapter 3964 and the approval by the Ohio Insurance Department ("ODI"), Sunrise has applied a
prescribed practice that decreased the subsidiary's valuation by $7,677,594 for March 31, 2024 and increased the subsidiary's valuation by $255,625,824 for
December 31 2023.

A reconciliation of the Company’s net income and capital and surplus between NAIC SAP and practices prescribed by the State of Ohio are shown below:

F/S F/S
SSAP # Page Line # 3/31/2024 12/31/2023

NET INCOME
(1) State basis (Page 4, Line 35, Columns 1 & 3) XXX XXX XXX $ (73,071,607) $ 98.650.799
(2) State Prescribed Practices that are an increase/

(decrease) from NAIC SAP:
(3) State Permitted Practices that are an increase/(decrease)

from NAIC SAP:
(4) NAIC SAP (1-2-3=4) XXX XXX XXX $ (73,071,607) $ 98,650,799
SURPLUS
(5) State basis (Page 3, Line 38, Columns 1 & 2) XXX XXX XXX $ 1,959,312,965 $ 1,952,847,955
(6) State Prescribed Practices that are an increase/(decrease) from NAIC SAP:

Subsidiary Valuation - Sunrise Re Captive, LLC 97 2 8 $ (7 677 594) $ 255.625.824
(7) State Permitted Practices that are an increase/(decrease) from NAIC SAP:
(8) NAIC SAP (5-6-7=8) XXX XXX XXX $ 1,966,990,559 $ 1,697,222,131

Accounting Policy

Life premiums are recognized as income over the premium-paying period of the related policies. Annuity considerations are recognized as revenue when received.
Health premiums are earned ratably over the terms of the related insurance and reinsurance contracts or policies. Expenses incurred in connection with acquiring new
insurance business, including acquisition cost such as sales commissions, are charged to operations as incurred.

The amount of dividends to be paid to participating policyholders is determined annually by the Company’s Board of Directors. The aggregate amount of participating
policyholders’ dividends is related to actual interest, mortality, morbidity, and expense experience for the year and judgment as to the appropriate level of statutory
surplus to be retained by the Company.

(2) Basis for Bonds, Mandatory Convertible Securities, SVO-Identified Investments and Amortization Method
Bonds not backed by other loans are stated at amortized cost using the modified scientific method.

(6) Basis for Loan-Backed Securities and Adjustment Methodology
Loan-backed securities are stated at amortized cost. The retrospective adjustment methodology is used for asset-backed, CMO, and Mortgage-backed
securities.

Going Concern
After evaluating the entity’s ability to continue as a going concern, management was not aware of any conditions or events which raised substantial doubts concerning
the entity’s ability to continue as a going concern as of the date of the filing of this statement.

NOTE 2 Accounting Changes and Corrections of Errors - NONE

NOTE 3 Business Combinations and Goodwill - No significant changes

NOTE 4 Discontinued Operations - No significant changes

NOTE 5 Investments

D.

Loan-Backed Securities

(1) Description of Sources Used to Determine Prepayment Assumptions
Prepayment assumptions for mortgage-backed/loan-backed and structured securities were obtained from broker dealer survey values or internal estimates.

(2) Securities with Recognized Other-Than-Temporary Impairment - NONE

(3) Recognized OTTI Securities - NONE

(4) All impaired securities (fair value is less than cost or amortized cost) for which an other-than-temporary impairment has not been recognized in earnings as a
realized loss (including securities with a recognized other-than-temporary impairment for non-interest related declines when a non-recognized interest related
impairment remains):

a) The aggregate amount of unrealized losses:

1. Less than 12 Months $ 493,114

2. 12 Months or Longer $ 53,610,551
b) The aggregate related fair value of securities with unrealized losses:

1. Less than 12 Months $ 39,901,307

2. 12 Months or Longer $ 623,280,169



STATEMENT AS OF MARCH 31, 2024 OF THE AUGUSTAR LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

R.

(5) Information Investor Considered in Reaching Conclusion that Impairments are Not Other-Than-Temporary

Cash flow modeling was performed on all of these securities using current and expected market based assumptions which showed that the investor will
receive cash flow the percent of value of which is equal to the adjusted statement value. Therefore, any impairment is considered not other-than-temporary.

Dollar Repurchase Agreements and/or Securities Lending Transactions
(3) Collateral Received

b. The fair value of that collateral and of the portion of that collateral that it has sold or

repledged $ 99,664,355

Repurchase Agreements Transactions Accounted for as Secured Borrowing - NONE

Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing - NONE
Repurchase Agreements Transactions Accounted for as a Sale - NONE

Reverse Repurchase Agreements Transactions Accounted for as a Sale - NONE

Working Capital Finance Investments - NONE

Offsetting and Netting of Assets and Liabilities - NONE

Reporting Entity’s Share of Cash Pool by Asset Type - Not applicable

NOTE 6 Joint Ventures, Partnerships and Limited Liability Companies - No significant changes

NOTE 7 Investment Income - No significant changes

NOTE 8 Derivative Instruments

A

B.

Derivatives under SSAP No. 86—Derivatives
(8) Total Premium Costs for Contracts - NONE

Derivatives under SSAP No. 108—Derivative Hedging Variable Annuity Guarantees

(2) Recognition of gains/losses and deferred assets and liabilities
a. Scheduled Amortization - NONE

b. Total Deferred Balance - NONE

c. Reconciliation of Amortization - NONE

NOTE 9 Income Taxes - No significant changes

NOTE 10 Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties

B.

Transactions

As part of the agreement with Constellation Insurance, Inc ("CII"), on each of the first four anniversaries after the closing, Cll will pay or cause to be paid an infusion of
capital to ALIC. As of March 31, 2024, the Company received a capital contribution of $125,000,000 from ClI in satisfaction of the second installment.

During the first quarter of 2024, AuguStar Lending, LLC ("ALL") returned contributed capital of $38,500,000 to its parent Ohio National Foreign Holdings ("ONFH"),
who then returned the contributed capital to the Company.

The Company is a party to an agreement with Constellation Insurance Holdings, Inc. ("CIHI") and most of its direct and indirect subsidiaries whereby ALIC shall
maintain a cash pooling agreement. It is ALIC's duty to maintain sufficient funds to meet the reasonable needs of each party on demand. ALIC must account for the
balances of each party daily. Such funds are deemed to be held in escrow by ALIC for the other parties (e.g. AuguStar Life Assurance Corporation). Settlement is
made daily for each party's needs from or to the concentration account. It is ALIC's duty to invest excess funds in an interest bearing account and/or short-term, highly
liquid investments. ALIC will credit interest monthly at the average interest earned for positive cash balances during the period or charge interest on any negative
balances. The parties agree to indemnify one another for any losses of any nature relating to a party's breach of its duties under the terms of the agreement. At March
31, 2024, ALIC held the following balances for the participating entities in Page 3 Line 24.04 payable to parent, subsidiaries and affiliates in the general account as of
the quarterly statement:

March 31, 2024

———

Augustar Life Assurance Corporation $ 18,750,453
Constellation Insurance, Inc. 9,229,925
Sycamore Re, Ltd 120,093,291
Ohio National Investments, Inc. 11,144,454
Montgomery Re, Inc. 321,189
Constellation Insurance Holdings, Inc 169,094
Kenwood Re, Inc (2,691,832)
Sunrise Captive Re, LLC 12,618,146
OnTech, LLC 1,719,458
Financial Way Realty, Inc 235,933
ON Foreign Holdings LLC (2,095,840)
Camargo Re Captive, Inc. 4,478,462
Global Holdings, SMLLC 85
Total $ 173,972,818

e ————————

NOTE 11 Debt

B.

FHLB (Federal Home Loan Bank) Agreements
(1) The Company is a member of the Federal Home Loan Bank (FHLB) of Cincinnati. Through its membership, and by purchasing FHLB stock, the Company
can enter into deposit contracts. The Company had outstanding deposit contracts of $750,000,000 as of March 31, 2024 and December 31, 2023. The table
below indicates the amount of FHLB of Cincinnati stock purchased, collateral pledged, and additional funding capacity available related to the agreement with
FHLB of Cincinnati.

71



STATEMENT AS OF MARCH 31, 2024 OF THE AUGUSTAR LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

(2) FHLB Capital Stock
a. Aggregate Totals

1 2 3
General Separate
Total 2+3 Account Accounts
1. Current Year
(a) Membership Stock - Class A $ - $ - $ -
(b) Membership Stock - Class B $ 19,040,724 $ 19,040,724 $ -
(c) Activity Stock $ 33,500,000 $ 33,500,000 $ -
(d) Excess Stock $ 76 $ 76 $ -
(e) Aggregate Total (a+b+c+d) $ 52,540,800 $ 52,540,800 $ -
(f) Actual or estimated Borrowing Capacity as Determined by the
Insurer $ 750,001,697 XXX XXX
2. Prior Year-end
(a) Membership Stock - Class A $ - $ - $ -
(b) Membership Stock - Class B $ 19,040,724 $ 19,040,724 $ -
(c) Activity Stock $ 33,000,000 $ 33,000,000 $ -
(d) Excess Stock $ 76 $ 76 $ -
(e) Aggregate Total (a+b+c+d) $ 52,040,800 $ 52,040,800 $ -
(f) Actual or estimated Borrowing Capacity as Determined by the
Insurer $ 750,001,697 XXX XXX
11B(2)a1(f) should be equal to or greater than 11B(4)a1(d)
11B(2)a2(f) should be equal to or greater than 11B(4)a2(d)
b. Membership Stock (Class A and B) Eligible and Not Eligible for Redemption
1 2 Eligible for Redemption
3 4 5 6
6 Months to
Current Year Total Not Eligible for Less Than 6 Less Than 1to Less Than 3
(2+3+4+5+6) Redemption Months 1 Year Years 3 to 5 Years
Membership Stock
1. Class A $ - $ - $ - $ - -
2.Class B $ 19,040,724 $ 19,040,724 $ - $ - -
11B(2)b1 Current Year Total (Column 1) should equal 11B(2)a1(a) Total (Column 1)
11B(2)b2 Current Year Total (Column 1) should equal 11B(2)a1(b) Total (Column 1)
(3) Collateral Pledged to FHLB
a. Amount Pledged as of Reporting Date
1 2 3
Aggregate Total
Fair Value Carrying Value Borrowing
1. Current Year Total General and Separate Accounts Total Collateral
Pledged (Lines 2+3) $1,016,207,725 $1,079,237,602 $ 750,000,000
2. Current Year General Account Total Collateral Pledged $1,016,207,725 $1,079,237,602 $ 750,000,000
3. Current Year Separate Accounts Total Collateral Pledged $ - $ - $ -
4. Prior Year-end Total General and Separate Accounts Total Collateral
Pledged $ 993,686,480 $ 1,051,757,905 $ 750,000,000
11B(3)a1 (Columns 1, 2 and 3) should be equal to or less than 11B(3)b1 (Columns 1, 2 and 3 respectively)
11B(3)a2 (Columns 1, 2 and 3) should be equal to or less than 11B(3)b2 (Columns 1, 2 and 3 respectively)
11B(3)a3 (Columns 1, 2 and 3) should be equal to or less than 11B(3)b3 (Columns 1, 2 and 3 respectively)
11B(3)a4 (Columns 1, 2 and 3) should be equal to or less than 11B(3)b4 (Columns 1, 2 and 3 respectively)
b. Maximum Amount Pledged During Reporting Period
1 2 3
Amount
Borrowed
at Time of
Maximum
Fair Value Carrying Value Collateral
1. Current Year Total General and Separate Accounts Maximum
Collateral Pledged (Lines 2+3) $1,016,207,725 $1,079,237,602 $ 750,000,000
2. Current Year General Account Maximum Collateral Pledged $1,016,207,725 $1,079,237,602 $ 750,000,000
3. Current Year Separate Accounts Maximum Collateral Pledged $ - $ - $ -
4. Prior Year-end Total General and Separate Accounts Maximum
Collateral Pledged $ 995353508  $1061614718  $ 750,000,000
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(4) Borrowing from FHLB
a. Amount as of Reporting Date

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

(a) Debt $ - $ R $ R XXX

(b) Funding Agreements $ 750,000,000 $ 750,000,000 $ - $ 750,000,000
(c) Other $ - $ R $ _ XXX

(d) Aggregate Total (a+b+c) $ 750,000,000 $ 750,000,000 $ - $ 750,000,000

2. Prior Year end

(a) Debt $ - $ R $ R XXX

(b) Funding Agreements $ 750,000,000 $ 750,000,000 $ - $ 750,000,000
(c) Other $ - $ R $ _ XXX

(d) Aggregate Total (a+b+c) $ 750,000,000 $ 750,000,000 $ - $ 750,000,000

b. Maximum Amount During Reporting Period (Current Year)
1 2 3
General Separate
Total 2+3 Account Accounts

1. Debt $ - $ - $ -

2. Funding Agreements $ 750,000,000 $ 750,000,000 $ -

3. Other $ - $ - $ -

4. Aggregate Total (1+2+3) $ 750,000,000 $ 750,000,000 $ -

11B(4)b4 (Columns 1, 2 and 3) should be equal to or greater than 11B(4)a1(d) (Columns 1, 2 and 3 respectively)

c. FHLB - Prepayment Obligations

Does the company have
prepayment obligations under
the following arrangements

(YES/NO)?
1. Debt No
2. Funding Agreements No
3. Other No

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

A.  Defined Benefit Plan

Pension Postretirement Special or Contractual Benefits
Benefits Benefits Per SSAP No. 11
3/31/2024 12/31/2023 3/31/2024 12/31/2023 3/31/2024 12/31/2023
(4) Components of net periodic benefit cost
a. Service cost $ - $ - $ 5,152 $ 19,000 $ - $ -
b. Interest cost $ 556,165 $ 2,382,000 $ 70,086 $ 320,000 $ - $ -
c. Expected return on plan assets $ (1,012,048) $ (3,816,000) $ - $ - $ - $ -
d. Transition asset or obligation $ - $ - $ - $ - $ - $ -
e. Gains and losses $ 44,906 $ 195,000 $ 71,937 $ (378,000 $ - $ -
f. Prior service cost or credit $ - $ - $ - $ - $ - $ -
g. Gain or loss recognized due to a
settlement or curtailment $ - $ 868,000 $ - $ - $ - $ -
h. Total net periodic benefit cost $ (410,977) $ (371,000) $ 147,175 $ (39,000) $ - $ -

NOTE 13 Capital and Surplus, Dividend Restrictions and Quasi-Reorganizations - No significant changes

NOTE 14 Liabilities, Contingencies and Assessments
A.  Contingent Commitments
(2) Detail of other contingent commitments
The Company has unfunded commitments of mortgage loans in the amount of $36,031,946 and bonds in the amount of $47,747,940. The Company is an
investor in limited partnerships and a limited liabilty corporations. The Company has unfunded commitments in the amount of $318,657,532.

NOTE 15 Leases - No significant changes

NOTE 16 Information about Financial Instruments With Off-Balance Sheet Risk and Financial Instruments with Concentrations of Credit Risk
No significant changes

NOTE 17 Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities

B. (2) Servicing Assets and Servicing Liabilities - NONE
(4) Securitizations, Asset-Based Financing Arrangments and Similiar Transfers Accounted for as Sales - NONE
C. Wash Sales - NONE
NOTE 18 Gain or Loss to the Reporting Entity from Uninsured Plans and the Uninsured Portion of Partially Insured Plans - No significant changes

NOTE 19 Direct Premium Written/Produced by Managing General Agents/Third Party Administrators - NONE
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NOTE 20
A

Fair Value Measurements

(1) Fair Value Measurements at Reporting Date

Description for each class Net Asset Value
of asset or liability (Level 1) (Level 2) (Level 3) (NAV) Total
a. Assets at fair value
Cash & Cash equivalents $ 978,300,550 | $ - 198 - 19 156,435,504 | $ 1,134,736,054
Securities lending collateral $ - 13 99,664,355 | $ - 13 - 13 99,664,355
Preferred stock $ - 19 6,637,640 | $ - 19 - 18 6,637,640
Bonds Industrial and Misc $ - 13 658,781 | $ - 13 - 13 658,781
Common Stock Industrial and Misc $ - 13 52,580,336 | $ 334,444 | $ - 13 52,914,780
Equity put options $ - 19 18,535,304 | $ - 19 - 198 18,535,304
Equity call Options $ -1$ 86,604,240 | $ -1$ - 19 86,604,240
Swaps $ -1$ 1,481,900 |$ - 19 - 19 1,481,900
Other invested assets $ - 13 - 13 99,782,557 | $ - 13 99,782,557
Separate account assets $  14,156,082,894 | $ - 13 - 13 - |$  14,156,082,894
Total assets at fair value/NAV $ 15,134,383444 1% 266,162,556 | $ 100,117,001 | $ 156,435,504 | $  15,657,098,505
Description for each class Net Asset Value
of asset or liability (Level 1) (Level 2) (Level 3) (NAV) Total
b. Liabilities at fair value
Futures contracts $ 10,936,712 | $ - 19 - 19 - 13 10,936,712
Total liabilities at fair value $ 10,936,712 | $ - 19 - 19 -1 10,936,712
(2) Fair Value Measurements in (Level 3) of the Fair Value hierarchy
Total gains and | Total gains and
Ending Balance as| Transfers Transfers (losses) (losses) Ending Balance
of Prior Quarter into out of included in included in for Current
Description End Level 3 Level 3 Net Income Surplus Purchases Issuances Sales Settlements Quarter End
a. Assets
Common Stock
Industrial and Misc | § 334,444 | 8 $ -8 -8 -8 -l -8 -8 -|s 334,444
Other Invested
Assets $ 91.713.825 | $ $ -19 -19 - 1$10.510.078 | $ - 19(2.441.346) 1 $ -19 99.782.556
Total Assets $ 92.048.269 | $ $ - 19 -19 - 1$10.510.078 | $ - 19(2441.346)1 % -1% 100.117.001
Total gains and | Total gains and
Ending Balance as| Transfers Transfers (losses) (losses) Ending Balance
of Prior Quarter into out of included in included in for Current
Description End Level 3 Level 3 Net Income Surplus Purchases Issuances Sales Settlements Quarter End
b. Liabilities
Total Liabilities $ - 13 $ -13 -13 -13 -193 -193 -193 - 198 -

(3) Policies when Transfers Between Levels are Recognized
Transfers between level 2 and 3 are recognized at the beginning of the period.

4

=

Description of Valuation Techniques and Inputs Used in Fair Value Measurement

Included in various investment related line items in the statutory financial statements are certain financial instruments carried at fair value. Other financial
instruments are periodically measured at fair value, such as when impaired, or for certain bonds and preferred stock when carried at the lower of cost or

market.

Fair value is defined as the price that would be received to sell an asset or paid to transfer a liability (exit price) in an orderly transaction between market

participants at the measurement date. In determining fair value, the Company uses various methods including market, income and cost approaches. The

market approach utilizes prices and other relevant information generated by market transactions involving identical or comparable assets and liabilities. The
income approach uses discounted cash flows to determine fair value. When applying either approach, the Company maximizes the use of observable inputs
and minimizes the use of unobservable inputs. Observable inputs reflect the assumptions market participants would use in valuing a financial instrument
based on market data obtained from sources independent of the Company. Unobservable inputs reflect the Company’s estimates about the assumptions
market participants would use in valuing financial assets and financial liabilities based on the best information available in circumstances.

The Company is required to categorize its assets and liabilities that are carried at estimated fair value on the statutory statements of admitted assets,
liabilities, and capital and surplus into a three level hierarchy based on the priority of the inputs to the valuation technique in accordance with SSAP No.

100R, Fair Value Measurements. The fair value hierarchy gives the highest priority to quoted prices in active markets for identical assets or liabilities (Level 1)

and the lowest priority to unobservable inputs (Level 3). If the inputs used to measure estimated fair value fall within different levels of the hierarchy, the
category level is based on the lowest priority level input that is significant to the fair value measurement. The levels of the fair value hierarchy are as follows:

- Level 1 — Fair value is based on unadjusted quoted prices for identical assets and liabilities in an active market at the measurement date. The types of
assets and liabilities utilizing Level 1 valuations generally include cash and short-term investments, separate account assets and exchange traded

derivatives.

- Level 2 — Fair value is based on significant inputs, other than quoted prices included in Level 1 that are observable in active markets or that are derived
principally from or corroborated by observable market data through correlation or other means for identical or similar assets and liabilities. The types of

assets and liabilities utilizing Level 2 valuations generally include U.S. government agency securities, municipal bonds, foreign government debt, certain
corporate debt, asset-backed, mortgage-backed, unaffiliated surplus notes, and private placement securities, derivatives, common stocks, securities lending
reinvested collateral and cash equivalent securities.

- Level 3 — Fair value is based on unobservable inputs for the asset or liability for which there is little or no market activity at the measurement date.
Unobservable inputs used in the valuation reflect management’s best estimate about the assumptions market participants would use to price the asset or
liability. The types of assets and liabilities utilizing Level 3 valuations generally include certain corporate debt, asset-backed or mortgage-backed securities,
common stocks, other invested assets and derivative securities.

5
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Fair Value Disclosures

See schedule of Fair Value Measurements for derivative assets and liabilities on a gross basis.

B. Fair Value Reporting under SSAP No. 100R and Other Accounting Pronouncements

Derivatives - The Company enters into long term investments comprised of currency futures, equity index put options, equity index call options and interest rate
swaptions to economically hedge liabilities embedded in certain variable annuity and fixed indexed annuity products. The currency futures are exchange traded
derivatives and the fair value is based on an active market quotation. The Company has classified the fair values of the exchange traded derivatives as Level 1. The
equity index put options, equity index call options, and interest rate swaptions are valued using pricing models with inputs that are observable in the market or can be
derived principally from or corroborated by observable market data. These derivative assets are classified as Level 2 assets.
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C. Fair Value Level

Aggregate Net Asset Value Not Practicable
Type of Financial Instrument Fair Value Admitted Assets (Level 1) (Level 2) (Level 3) (NAV) (Carrying Value)
Bonds $ 5912715532 |$ 6,730,282,794 | $ 610,119,166 | $ 5,070,431,332 | $ 232,165,034 | $ - 19 -
Cash & cash equivalents $ 1134736054 |$ 1134736054 | $ 978,300,550 | $ - 19 - 19 156,435,504 | $ d
Common stock non-affilate $ 52914781 | § 52,914,781 | $ - 13 52,580,336 | $ 334444 | $ - 19 -
Preferred stock $ 15,812,240 | $ 16,637,640 | $ - 13 6,637,640 | $ 9,174,600 | $ - 19 -
Mortgage Loan $ 1126776483 |$ 1210713337 | $ - 13 - |$ 1126776483 | $ - 13 -
Securities lending collateral $ 99,664,355 | $ 99,656,904 | $ - 13 99,664,355 | § - 13 - 19 -
Other Invested Assets - Surplus
Notes $ 81,755,833 | $ 107,926,620 | $ - 19 81,755.833 | § - 19 - 19 d
Other Invested Assets - Limited
partnerships $ 99,782,557 | $ 99,782,557 | $ - 13 - 19 99,782,557 | $ - 19 -
Derivatives-equity put options $ 18,5635304 | $ 18,535304 | $ - 19 18,535304 | $ - 19 - 19 -
Derivatives-call options $ 86,604,240 | $ 86,604,240 | § - 19 86,604,240 | § - 13 - 19 -
Derivatives-swaps $ 1481900 | $ 1,481.900 | $ - 19 1,481,900 | $ - 19 - 19 -
Derivatives-futures contracts $ (10936,712) | $ (10,936,712) | $ (10,936,712) | $ - 19 - 19 - 19 -
Separate account assets $ 14,156,082,894 | $ 14,156,082,894 | $ 14,156,082,894 | $ - 13 - 19 - 19 -
Separate account liabilities $(14,156,082,894) | $(14,156,082,894) | $(14,156,082,894) | $ - 19 - 13 - 19 -

D. Not Practicable to Estimate Fair Value - NONE

E.  NAV Practical Expedient Investments - NONE

NOTE 21 Other Items - No significant changes

NOTE 22 Events Subsequent - NONE

NOTE 23 Reinsurance - No significant changes

NOTE 24 Retrospectively Rated Contracts & Contracts Subject to Redetermination
E. Risk Sharing Provisions of the Affordable Care Act - NONE

NOTE 25 Change in Incurred Losses and Loss Adjustment Expenses
A. Change in Incurred Losses and Loss Adjustment Expenses

Reserves and Loss Adjustment Expenses as of December 31, 2023 were $7,990,604. As of March 31, 2024, $542,559 has been paid for incurred claims and claim
adjustment expenses attributable to insured events of prior years. Reserves and Loss Adjustment Expenses remaining for prior years are now $7,420,218. The
decrease is generally the result of the natural progression of a block of disability income claims and the increase or decrease in original estimates as additional

information becomes known regarding individual claims.

B. Information about Significant Changes in Methodologies and Assumptions - NONE
NOTE 26 Intercompany Pooling Arrangements - NONE
NOTE 27 Structured Settlements - NONE
NOTE 28 Health Care Receivables - NONE
NOTE 29 Participating Policies - No significant changes

NOTE 30 Premium Deficiency Reserves - NONE

NOTE 31 Reserves for Life Contracts and Annuity Contracts - No significant changes

NOTE 32

NOTE 33 Analysis of Life Actuarial Reserves by Withdrawal Characteristics - No significant changes

NOTE 34 Premium & Annuity Considerations Deferred and Uncollected - No significant changes

NOTE 35 Separate Accounts - No significant changes

NOTE 36 Loss/Claim Adjustment Expenses - No significant changes
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Analysis of Annuity Actuarial Reserves and Deposit Type Contract Liabilities by Withdrawal Characteristics - No significant changes
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STATEMENT AS OF MARCH 31, 2024 OF THE AUGUSTAR 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 b bbbttt a et e ae e eh e e eh e e eh £ e b e e bt e b e e a bt ea bt ea bt emeesheeaheeebe e et e e beenbeenneanneanne
If yes, has the report been filed with the dOmICIIANY STAIE? ..ottt

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 E= (=N el i =Ty To L USSP PSRRI

Yes[ 1 No[X]

Yes [ ] No[ ]

Yes[ 1 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
(3= e I T 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? ............ccocoviiiii 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? ..........cooiiiiiiiiii e

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

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? .............cccccooiiiiiiiiiiiiiics

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. ...........cccooeiiiiiiiiiiiicecces

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. ...........cccooceiiiiiiiiinnieiciienns

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
[6 1Y SO TSRS P RPN

05/10/2022

By what department or departments?
The Ohio DepartmMeEnt Of INSUMANCE ........coiuiiiiiiiiiii ettt ettt ettt bttt aeesaeesh e e she e b e e bt ea bt ea et ea et eaeeeReeeEe e 1he e b e e b e e m bt embeemteemeeemeesaeesbeeabeenbeeneens

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[ ] NALX]

I No[ ] NALX]

Yes[ ] No[X]

Yes[ ] No[X]

Yes [ X] No[ ]

1 2 3 4 5 6
Affiliate Name Location (City, State) FRB [ OCC | FDIC | SEC

AuguStar Distributors, INC. ...ccccoooviveeeiiieeeeeeecceee e Cincinnati, OH ..o ....NO.....]....NO.....|....NO.....|... YES....

The 0.N. Equity Sales C0. .o Cincinnati, OH ..o ....NO.....|....NO.....[....NO.....]... YES....
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STATEMENT AS OF MARCH 31, 2024 OF THE AUGUSTAR LIFE INSURANCE COMPANY

GENERAL INTERROGATORIES

Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing
similar functions) of the reporting entity subject to a code of ethics, which includes the following standards? ................coceeverierereresiieceeieeeenns Yes [ X] No[ ]
(a) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional
relationships;
(b) Full, fair, a(F:)curate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
(c) Compliance with applicable governmental laws, rules and regulations;
(d) The prompt internal reporting of violations to an appropriate person or persons identified in the code; and
(e) Accountability for adherence to the code.
If the response to 9.1 is No, please explain:

Has the code of ethics for senior managers been amended? ... Yes[ ] No[X]
If the response to 9.2 is Yes, provide information related to amendment(s).

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

FINANCIAL
Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? .................................... Yes [ X] No[ ]
If yes, indicate any amounts receivable from parent included in the Page 2 amount: ... B, 83,238
INVESTMENT

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

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

Ves [ X1 No[ 1

If yes, please complete the following:
1 2
Prior Year-End Current Quarter
Book/Adjusted Book/Adjusted
Carrying Value Carrying Value

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

LOLHLe e

Total Investment in Parent included in Lines 14.21 10 14.26 @bOVE ............c.coiiiiiiiiiiii s
Has the reporting entity entered into any hedging transactions reported on Schedule DB? .............ccccoiiiiiiiiiiiiiiicecce e Yes [ X] No[ 1]
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? .............ccccooeviiiicicien. Yes[ X] No[ 1 NAT ]

If no, attach a description with this statement.

For the reporting entity’s security lending program, state the amount of the following as of the current statement date:
16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2. ..... ....99,664,355
16.2 Total book/adjusted carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2 ....99,656,904
16.3 Total payable for securities lending reported on the liability PAGE. .........covrveverueeceeeceeeeceeeeeeeeeeee e eae e $ s 99,656,904

8.1
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20.

21.

STATEMENT AS OF MARCH 31, 2024 OF THE AUGUSTAR 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? .....................

For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:

Yes [ X ]

1 2
Name of Custodian(s) Custodian Address

US Bank NA
Northern Trust Corp
Wells Fargo
Federal Home Loan Bank of Cincinnati

425 Walnut Street, Cincinnati, OH 45202 ...
50 South La Salle St Chicago, IL 60603
550 S Tryon St Charlotte, NC 28202
221 E 4th St #600, Cincinnati, OH 45202 ...

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

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

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

Yes [

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

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

such. ["...that have access to the investment accounts"; "...handle securities"]

1 2

Name of Firm or Individual Affiliation
THM BEGUS vttt nas
Gary Rodmaker
Jeffrey Weisman
William Hilbert ...
Kevin Buhrlage
Sachin Jain ....

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 assets?...........ccooiiiiiiiiiii

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?.

Yes [

Yes [

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.

]

]

]

No [ ]

No [ X ]

No [ X ]

No [ X ]

1 2 3 2

Central Registration
Depository Number Name of Firm or Individual

Legal Entity Identifier (LEI) Registered With

5

Investment
Management
Agreement
(IMA) Filed

Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? ...
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 SECUILIES? .......c. . ittt ettt e st e st e st e b e e b e e e e e e e eneeeneeeneeeneenaeennen

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 SECUNLIES? .........ooiiiitiiiiiii ittt ettt ettt sttt e he e bt e sb e e be e bt eabeeabeaaeesaeesaeesaeesbeesbeenbeens

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? ..............ccccceieiiie.

8.2

Yes [ X ]

Yes [

Yes [

]

]

No [ ]

No [ ]

No [ X ]

No [ X ]



STATEMENT AS OF MARCH 31, 2024 OF THE AUGUSTAR LIFE INSURANCE COMPANY

GENERAL INTERROGATORIES

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

Life and Accident Health Companies/Fraternal Benefit Societies:
1. Report the statement value of mortgage loans at the end of this reporting period for the following categories: 1

Amount
1.1 Long-Term Mortgages In Good Standing

111 FAIMN MOTGAGES ...vvceieeieiieteeceeeeeeee ettt et et a e e st s et et e s e ses s s s s s et e s e s e s e s e s s s st es et e s e aes s sttt et et esesess s s s s eseseseananananaes B 0

1.12 RESIAENEAI MOTLGAGES .....cvvvivieieeieietetetet ettt ettt a et e ettt et esese s es et et et et e s e s e sess s es et e s et et esessas et s s es et e b esesesnss s ssasasesesesesnsnanan B 0

1.13 COMMEICIAI IMOTIGAGES ..........vvvvieieieeee ettt ettt ettt et a e e e e st e s et e s es e ae e s e s et e s e s e s esess s s ss e s et e s et esesess s ss et esesesesesnssasssesasesesesn B 1,210,713,337

1.14 Total Mortgages in GO0 SANGING .......c.cvovveeceeeeeee e e e eeaeee et s s saeae et es s s s seteses s s aesssesesasssassssesasssassssssesessssansnsssannans $ 1,210,713,337
1.2 Long-Term Mortgages In Good Standing with Restructured Terms

1.21 Total Mortgages in Good Standing with ReStrUCtUrEd TEIMNS...........oiiiiiiiii ittt $ 0
1.3 Long-Term Mortgage Loans Upon which Interest is Overdue more than Three Months

1.31 FAIMN MOTGAGES ...vvvieeeeieeeececeeecee et ea ettt a s s st s et et e s eaes s e s s e s et e s e s e s s ae s s s st es et eseses s sttt et et esesessssas s ses et esessansnanaes B 0

1.32 Residential Mortgages

1.33 Commercial Mortgages ...

1.34 Total Mortgages with Interest Overdue more than Three MONthS ...........cocoiiiiiiiiiii s $ 0
1.4 Long-Term Mortgage Loans in Process of Foreclosure
141 FAM MOTGAGES ...vvevieieieeeeteeeeceeeeeete ettt et et e s e s s s s s s et et e s e s e s s s st st et e s e s e s s s e s s s st es et e s e ses s s s st esesesesessssasaseseseseseananananaes B 0
1.42 RESIAENtIAI MOTGAGES .....cvvcvivieieeiieietetcteeee ettt ettt e et ettt e bt sese s es et et et et et esese st s es et et e b et essssss et s s e st ebesesesess s ssasasesesesesnnnanas B 0
1.43 COMMEICIAl IMOTIGAGES ... e iutieiti ittt ettt ettt ettt sh e s b e e s bt e bt e s bt e a bt eaeeea e e s he e eh e e eb e e b e e a b e e abeem bt eabeeheesheesheesbeenbeenbeenbeennennnn B 0
1.44 Total Mortgages in ProCess Of FOrECIOSUTE ..........o. ittt ettt e e s e e et e b e s e et e eneeenteeneeeneenneenen B 0
1.5 Total Mortgage Loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LiNes 3.1 + 3.2) ....c.ceverrruereeeeeeeeeeeees e $ 1,210,713,337
1.6 Long-Term Mortgages Foreclosed, Properties Transferred to Real Estate in Current Quarter
1.61 FAIM MOIGAGES ...vvveeieieieeeeececeeeeee ettt ettt s s e st s s et et e s e ses s s st s s et e s e s e s s se s s s st es et e s eses s sttt e s et eseseas s asaseses et esessansnanaes B 0
1.62 RESIAENtIAI MOTGAGES .....cvvcvieieieiiicietetet ettt ettt et s ettt et et asse s es et et et e b et et e sess s es et e s et et esessas s s s es et ebesesesnssesssesesesesesesnsnanas B 0
1.63 COMMEICIAl IMOTIGAGES ... e eutiiite ittt ittt ettt ettt ettt et sh e bt e s be e bt e a bt e a bt eae e ea e e e Re e eh e e sb £ e b e e a bt e abeem b e eab e eheesheesbeesbe e beenbeenbeennennne B 0
1.64 Total Mortgages Foreclosed and Transferred to Real EState ..o $ 0
2. Operating Percentages:
2.1 AGH IOSS PEICENT ......eeiieietetetceeee ettt ettt sttt et et s et et e s e ae et e s ss et et e s et essss s eseses et et esessas s eeesesese s et esese s et as et ebe s et essas s es et et et et esesess s eses et et e b et esnas SAeAeattet et esesenen ettt et et et enenene 63.400 %
2.2 A&H COSt CONTAINMENT PEICENL .........cvviviiieiiiieietetetcteeetee et et e teteteseseee et st et eses et eseseas et ssesesesesesesess s eseses et et et ssessesesesesesesesessas s ss s et et et et essas s ssas e s e e e et eeseseeeeenene e e s e s eseeeaenens 1.500 %
2.3 A&H expense percent excluding COSt CONtAINMENT EXPENSES .........c.c.eiiviiiieietetieiiee et eteteteseseseeees et e sesetesesessas et et st et esesesessss s sseseseseseseseas Saeseasaseseseseseseneneeasesesesenenens 14.100 %
3.1 Do you act as a custodian for health SAVINGS GCCOUNES? ...........cceueviiiieeceeee e et eeeescae et eeesssa s tesesenssaesesesesenssseaesesesensssesesesasensraneeea Yes[ ] No[X]

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

3.3 Do you act as an administrator for health savings accounts? ...

3.4 If yes, please provide the balance of the funds administered as of the reporting date .............cocooiiiiiiiiiiiiii e B 0
4. s the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states? ..............c.ccccoveeuee.e. Yes [ X] No[ ]

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

Fraternal Benefit Societies Only:

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

5.2 If no, explain:

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

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

[ Date [ Outstanding Lien Amount |
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STATEMENT AS OF MARCH 31, 2024 OF THE AUGUSTAR LIFE INSURANCE COMPANY

SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

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




STATEMENT AS OF MARCH 31, 2024 OF THE AUGUSTAR LIFE INSURANCE COMPANY
SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year To Date - Allocated by States and Territories

Direct Business Only
1 Life Contracts 4 6 7
2 Accident and
Health Insurance
Premiums,
Including Policy, Total
Life Insurance Annuity Membership Other Columns Deposit-Type
States, Etc. Premiums Considerations | and Other Fees | Considerations 2 Through 5 Contracts
1. Alabama ..o AL oo b s 1,717,411 16,121,060 208,575 18,076,178
2. Alaska ... AK ,
3. Arizona ..... . AZ .32,663,627 |..
4. Arkansas .. .. AR ...7,271,571 |..
5. California .. CA 11,122,330 |..
6. Colorado ...... .. CO .44,192,930 |..
7. Connecticut .. . CT .13,637,139 |..
8. Delaware. ............. .. DE
9. District of Columbia . . DC
10. Florida .. .. FL . ,001, ..
11.  Georgia .. GA ....37,935,395 |..
12.  Hawaii .. . HI .. 7,301,525 |..
13. Idaho .... . ID .11,623,126 |..
14. lllinois ... L IL .51,283,078 |..
15.  Indiana . . IN .35,729,49% |..
16. lowa ..... LA ..6,324,447 |..
17. Kansas . .. KS . , . .15,553,832 |..
18, KENLUCKY .. KY 23 995,774 25,138,5%
19, LOUISIANA ...coiueiiiiiiieiiiesiee e LA 17,518,303 19,854,826
20. Maine ....... .. 1,378,008 |..
21.  Maryland . ..16,774, . .18,685,756 |..
22, Massachusetts ........ccccovuereeiieiieieeecene MA 22,189,826 23,619,567
23, MIChigan ......ccceoeeiiiiieiieee e MI 83,386,467 89,223,053
24.  Minnesota . .. MN .. 7,674,902 |..
25.  Mississippi .. MS ...6,755,519 |..
26, MISSOUM w.voveeeeiieieieeeeieie e 52,783,547
27. MONtANA ...oveeveneeeeieeeieeeieesieenieeseeeneneeee. MT e Lo i 193,317 ol 3,508,530 [ 6,853 [t 0 e 3,703,700
28. Nebraska .. ..9,083,036 |..
29. Nevada........ . .10,645,758 |..
30.  New Hampshire ........cccoceeeieieicieiceene NH e b 562,324 o 7,792,583 [ 5,062 [ 0 e 8,359,969
31, NEW JErSEY ...coooeuiiciiiieiiciee e NJ 23,780,470
32.  New Mexico . NM ...2,718,019 |..
33. New York ..... ,531, . .. 2,809,740 |..
34. North Carolina .. ..30,399,328 |. .32,985,767 |..
35.  North Dakota ...219,600 |. ..
36.  OhiO ... ..93,420,223 |. .. 103, 646 920 |..
37. Oklahoma . ...4,415,149 |..
38. Oregon......... .14,795,490 |..
39. Pennsylvania ... .29,838,104 |..
40. Rhode Island ....
41.  South Carolina .
42.  South Dakota ... , ..
43. Tennessee ... .26,934,598 |..
44, Texas ....... .74,064,668 |..
45. Utah ..... .68,520,731 |..
46. Vermont ... 1,328, . ...1,374,951 |..
A7, VIrGINIa@ eeeeeeeeeeeeee s 22,342,564 24,963,581
48.  Washington .........ccccereeieeneeneeeeceeeene 11,814,080 12,932,825
49. West Virginia , .
50. Wisconsin .... . ..30,595,456 |.
51, WYOMING woevevriereieneieeieeeeeeseeeseeneeenee. WY e Lo [ 143,223 [, 3,443,236
52.  American Samoa ..........ccceceeeiieeeiineenineeans AS
53. Guam ............. .. GU
54. Puerto Rico ...... .. PR
55. U.S.Virginlslands ..........cccocoviiiiniiniinnnn. \
56. Northern Mariana Islands ....................ccc... MP
57. Canada .......ccccceevveennens .. CAN
58. Aggregate Other Aliens . OT
59.  Subtotal ......cccoiiiiiiiiii
90. Reporting entity contributions for employee benefits
PIANS. ... XXX oo e [V [0 [V [0 [V PR 0
91. Dividends or refunds applied to purchase paid-up
additions and annUIties.............c.ccceeeeereeereeereens foreene XXX [ 13,896,431 | [0 (1 [V A 13,896,431 | 0
92. Dividends or refunds applied to shorten endowment|
OF Premium paying Period...........ceeeeeeeveereeereenns forrens XXX e e [V [0 [V [0 [V PO 0
93.  Premium or annuity considerations waived under
disability or other contract provisions.................... ...529,401 |. 7,806,441 |.
94.  Aggregate or other amounts not allocable by State..|. .4,339 639 | 0] ..
95.  Totals (Direct BUSINESS)........cccveerieeneeneeninenieenieenecoennss XXXl . 112,166,443 |..... 1,088,774,934 |. 11,860,797 |..... 1,214,788,291 ..
96.  Plus Reinsurance ASSUMEd............ccoeveeeeneannenns oo XXX ...28,407,163 |....... (399,957,247 0 Joee 0f.... (371,550,084)|..
97  Totals (All Business).... . 140,573,606 |........ 688,817,687 |. .11,860,797 843,238,207 |..
98. Less Reinsurance Cede 126,695,983 |....... (178,987,325) 985 [ 0 (51,302,357)
99. Totals (All Business) less Reinsurance Ceded XXX 13,877,623 867,805,012 997,132 11,860,797 894,540,564 102,850, 147
DETAILS OF WRITE-INS
58001. Other alien ..o e XXX .70,385 |. 0 ..6,017 |.. 0 ... 76,402 |.. .27
58002.
58003.
58998. Summary of remaining write-ins for Line 58 from
OVErIOW PAGE ....vevvveniieiiiieirieie et XXX [ (U SN [V R [V [0 (1 0
58999. Totals (Lines 58001 through 58003 plus
58998)(Line 58 above) XXX 70,385 0 6,017 0 76,402 27
9401. Dividends accums used to purchase paid-up
AAAITTONS ©veeiviiiiecec e [ XXX [ 3,784,861 |.ooviveiieiiene [0 [V [ A 3,784,861 | 0
9402. Dividend accum appld as prem in states that do
not allow dividend deduction .......ccoveevcvcnnionnnnn XXX [ 554,778 |...oovviriienene 0 e T4,694 [ [ R 629,472 oo 0
9403. Dividends accums used to shorten endow or prem
PAY et o XXX e e [V [0 [V [0 (1 0
9498. Summary of remaining write-ins for Line 94 from
OVErIOW PAGE ....veveveniieeiiieiiieeieseeieseesese e XXX [ (U SN [V R [V [0 (1 0
9499. Totals (Lines 9401 through 9403 plus 9498)(Line
94 above) XXX 4,339,639 0 74,694 0 4,414,333 0
(a) Active Status Counts:
1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG...........cccccocveerinr weeene 51 4. Q - Qualified - Qualified or accredited reiNSUrer.................oceveeerieerieeiens ereene 0
2. R - Registered - Non-domiciled RRGS..........coiiiiiiiiiiiiceeeeeeceee e sne aenines 0 5. N-None of the above - Not allowed to write business in the state............. ... 6

3. E - Eligible - Reporting entities eligible or approved to write surplus lines in the state

11




STATEMENT AS OF MARCH 31, 2024 OF THE AUGUSTAR LIFE INSURANCE COMPANY

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

cl

Trustees Trustees
Philippe Charette Greg Nielsen
Martin Longchamps Salman Hasnain

OTPP Voting
Trust [Cntario)

COPQ Voting
Trust (Ontario)

49.5% NDVS I:l]\Sc\
49,4% DVS (2) 29.9.%DVS (2) . lean Turmel

1% NDWVS (1) & 11004883

Anurag 1% DVS (2) /” ] / ————
Chandra® "“ﬁ-—-—-_._._._‘_‘_‘_‘___‘_‘_ Constellation
Insurance GP LLC 9.6% DVS (2)
MDE]
O

20% DVS {2)
20% DVS (2)

& GP
¢ 1005
Q
Q2
é\\?\ /
& ~ ONLH Holdings
S Constellation GP LLC [DE)
o0
'?'G.‘;b Insurance LP \
REED (1) NDVS are Class A Common Units or Class A Common Stock that
GP

carry all voting rights except the right to vote for the election and
removal of directors and ordinary economic rights.

{(2) DVS are Class B Common Units or Class B Common Stock that
carry the right to vote for the election and removal of directors but
no other voting rights and no economic rights (other than a
liguidation preference to receive the nominal subscription price

LF

OMNLH Holdings

o8) paid for such securities on a dissolution).
(3) OTPP Voting Trust is party to shareholders agreements with
100% MDVS & 110045883 Canada Inc. ("Mominee Holder™) pursuant to which
60% DVS Mominee Holder agrees to vote and transfer 1) its DVS of
Constellation GP LLC as (and only as) directed by OTPP Voting
LT e Trust (and OTPP Voting Trust has a power of attorney to effect the
) fk,:uiljdl:?ng::l;l:il;nal same) and 2) its DVS of Target as (and only as) directed by OTPP
Holdings, Inc. Voting Trust (and OTPP Voting Trust has a power of attorney to
{7/k/a/ Ohio National effect the same).
Mutual Holdings, Inc.)
[OH)

T
See Slide 2



Lcl

STATEMENT AS OF MARCH 31, 2024 OF THE AUGUSTAR LIFE INSURANCE COMPANY

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

1 —100% of the non-director voting shares and 60% of the director voting shares of ONHI

are owned by ONLH Holdings LP, a Delaware Limitaed Partnership
?— 7.89% owned by ON Netherlands Holdings B.V.

3 -1 Share owned by ON Global Holdings, LLC

% — 20,000 Share owned by ON Foreign Holdings, LLC.

% — 1 Share owned by ON Foreign Holdings, LLC

*Captive Reinsurer title pending regulatory approval

FEIN — Federal Tax Identification Number

Constellation Organizational Chart

Constellation Insurance Holdings, Inc..?
(Holding Company — OH})
(CIHI)
FEIN: 31-1614095
Formerly Ohio National Mutual Holdings, Inc.

Foreign

) |

Domestic — US Taxpayer |

Constellation Insurance, Inc.
(Holding Company — QH)
(CIly
FEIN: 31-1614097
Formerly Ohio National Financial Services, Inc.

Princeton Capfive Re, Inc.*
(Captive Insurer — OH)
FEIN: 82-2868171
(PRIN)

Augustar Distributors, Inc.
(Wholesale Broker Dealer — OH)
FEIN: 31-1454699
{ADI)

Formerly Ohio National Equities, Inc

Sycamore Re, Ltd
{Insurer — Cayman lslands)
FEIN: 98-0602966
(SYRE)

Augustar Life Insurance Company

(Insurer — OH) Financial Way Realty, Inc.
FEIN: 31-0357080 (Realty Company — OH)
{ALIC) 26-4812790
Formerly (FWRI)

The Ohio National Life Insurance

o

ONTech, SMLLC.

{Technology Company — DE)

FEIN: 46-5464819
{ONTE)

"y

ON Foreign Holdings, SMLLCW
(Holding Company — DE)

¢~ Augustar Life Assurance Corporafion ™
(Insurer — OH})
L {ALAC)

(ONFH)

FEIN: 46-3873878 J

FEIN: 31-0962495
Formerly
‘.__Ohio Mational Life Assurance Corporation ./

/ National Security Life and Annuity Com pan}?\.

(Insurer - NY)
AuguStar Lending, LLC OMN Overseas Holdings B.V. - FEIN: 13-2740556
(Holding Company — DE) {Holding Company — Netherliands) NAIC No. 85472
FEIN: 93-3264175 (ONOH) " (NSLA) _’/
(ALL)
I 4 Montgomery Re, Inc. ™
f (Capfive Insurer — VT)
ON Metherlands Holdings B.V. f— FEIN: 26-3791519
(Helding Company — Netherands) NAIC NO. 13575
[ONNH) " (MONT) J
~ 1 Kenwood Re, Inc.
| 1 (Captive Insurer — VT)
™ 0 O.N. International do Brasil FEIN: 80-0955278
ON Global Holdings, SMLLC S
Ohio National Seguros de Vida S.A 4 {Halding COmpag:v_ DE) Participagdes Lida. s NAIC No. 15363
(Peruvian Inssjr:;n;e Company) FEIN- 31-1702660 {Brazilia{l;la :?[I;j]ing Co.) (KENW)
- —
( ) ) (ONGH) I - - | —— Camargo Re Captive, Inc. N
[ | (Captive Insurer — OH)
; . ) - FEIN: 47-4249160
Ohio thonal SudamencalS_A.z NAIC No. 15855
(Holding Company — Chile) \ (CMGO) Y.
(ONSA) = ~
Sunrise Captive Re, LLC.
2 (Captive Insurer — OH)
Ohio National Sequros de Vida S A 2 Fﬁkﬂéitzﬁgiﬁsﬁﬁ
(Chilean Insurance Company) - {SUI’&R)
[ONSV) . -/

The O.N. Equity Sales Company
(Retail Broker Dealer — OH)
FEIN: 31-0742113
(ONES)

Ohio Mational Investments, Inc.
(Registered Investment Advisor — OH)
FEIN: 31-1454693
(ONII)

O.N. Investment Management Company || Ohio National Insurance Agency, Inc.
(Registered Investment Advisor — OH)

FEIN: 31-0784369
(ONIM)

(Insurance Agency — OH)
FEIN: 32-0071428
(ONIA)

Sponsored mutual funds
advised by Ohio National
Investments, Inc.:

-AuguStar Variable Insurance Products
Fund, Inc. (formerly Ohio Natienal Fund)

Maryland 1980
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STATEMENT AS OF MARCH 31, 2024 OF THE AUGUSTAR LIFE INSURANCE COMPANY

SCHEDULE Y

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) *
Constellation Insurance Holdings, Inc. Caisse de dépdt et placement du Québec (CDPQ)
L0704 [ e [ e 00000 ... | eeeerreeenne |0 i |0 i [ s Voting Trust ..ooeeceveeeiieiiie e LCAN.) e UIP .t | ot Other .. 001000 Loii | et e -.No...... I T
Constel lation Insurance Holdings, Inc Ontario Teachers Pension Plan (OTPP) Voting
L0704 [ e [ e 00000 ... | eveerieeenne |0 i |0 i [ s TRUSE e LCAN.) e UIP .t | ot Other .. 001000 Leii | et -.No...... I T
Constellation Insurance Holdings, Inc
L0704 [ e [ e 00000 ... | eeeerreeenne |0 i |0 i [ s 11004883 Canada INC. ..coevevreveerveeeiieenines LCAN.) e UIP .t | ot Other .. 001000 Loii | et e -.No...... 2
Constel lation Insurance Holdings, Inc Caisse de dépdt et placement du Québec Ownership, Board of Directors,
L0704 [ e [ e 00000 ... [84-3510530 .. |0 ..eeeverveene |0 eviiiiiiiie [ e Constellation Insurance GP, LLC ................ LDE] UIP....... (CDPQ) Voting Trust .....coocvveerveeiieenies Management .........cocveeemiueernneennns 289,500 Ll -.No...... .0
Constellation Insurance Holdings, Inc Ontario Teachers Pension Plan (OTPP) Ownership, Board of Directors,
L0704 ] e e 00000 ....|84-3510530 .. [0 ..coovvvreeee |0 weiiiiiiiiiiis | e Constellation Insurance GP, LLC ................ LDE] e UIP....... Voting Trust .ooeeeeeeeeeeeeeeeeeeeeeeeeeeeen Management .........ccccocoiiiiiiinnnnne 129,900 L.l e . NO...... L0 ...
Constellation Insurance Holdings, Inc Ounership, Board of Directors,
L0704 ] e | s 00000 ....[84-3510530 .. [0 .ereereeeeeee |0 e | e Constellation Insurance GP, LLC ................ WDE s UIP....... 11004883 Canada INC. ..eevvvnveeneeieneeeannnes Management .........ccccocoiiiiiiinnnnne 2190800 L] s . NO...... 0.
Constel lation Insurance Holdings, Inc Anurag Chandra (Member of Constellation  |Ownership, Board of Directors,
B 7 R DR 00000 ....[84-3510530 .. [0 .ereereveeeee |0 e | e Constellation Insurance GP, LLC ................ WDE s UIP....... Insurance GP, LLC) wuvvveeveeenieeieeiieeeenns Management .........ccccocoiiiiiiinnnnne JU I 0 . NO...... L0
Constellation Insurance Holdings, Inc
L0704 ] e | s 00000 ....|84-3482603 .. [0 .eeeeueeeeeee |0 e | e Constellation Insurance LP ........eevvvnnnennnne. WDE s UIP....... Constellation Insurance GP, LLC ............. {0141 ... 0.000 .... [Constellation Insurance GP, LLC ........ . NO...... I I
Constel lation Insurance Holdings, Inc Anurag Chandra (Member of Constellation
L0704 o[ e [ e 00000 ....[84-3482603 .. {0 ..cceevvveens |0 woeeiiiiis [ Constellation Insurance LP ............ccceeeees LDE] 0TH....... Insurance LP, LLC) ...ccovvveiiiiiiiiieeiis Other ..o ... 0.000 .... [Constellation Insurance GP, LLC ........ . NO...... L4
Constellation Insurance Holdings, Inc Caisse de dépot et placement du Québec
L0704 ] e | 00000 ... [84-3482603 .. |0 ...ccvvveeee |0 oo | e Constellation Insurance LP ............ccenneneiis DB 0TH....... (COPQ) Voting Trust ..ooeeeviieiiiiiiiiiiiiiinnees Other .o ... 0.000 .... |Constellation Insurance GP, LLC ........ W NO...... U R
Constellation Insurance Holdings, Inc Ontario Teachers Pension Plan (OTPP)
B 7 R DR 00000 ....|84-3482603 .. [0 .eeevueeeeeee |0 e | e Constellation Insurance LP .......oevvvvnnnennnne. WDE s 0TH....... Voting Trust .ooeeeeeeeeeeeeeeeeeeeeeeeeeeeen {0141 ... 0.000 .... [Constellation Insurance GP, LLC ........ . NO...... O
Constellation Insurance Holdings, Inc Ownership, Board of Directors,
L0704 ] e | s 00000 ....|86-3415002 .. [0 wereereeeeeee |0 e | e ONLH Holdings GP, LLC ......eveeemmnnniniiiiiiinnes WDE s UIP....... Constellation Insurance GP, LLC ............. Management .........ccccocoiiiiiiinnnnne ..100.000 ...|Constellation Insurance GP, LLC ........ . NO...... 0.
Constellation Insurance Holdings, Inc
L0704 ] e | s 00000 ....|86-3415002 .. [0 wereereeeeeee |0 e | e ONLH Holdings LP .oooeeieiieiiiiies WDE s UIP....... Constellation Insurance LP ..........eeunnee {0141 ... 0.000 .... [Constellation Insurance GP, LLC ........ . NO...... O
Constellation Insurance Holdings, Inc Ounership, Board of Directors,
L0704 ] e | s 00000 ....|86-3415002 .. [0 wereereeeeeee |0 e | e ONLH Holdings LP .oooeeieiieiiiiies WDE s UIP....... Constellation Insurance GP, LLC ............. Management .........ccccocoiiiiiiinnnnne ..100.000 ...|Constellation Insurance GP, LLC ........ . NO...... 0.
Constellation Insurance Holdings, Inc Ownership, Board of Directors,
L0704 ] e e 00000 ....| 311614095 .. [0 ..eevvvveveee |0 weieiiiiiiiiis | i Constellation Insurance Holdings, Inc. ....... L OH] s UIP....... ONLH Holdings LP ...eeeeeeeeeeeeeeeeeeeeeeeees Management .........ccccccoiiiiiiinnnnne ...60.000 ....[Constellation Insurance GP, LLC ........ . NO...... L0 ...
Constel lation Insurance Holdings, Inc Caisse de dépdt et placement du Québec Ownership, Board of Directors,
L0704 ] e | 00000 ... [31-1614095 .. |0 ..eeevvreeee |0 e | e Constellation Insurance Holdings, Inc. ....... LOH UIP....... (COPQ) Voting Trust ..ooevvvviiiiiiiiiiiiiiiinnees Management .........ccccocoiiiiiiinnnnne ...20.000 ....|Constellation Insurance GP, LLC ........ W NO...... .0 ...
Constellation Insurance Holdings, Inc Ownership, Board of Directors,
L0704 ] e | s 00000 ....|31-1614095 .. [0 .eoevreeeeees |0 e | e Constellation Insurance Holdings, Inc. ....... LOHL UIP....... 11004883 Canada INC. ..eevvvnveeneeieneeeannnes Management .........ccccocoiiiiiiinnnnne ...20.000 ....|Constellation Insurance GP, LLC ........ . NO...... 0.
Constellation Insurance Holdings, Inc Ownership, Board of Directors,
L0704 ] e | s 00000 ....|31-1614097 .. [0 .eoeereeeeees |0 e | e Constellation Insurance, Inc. .....coevvvnnnnnn LOHL UIP....... Constellation Insurance Holdings, Inc. .... |Management ............cccooiiiiiiiiinis ..100.000 ...|Constellation Insurance GP, LLC ........ . NO...... 0.
Constellation Insurance Holdings, Inc Ounership, Board of Directors, Constellation Insurance Holdings, Inc.
B 7 R DR 00000 ....|AA-0056843 .. [0 .eeeereeeeeee |0 i | e Sycamore Re, Lid. ...ooovviiiiiiiiiiiiiiiiiiiiiiiieens LOYMLLL) IA........ Constellation Insurance, Inc. ................ Management .........ccccocoiiiiiiinnnnne 100,000 ca. ] e . NO...... L0
Constellation Insurance Holdings, Inc Ounership, Board of Directors, Constellation Insurance Holdings, Inc.
B 7 R DR 00000 ....|46-5464819 .. [0 .ooevreeeeees |0 i | e ON Tech, SMLLC ..vveeeeeeeeeeeeee e WDE s NIA....... Constellation Insurance, Inc. ................ Management .........ccccocoiiiiiiinnnnne 100,000 ca. ] e . NO...... L0
Constellation Insurance Holdings, Inc Ounership, Board of Directors, Constellation Insurance Holdings, Inc.
L0704 ] e e 00000 ....|26-4812790 .. [0 ..eovvvrveeee |0 weiiiiiiiiiii | e Financial Way Realty, Inc. ....cccceviiiiiiinis L OH] s NIA....... Constellation Insurance, Inc. ................ Management .........ccccocoiiiiiiinnnnne 700,000 . f e . NO...... L0 ...
Constellation Insurance Holdings, Inc Ounership, Board of Directors, Constellation Insurance Holdings, Inc.
L0704 ] e e 00000 ....|46-3873878 .. [0 ...oeeveveeee |0 weriiiiiiiiii | e Ohio National Foreign Holdings, SMLLC ........ DE.....[...... NIA....... AuguStar Life Insurance Company ............. Management .........ccccccoiiiiiiinnnnne 700,000 .. f e . NO...... L0 ...
Constellation Insurance Holdings, Inc Ounership, Board of Directors, Constellation Insurance Holdings, Inc.
L0704 [ e [ e 00000 ....[93-3264175 .. |0 ..eevveveeee |0 i [ e AuguStar Lending, LLC .....cevrvvreriirieniieene LDE] NIA....... Ohio National Foreign Holdings, SMLLC ...... Management .........cocveeemiueernneennns 100,000 .. f e -.No...... .0
Constellation Insurance Holdings, Inc Ounership, Board of Directors, Constellation Insurance Holdings, Inc.
L0704 ] e e 00000 ... | weeemmmmmmeeeen [0 i |0 i | e ON Overseas Holding B.V. ...ccooeeieiiiiiieieens LN NIA....... Ohio National Foreign Holdings, SMLLC ...... Management .........ccccocoiiiiiiiinnnnne 2100.000 .. f e . NO...... .0 ...
Constellation Insurance Holdings, Inc Ounership, Board of Directors, Constellation Insurance Holdings, Inc.
L0704 ] e 00000 ....] e [0 i [0 i | s ON Netherlands Holdings B.V. ......ccccoeeeennnns PO NIA....... ON Overseas Holding B.V. ....ccccccuvunnnnnne. Management .........ccccooiiiiiiiiinnnnnns 100,000 e f i . NO...... .0 ...
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STATEMENT AS OF MARCH 31, 2024 OF THE AUGUSTAR LIFE INSURANCE COMPANY

SCHEDULE Y

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) *
Constel lation Insurance Holdings, Inc. Ownership, Board of Directors, Constel lation Insurance Holdings, Inc
L0704 ] e e 00000 ... | weeemmmimmeeeen [0 i |0 i | e Ohio National Seguros de Vida S.A. ............ LPER....]....... IA........ ON Netherlands Holdings B.V. .................. Management .........ccccocoiiiiiiinnnnne 700,000 . f e . NO...... L0 ...
Constellation Insurance Holdings, Inc Ounership, Board of Directors, Constellation Insurance Holdings, Inc
L0704 [ e [ e 00000 31-1702660 .. [0 .ooovevveeen [0 e | e ON Global Holdings, SMLLC ......cceveuveercvneene LDE] NIA....... ON Nether lands Holdings B.V. .......ccccceeene Management .........cocveeemiueernneennns 100,000 ... f e -.No...... .0
Constellation Insurance Holdings, Inc Ownership, Board of Directors, Constellation Insurance Holdings, Inc
L0704 ] e e 00000 ... | weeemmmimmeeeen [0 i |0 i | e Ohio National Sudamerica S.A. .......cccoeeeeenns JL ISR NIA....... ON Global Holdings, SMLLC .......ccceeeeeeennns Management .........ccccccoiiiiiiinnnnne 700,000 . f e . NO...... L0 ...
Constellation Insurance Holdings, Inc Ounership, Board of Directors, Constellation Insurance Holdings, Inc
L0704 ] e e 00000 ... | weeemmmimmeeeen [0 i |0 s | e Ohio National Seguros de Vida S.A. ............ LOHLL IA........ Ohio National Sudamerica S.A. ................ Management .........ccccocoiiiiiiinnnnne 700,000 .. f e . NO...... L0 ...
Constellation Insurance Holdings, Inc 0.N. International do Brasil Participagtes Ownership, Board of Directors, Constellation Insurance Holdings, Inc
L0704 [ e [ e 00000 ... | eeeerreeenne |0 i |0 i [ s Ltda. oo CBRAL..) s IA........ ON Nether lands Holdings B.V. .......cccceeene Management .........cocveeemiueernneennns 100,000 .. f e -.No...... .0
Constellation Insurance Holdings, Inc Ounership, Board of Directors, Constellation Insurance Holdings, Inc
L0704 ] e e 67172 ....| 310397080 .. [0 ..oevvvvvvene |0 weiiiiiiiiiii | e AuguStar Life Insurance Company ................ LOHe] s RE........ Constellation Insurance, Inc. ................ Management .........ccccocoiiiiiiinnnnne 700,000 .. f e . NO...... L0 ...
Constellation Insurance Holdings, Inc Ownership, Board of Directors, Constellation Insurance Holdings, Inc
L0704 ] e e 13575 ... [26-3791519 .. |0 .eeeeeeeiiiin |0 s | e Montgomery Re, INC. ...eeveeeeeeeiiiiiiiiiiiiiiiie VT e IA........ AuguStar Life Insurance Company ............. Management .........ccccocoiiiiiiinnnnne 700,000 . f e . NO...... L0 ...
Constellation Insurance Holdings, Inc Ounership, Board of Directors, Constellation Insurance Holdings, Inc
L0704 ] e e 15363 ... [80-0955278 .. |0 ...eeveveennn |0 e | e Kenwood Re, INC ooveeeeeeeiieiieeeeeeeeeeeeeeeee VT e IA........ AuguStar Life Insurance Company ............. Management .........ccccocoiiiiiiinnnnne 700,000 .. f e . NO...... L0 ...
Constellation Insurance Holdings, Inc Ownership, Board of Directors, Constellation Insurance Holdings, Inc
L0704 ] e e 15855 ... [47-4249160 .. |0 ..oeevrrennnn |0 e | e Camargo Re Captive, INC. .....eevveeeeeeniiiinnnes LOHe] e IA........ AuguStar Life Insurance Company ............. Management .........ccccocoiiiiiiinnnnne 700,000 . f e . NO...... L0 ...
Constellation Insurance Holdings, Inc Ounership, Board of Directors, Constellation Insurance Holdings, Inc
L0704 ] e e 16481 ....[83-2532656 .. |0 ...eeveveennn |0 e | e Sunrise Captive Re, LLC ....eevveeinniiiiiiiiinenee LOHe] s IA........ AuguStar Life Insurance Company ............. Management ..........cccocoiiiiinnnnne 700,000 .. f e . NO...... L0 ...
Constellation Insurance Holdings, Inc Ownership, Board of Directors, Constellation Insurance Holdings, Inc
L0704 ] e e 89206 ....|31-0962495 .. [0 ..eovvvrrennn |0 eiiiiiiiiiiiis | e AuguStar Life Assurance Corporation ........... LOHe] e IA........ AuguStar Life Insurance Company ............. Management .........ccccocoiiiiiiinnnnne 700,000 . f e . NO...... L0 ...
Constellation Insurance Holdings, Inc Ounership, Board of Directors, Constellation Insurance Holdings, Inc
L0704 ] e e 85472 ....| 13-2740556 .. [0 ...oovvvveene |0 eeiiiiiiiiiiis | e National Security Life and Annuity Company . |..NY.....]....... IA........ AuguStar Life Insurance Company ............. Management .........ccccocoiiiiiiinnnnne 700,000 .. f e . NO...... L0 ...
Constellation Insurance Holdings, Inc Ownership, Board of Directors, Constellation Insurance Holdings, Inc
L0704 ] e | s 00000 ....|31-1454699 .. [0 .eoevrvveeees |0 i | e AuguStar Distributors, Inc. ....ccooeeeeiiieeinns COHe) e NIA....... Constellation Insurance, Inc. ................ Management .........ccccocoiiiiiiinnnnne 100,000 L. e LWYES. 0.
Constellation Insurance Holdings, Inc Ounership, Board of Directors, Constellation Insurance Holdings, Inc
L0704 ] e e 00000 ....|31-0742113 .. 0 .eoevrrvvenee |0 i | e The 0.N. Equity Sales Company ..........ccccce... L OH] s NIA....... Constellation Insurance, Inc. ................ Management .........ccccocoiiiiiiinnnnne 700,000 .. f e LYES..... L0 ...
Constellation Insurance Holdings, Inc Ounership, Board of Directors, Constellation Insurance Holdings, Inc
L0704 ] e e 00000 ....|32-0071428 .. [0 ..coovvvveeee |0 woriiiiiiiiii | e Ohio National Insurance Agency, Inc. .......... COHe] e NIA....... The 0.N. Equity Sales Company ................ Management .........ccccccoiiiiiiinnnnne 700,000 .. f e . NO...... L0 ...
Constellation Insurance Holdings, Inc Ounership, Board of Directors, Constellation Insurance Holdings, Inc
L0704 ] e e 00000 ....|31-0784369 .. [0 ..eoovvrreeee |0 weiiiiiiiiiii | e 0.N. Investment Management Company ............ L OH] s NIA....... The 0.N. Equity Sales Company ................ Management .........ccccocoiiiiiiinnnnne 700,000 .. f e . NO...... L0 ...
Constellation Insurance Holdings, Inc Ounership, Board of Directors, Constellation Insurance Holdings, Inc
L0704 ] e | s 00000 ....[82-2868171 .. [0 weeeeeeeeeee |0 e | e Princeton Captive Re, Inc. ...ccoeeeeeeeieeeeenns LOHL NIA....... Constellation Insurance, Inc. ................ Management .........ccccocoiiiiiiinnnnne 100,000 L. e . NO...... 0.
Constellation Insurance Holdings, Inc Ounership, Board of Directors, Constellation Insurance Holdings, Inc
L0704 ] e | s 00000 ....|31-1454693 .. [0 .eoevrveeeees |0 i | e Ohio National Investments, Inc. ................ LOHL NIA....... Constellation Insurance, Inc. ................ Management .........ccccocoiiiiiiinnnnne 100,000 L. e LWYES..... 0.
Asterisk Explanation

Voting Trust
..| Nominee Holder ...
.| General Partnership
Limited Partnership ..




STATEMENT AS OF MARCH 31, 2024 OF THE AUGUSTAR 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? .............cccccoveveennn NO
Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement? ...... NO

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

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

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

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

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

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

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

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

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

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

Explanation:

Bar Code:

T R AR RO R
6 7 1 7 2 2 0 2 4 4 9 0 0
T A IR TR
6 7 1 7 2 2 0 2 4 3 6 5 0
Reasonableness of Assumptions Certification required by Actuarial Guideline
XXXV [Document Identifier 445]
6 7 1 7 2 2 0 2 4 4 4 5 0 0
Reasonableness of Assumptions Certification for Implied Guaranteed Rate
Method required by Actuarial Guideline XXXVI [Document Identifier 447]
6 7 1 7 2 2 0 2 4 4 4 7 0 0
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI [Document Identifier 448]
6 7 1 7 2 2 0 2 4 4 4 8 0 0
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI (Updated Market Value) [Document Identifier 449]
6 7 1 7 2 2 0 2 4 4 4 9 0 0

0

o
—

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

o o
I — E—
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STATEMENT AS OF MARCH 31, 2024 OF THE AUGUSTAR 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. State taxes recoverable ... | 6,285,686 el O | 6,285,686 |......c.e....... 6,679,700
2505. Admitted Disallowed IMR ...
2506. Fund revenue receivable ........occocooooiiiiiieieecccee e
2507.  NSCC dEPOSIT ..ottt ,
2508. Surplus note issuance costs . ...21,208 ...21,208
2509. Prepaid expenses ................. 5,892,647 |... 5,892,647 |...
2510. Prepaid overfunded pension ... ...15,028,212 |... ...15,028,212 |...
2511, Pension fee income recoverable ... | (5,387) e 0
2597. Summary of remaining write-ins for Line 25 from overflow page 34,275,072 20,942,067 13,333,005 13,235,312
Additional Write-ins for Liabilities Line 25
1 2
Current December 31
Statement Date Prior Year
2504, UNCIAIMEA TUNGAS ...vvivieiiieisietetctet ettt sttt et s bbb st s bbb b e s s et e s et s b et esese e s ssesesesesesennns [oannenennnssasenas 3,796,197 oo 3,312,136
2505.  Liability for plan DENefils ..ottt ettt n et et ennenen [oee et 2,242,704 |.....cooevee 2,312,770
2597.  Summary of remaining write-ins for Line 25 from overflow page 6,038,901 5,624,906
Additional Write-ins for Summary of Operations Line 8.3
1 2 3
Current Year Prior Year Prior Year Ended
To Date To Date December 31
08.304. Reinsurance CeAed Trails ... | 1,333,310 oo 1,559,292 | 5,926,018
08.305. Miscellaneous gains/(l0sses) ..................
08.306. M&E Income ceded for SA Modco reinsurance 457, ,250, ,569,
08.397. Summary of remaining write-ins for Line 8.3 from overflow page (42,167,528) (42,620,622) (165,917,616)
Additional Write-ins for Summary of Operations Line 27
1 2 3
Current Year Prior Year Prior Year Ended
To Date To Date December 31
2704.  Health surrender DENETits ..ot |oeeeeees s 391,126 | 1,626,581 oo 2,494,772
2705, Modco reSErve alIOWANCE ......ocooiiiiieueieiiiiiisieie ettt se e s s enenes [oeeesenenenas (401,428,479) ..o [V R 10,103, 106,504
2797. Summary of remaining write-ins for Line 27 from overflow page (401,037,353) 1,626,581 10, 105,601,276
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STATEMENT AS OF MARCH 31, 2024 OF THE AUGUSTAR LIFE INSURANCE COMPANY

SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECemMDEr 31 OF PIrIOT YEAT ..........cvoveveveveeeeeeeeeeieieteteteeeee et eses st eseaess s sesssesesesnanas [eoeseeenenenenas 23,592,521 | 22,803,386
2. Cost of acquired:
2.1 Actual cost at iMe OF ACQUISITION ...........ccviuiiietetcecececceece ettt ettt st e e s s s st et eseseass s s s st esesessasananns |oeseeseseeeseueseieseeeeeeneeas (O RN 0
2.2 Additional investment made after CQUISITION ................ccueuiuiiiieiiiiieieteeeeceee ettt et eses s s esesess s s enananes |oeeeeseeeeeaeieeeaes 255,650 |...cocvvvinnee 1,841,239
3. Current year change in encumbrances
4. Total gain (I0SS) ON GISPOSAIS ........eeueieiieieeie ettt ettt et e s e e st e e st e sa e e st e b e e s e easeeaeeaseeeseeeae e s e enseesseenseenseanseeneeaneenaeannen
5.  Deduct amounts reCeiVed ON AISPOSAIS ...........ccocvovveveueueeeeeeiiieieteteteeeesaes st esesesess s s s sesesesessassssssesesesesesessssssassesesesessasanans [oeseseseseseseaeaesenesenerenas (O RN 0
6. Total foreign exchange change in book/adjusted Carrying VAlIUE ............cooiiiiiiiiiiiiiieii ettt sbeesiees [eeeenne e (O RN 0
7. Deduct current year’s other than temporary impairment reCOGNIZEA ............coouiiiiiiiiie it ees [oeeeee e (O RN 0
8. Deduct CUITENt YEAr'S AEPIECIALION ...........c.cveveviueeieieieieteteteeeececec ettt ae sttt ses e s s s st et et et essasas s essesesesesssssssssseseseseseananas |eeeeeeeseaeaesenenaes 204,881 .o 1,052,104
9. Book/adjusted carrying value at the end of current period (LINes 142+3+4-5+6-7-8) .........cocoeveverereueeeeeeeeieeereieseessesesesesenes |oeeeeeeeeieeens 23,643,290 |...oooveenee 23,592,521
10. Deduct total NONAAMILEEA GIMOUNES .........c.cveviuiuieieiieieteteececec ettt ettt s s as s s s s et et eseasas s s s et et esesessanssssesesesessassnnnas [reseseeeteaeieneenee e eeeaene (O RN 0
11. Statement value at end of current period (Line 9 minus Line 10) 23,643,290 23,592,521
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 Of PriOr YEaI ............cceueiiieivereriiieieeseereeiseessens [oeececeeeees 1,197,158,480 |............ 1,118,912,275
2. Cost of acquired:
2.1 Actual cost at time of acquisition oottt et et e et e et e et et e et e et e et e et e et e et e e e e eee e e eeeeeneereereereene feeeeeeeeeeeans 38,900,000 |............... 186,025,000
2.2 Additional investment made after acquisition .
3. Capitalized deferred interest and other .............
4. Accrual of discount ............ccccoeeiiiiinnn.
5. Unrealized valuation increase/(decrease) ..
6. Total gain (loss) on disposals .................
7. Deduct amounts received on disposals ..
8. Deduct amortization of premium and mortgage interest points and commitment fees .........
9. Total foreign exchange change in book value/recorded investment excluding accrued |nterest
10. Deduct current year’s other than temporary impairment reCOGNIZEA ...........ccccuiiiiiiiiiiiii s [reese e [0 0
11. Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) ......... |-ecceeeeee. 1,210,713,337 |
12.  Total valuation @lIOWANCE ............c.ccoiiiii s
13.  Subtotal (Line 11 plus Line 12) .
14. Deduct total nonadmitted amounts
15. Statement value at end of current period (Line 13 minus Line 14) 1,210,713,337 1,197,158,480
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DeCember 31 Of PriOF YEAT ..........c.c.cucueueiieeeieieeeeeeeee et s et s s s sesssnnas [eeeeeeeeeeieiens 326,740,207 |...cveceeeee 306,314,367
2. Cost of acquired:
2.1 Actual cost at time Of @CQUISITION ..ottt e e b e et e eseeeseesaeesneenneeneannean
2.2 Additional investment made after acquisition .
3. Capitalized deferred interest and other .............
4. Accrual of discount
5. Unrealized valuation increase/(decrease) ..
6. Total gain (loss) on disposals .............
7. Deduct amounts received on disposals .....
8. Deduct amortization of premium and depreciation ..
9. Total foreign exchange change in book/adjusted carrying value ..
10. Deduct current year’s other than temporary impairment reCOgNIZEA ............couiiiiiiiiieiieiee ettt [eeeenee e [0 U 0
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .........cceuiriiiieierereeeeeeeeeeieeeseeaens [ 329,117,666 |................ 326,740,207
12.  Deduct total NONAAMItEEA GIMOUNES .........c.c.eviuieieiiiieteteececeee ettt sttt es s s st s et et eseasas s ssesesesesessasssssesesesessasssnnas [reseeeeeteaeneenenee e eeeaene [0 U 0
13.  Statement value at end of current period (Line 11 minus Line 12) 329,117,666 326,740,207
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 Of Prior YEA ...........cccceeeiiririeieieieieeeeseseeieeeee e [eoeeeeens 6,810,765,317 |............ 6,722,866,453
2. Cost of bonds and SOCKS @CQUITEM ............cooveveueeiiiieeeeeeeeee e seneseseseesenessensnsssssssanananssnensnsnsssanannnns [ereneneeeeees 014,000,892 | 732,517,686
3. ACCTUAIL OF QISCOUNT ...t e et e e e e e e e e e e e e e eaeeseeaeeaeenseseeasssesssssesssnssnsssnsssssnsanssessnsnnns [eeneenneneenenenenns 300,804 [ 2,726,374
4. Unrealized valuation iNCrEASE/(AECIEASE) ............ceeuiiiiieirereiiiseiesesesesessssssssese et s ssssse s st st ssses et st st sssesesese st snsssesebassssnsssesesasnns [eessenscacecees (15,496,467)|................. 22,559,675
5. Total gain (Ioss) on diSPoSals ...........cccceeveririeieeerereenns (5,413,130) |-+veveveenee (14,343,258)
6. Deduct consideration for bonds and StOCKS AISPOSEA OF ...........c.cvcveviueuiiiieeeieeeeeeeeeeeeeee et eeseseseseseseseanananans [oeeseeesesenens 257,018,733 | 648,905,622
7. Deduct amortization OF PrEMIUM ...........c.ciiiiuiiitiictee ettt ettt ettt e st ese st ese st eteeaete s ebe s et ess et esssaessssessssessssesessesessetessasessans [oeeseneesennneieas 1,262,243 ..o 5,012,536
8. Total foreign exchange change in book/adjusted CarryiNg VAIUE ............ccourriieiieueuririitiereiinisesseeiessenestsseeses s sesssnesssseens [oesesssssesasnsnaees (179,900) [..eveeeee 282,100
9. Deduct current year's other than temporary impairment FECOGNIZEA ...........covririiiririiueieiiriiri st sssaenes[oeseeseeseseeeeaeaeeeeneeeeenas [0 219,120
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees ............... (1,031,213) ] (1,706,435)
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10) . 7,345,371,327 |........... 6,810,765,317
12.  Deduct total NONAAMItEEA BMOUNTS ........c.iuivuiiieiieiiteici ettt [ooneninininaas 22,672,273 ..o 23,168,465
13. Statement value at end of current period (Line 11 minus Line 12) 7,322,699,054 6,787,596,852
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STATEMENT AS OF MARCH 31, 2024 OF THE AUGUSTAR 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 Booklﬁ?djusted Book/A7djusted Book/Aadjusted
Carrying Value Acquisitions Dispositions Non-Trading Activity Carrying Value Carrying Value Carrying Value Carrying Value
Beginning During During During End of End of End of December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
To INAIC T ()t bbbt b et [ 3,756,347,548 |................ 766,146,406 |................ 102,437,162 |......c.coe.... 14,262,631 |........... 4,434,319,423 | 0 o0 [ 3,756,347,548
2. NAIC 2 () ettt h et h et b b b a b e e e et h ekt b et bt bbb st et et et e eneas [re s 2,196,910,664 |................ 47,404,485 |................ 58,078,683 |.....cccvvnvne. (15,128,584)|............ 2,171,107,882 | 0 o 0 2,196,910,664
3. NAIC 3 (8) coeeveteiiiieieie ettt ettt ettt h et s ettt b s R ettt s R R bR R et e st s et s st st s s bt en et e [eeee e 115,685,676 [......ovcveeeeecececireene [V 3,408,600 |......ccoeveereennee 51,683 | 112,328,759 ..o 0 o0 115,685,676
L Y (@2 - OSSPSR SUTTEPEURRRRY SRR 8,835,656 |...ceveiieiieiiriine [V 1,049,254 .o 328,897 [ 8,115,299 | 0 e 0 e 8,835,656
5. NAIC B () ettt ettt n e [er s 3,761,001 [cooeiccie [V (1 (998) [..vvereencenne 3,760,003 [...ovoeeeereenneeeeeeen 0 o 0 o 3,761,001
6. INAIC B (@) vttt ettt bttt e e bt b et b £ b £ bk b e ekt bt b et bttt a et ettt es 644,588 0 (10,622) (3,782) 651,428 644,588
7. Total Bonds 6,082,185,133 813,550,891 164,963,077 (490,153) 6,730,282,794 6,082,185,133
PREFERRED STOCK
8. INAIC 1 bbbt b ettt bens [reese e 10,000,000 |.....oocvveeviecrrieiricnne [V T [V [V 10,000,000 |......oorveeeereneeeririrnnen 0 Joererriiecrrneeee 0 s 10,000,000
N2 (2SSOSR HOSRR 6,550,900 |....ceovreiieiiieirceieas (RSN [V 86,740 |.ceviriren 6,637,640 |.......ooevvvrcccinnn 0 Joiiccciiieen 0 s 6,550,900
T, INAIC 3 bbb bbb e bbb bbb bbbt b et b e b [seee et (U [V T [V T [V 0 ooeereereeeeeereneeeeeen 0 [ 0 e 0
N 1 72X PSSRSO PPRUSSRUTRUITY HOORURRTTRRRT [V RSN (RSN (O RSN (O RSN 0 oo 0 i 0 e 0
T2, INAIC B bbbt bbb bbb bbb b b e bt b e bt eaes [sees et (U [V T [V T [V T 0 ooeereereeeeeereneeeeeen 0 [ 0 e 0
T80 INAIC B .ttt h bbb h e e bt bt bt bttt ettt e et et n et 0 0 0 0 0 0
14, TOUAl PrEEITEA STOCK ......vuivveieiaiiiiieiciei ettt 16,550,900 0 0 86,740 16,637,640 16,550,900
15. Total Bonds and Preferred Stock 6,098,736,033 813,550,891 164,963,077 (403,413) 6,746,920,434 6,098,736,033
(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:
NAICT $ o 0 ; NAIC2 $ oo 0 ; NAIC3 $ oo 0 NAIC4 $ e 0 ; NAIC5 $ oo 0 ; NAICB $ oo 0




STATEMENT AS OF MARCH 31, 2024 OF THE AUGUSTAR LIFE INSURANCE COMPANY

SCHEDULE DA - PART 1

Short-Term Investments

4 5
Paid for
Interest Collected Accrued Interest
Actual Cost Year-to-Date Year-to-Date
7709999999 Totals
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying value, December 31 Of PriOr YEAI .......cc.ooiiiiiiiieiieeeeee ettt sseesneeneeneennees [eesiesnesiesisssse e s saesinesins [oaeeee e s

2. Cost of short-term investments acquired

3. Accrual of discount ...

4. Unrealized valuation increase/(decrease) ...........

5. Total gain (loss) on disposals ...

6. Deduct consideration received on disposals

R O I=Yo [¥Te: =To o LoT g (4= i o g I}l o4 =14 41Uy o ST PTUR RO PR RO

8. Total foreign exchange change in book/adjusted carrying value

9. Deduct current year’s other than temporary impairment reCOGNIZEA ............coouiiiiiiiiiiiie e ses oo s s [ore s
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9) ........coiiiiiiiiiiiieie s oo oo
11.  Deduct total nonadmitted amounts
12. Statement value at end of current period (Line 10 minus Line 11)
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STATEMENT AS OF MARCH 31, 2024 OF THE AUGUSTAR LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

Book/Adjusted Carrying Value, December 31, prior year (LiNE 10, PHIOT YEAI) ........cceuiiiiiuiuereiieiiesieesesssssssesesesessssssesesesessssssssesesassssssssesessssssssssesesass  ssessssssssesenns 60,885,665
Cost Paid/(Consideration RECEIVEA) ON AAGIIONS .............cueveuiiiieiueieieieiieieietete ittt sttt ss s st et ssssses e s s sassssesesesssssssesesesesssesesesesessnsnseses | fatstsesesesnenes 56,493,315
Unrealized Valuation INCrEASE/(AECIEASE) ...........c.cueveueueueieiieseseeesessesesese st ssssesesesessssssssesese s s s ssses et st ssseses et s s s s s ses et sss s s seses s s s sssesesesssnsnsesesesenans | eeesssscssietanns 13,495,505

SSAP No. 108 adjustments

Total gain (10SS) ON tErMINALION FECOGNIZET ..........c..vcviieiieeiiee et eeae et sae st es st ae s sa et ee st es st s s s s s et s s s s st s s e st a s s s s s e s s e s s s e s naesnaasnsesnaanas | eetsesassesnnias (9,292,905)
Considerations received/(Paid) ON tEIMINALIONS .............cceueiiiiiieieieiicetetete sttt st s s et s s s e s s ese s s s s s esese s s s s s esesessssssnseses et s ssssssesessssnsnsesenans | fatstiesesisnenes 15,140,036
AAMOTEIZATION ...ttt b e s e e et h oo st e o2 s EeE e E e E s EeE e E e E AR h R e R h bR R AR R R h R R R s heh Rt h ettt s fhebeteeb e 0
Adjustment to the Book/Adjusted Carrying Value of Nedged HEM ... bbb n eireare e 0
Total foreign exchange change in BOOK/AGJUSIE CAITYING VAIUE ...........cououeueueuiriiriririiieieteteietst st sttt tesesee st sse s st sese e sess e s sesebesesa e s se st esebeberenenns fesestatnenessenerenes 179,900
Book/Adjusted Carrying Value at End of Current Period (LiNes 14+2+3+4+5-8+T+8+9) .......c.ccviuiuireiiiieieieieieieeseiese et ssse st ssssesesesennns sesssssseesenns 106,621,444
Deduct NONAAMIEEA @SSELS ... bbb b b s b b e e b e s E e s b e s h e e E e e b e e b e e E e e R R SR e E e R R R e R R e R e R e e e an s SReeEeaEeeeeeee e 0
Statement value at end of current period (LiNe 10 MINUS LINE 1) ....c.cviiuiueuiiiiieeecteteise ettt ssete bt eb bt b b ss st ae s sssn st b b s s sn et ebebasans toeeesesisnenes 106,621,444
SCHEDULE DB - PART B - VERIFICATION
Futures Contracts

Book/Adjusted carrying value, December 31 of Prior yEar (LiNE 6, PHIOT YEAT).......c.c.c.cvoccuruerereeeeecaeeeeesesesesaesesesesesessssesesesesssssssesesessssssssssesassssssssesassasas <sesasssssssees (17,280,300)
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COIUMNY) ............ccocrueueiereeieceeeeieeeesecaes ceeseeeeeeeeaeenas 6,343,588
Add:

Change in variation margin on open contracts - Highly Effective Hedges
3.11 Section 1, Column 15, current year to date MiNUS ..........ccccoviiiiiiiiiis v 0
3.12 Section 1, COIUMN 15, PHOT YEAN .......cvevevieieeeieeeietetesieeeeeteveiesesessasenes eeeesesesssseseseseneeaesesees [0 R 0

Change in variation margin on open contracts - All Other
3.13 Section 1, Column 18, current year to date MINUS ..........cccceviiiiiiiiiiis e 0
3.14 Section 1, Column 18, Prior YEAr .........cccccceveeeveveverererereeenenenerseeresesnenes eeenerenenenens (171,280,300) 1ovviiciinnn 17,280,300 .o 17,280,300
Add:

Change in adjustment to basis of hedged item
3.21 Section 1, Column 17, current year to date MiNUS ..........ccccoviiiiiiiiis e 0
3.22 Section 1, COIUMN 17, PHOT YEAN .......cvevevieieeeeieeeieteteseeeeeetese e sesessanenes eseeeesesssseseseseneeaesesees 0 e 0

Change in amount recognized
3.23 Section 1, Column 19, current year to date minus
3.24 Section 1, Column 19, prior year plUS .........c.ccceeereeneeneeieeiie e
3.25 SSAP NO. 108 @QJUSIMENLS ........cocvevivieieiiiieeieteteecece ettt tes s eseseas eeeseeesesessesesesenee e sesees 0 e 17,280,300 ................. 17,280,300
T8 o) o) =TI (IR Lo i o g U Tl IR L= 0 PSP TPPTRATROY 0
Cumulative variation margin on terminated contracts during the year ............cccccociiiiiiiiinei s 0
Less:
4.21 Amount used to adjust basis of hedged item ... 0
4.22 AMOUNE FECOGNIZEA .......evveveeceeeeeieeteteeeee ettt eaeae s s st esesesessasans fesebesesesasaesssseneseseneaeas 0
4.23 SSAP NO. 108 AQJUSIMENLS ......c.ovvvieietceieceeeeeietete ettt seseeas seeeteseseseassesssseseseseneeas 0 e 0
T8 o) o) =TI (I Lo o o g UL IR 1= O TSP 0
Dispositions gains (losses) on contracts terminated in prior year:
5.1 Total gain (loss) recognized fOr tErMINALIONS IN PrIOT VAT ........ciuiiiiiiiiiiiee ettt ettt ettt a e e b e sh e e s bt e bt e bt ea et eae e eae e oaeesheeeb e e bt ea bt em bt embeembeeaeeaheeas Seseeesaeeseesasesanesaeesanaines 0
5.2 Total gain (loss) adjusted into the hedged item(s) for termiNatioNs IN PriOT YEAT .........co.iiiiiiie ettt et sa e b e e b e e beeas Seseeeaaeaseesasesaeesanesaeeaes 0
Book/Adjusted carrying value at end of current period (LINES 142+3.3-4.3-5.1-5.2) .......cocrueuereeeeceeeeeeeeeeeeeaeteeesesesaeaesesesessaesesesesessssasassesasssssesesesananas <eesassasasseen (10,936,713)
Deduct total NONAAMIEA @MOUNLS ............oou et h e h e e e e e e E e e e e e ee oo e e e oo R e e Ee e R e SR e e R e e R e e R e £ e e £ R e e h e e ee e ee e Ee e eeseeseeseeaeeaee s mmemseeneeeeneeeeeeeeennnens 0
Statement value at end of current Period (LINE 6 MINUS LINE 7) ........c.cvvrueueieiieeeeceeeeteeeeeeeceetetesesesssaetesesesesssseaesesesenssssaesesesessssssesesasansssssesasssensssssesesasanas Sassssssesesana (10,936,713)
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STATEMENT AS OF MARCH 31, 2024 OF THE AUGUSTAR LIFE INSURANCE COMPANY

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

NONE

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

NONE
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STATEMENT AS OF MARCH 31, 2024 OF THE AUGUSTAR 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

o WYYt T 7 7o T O SPPTR 106,621,444
Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance..............c.c.cvoccueueueveeecceeeeeieiees ereresesenenens (10,936,713)
TOtal (LINE 1 PIUS LINE 2) ..ottt s s s et es s s s s s st et esesessasasnseseseseseansnenensnsnenenenines e 95,684,731
Part D, SECHON 1, COIUMN B ... eeseee s eseesees s sesees e e ee e ee e es e s s ee s e e e e e et e eesen s e e eesseseaesnes eesesssssinnins 106,621,444
Part D, SECHON 1, COIUMN 7 ....uiuieeeeereeeeeece e eee e es s esees e e e e e e e e s e a2 s st s et e e esstnas eesesssssseaions (10,936,712)
Total (Line 3 MIinuS LiN€ 4 MINUS LINE 5) .....ooiuiiiiiiiiiii ittt sttt ettt st siee e e e e sieennesnnesnes e 0
Fair Value Check
Part A, Section 1, Column 16 106,621,444
Part B, Section 1, Column 13 (10,936,713)
TOtal (LINE 7 PIUS LINE 8) ..ottt ettt ae s s st et e s esesssnas s sssesesesessnnnensnsneneneeiee e 95,684,731
Part D, SECHON 1, COIUMN G ...t eeeeee s s es s ees e e s s s e e e e e en e e e eesnes sesesssnssnnins 106,621,444
Part D, SECHON 1, COIUMN 10 .....ouiueereaeeaeececeeeseeeeeeseesees s ees e e ees e e e ee e s ese2s e s es s e e e e e e e e ee e e e en e e sseeseenesnanes eesessssssnaions (10,936,712)
Total (Line 9 minus Lin€ 10 MINUS LINE T1) ..ouiiiiiiiiiiiiie ettt sttt ettt sn e e e e e e sbeesee e snnesnes i 0

Part A, SECHON 1, COIUMN 27 ...ttt eb bbb bbb bbb eiens | Sesinaesnsasnassnaes 35,488
Part B, SECHON 1, COIMN 20 ......cuuieuieieieiarseesieieeeseeseeseseesseesee e sse e ssesseases bbb bbbttt eniee sosessnsinsinians 22,066,000
Part D, SECHON 1, COIUMMN T2 ...ttt taeneas | sosessnsinsinia 22,101,488
Total (Line 13 plus Line 14 MiINUS LINE 15) ....c.eiiiiiiiiiiieee et snenenens s 0
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STATEMENT AS OF MARCH 31, 2024 OF THE AUGUSTAR 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.cvcveveueueieeiieeeeeteeeieee et esesss st sesss s sesessseseseseasanas [eresenseseeeeas 109,458,526 |............... 102,019,483
2. Cost Of Cash eqUIVAIENTS ACGUITET ............ccooviiieveececeeieeieie ettt ettt s ettt s e s e e s s st sesesesssss s sssesesesessssansaseseseses [eeeasanenaeas 166,890,252 |............... 577,431,993
3. ACCTURN OF GISCOUNL .....eteiacueteteeees i caeteeeeee e esesee et ee e eseseeeeeeeaeseseseeee e e s eseeeeee e e seseeeeee e s eseseeee s e s naeseseeesaesesesesesesnsnsesesesasnnnanans [orssssicieesesensacasseeannas [0 0
4. Unrealized valuation iNCrEaSE/(AECIEASE) .........ueiuiiuiriiiie ettt ettt ettt et st e bt e sbeesbe e bt e bt eabeeaeeaasesseesseesbeesbeenbeenbesneennennne [eisesasaiessesaaesaeesaeeaes [0 0
5. Total gain (I0SS) ON QISPOSAIS ........c.c.cviiieieteeeececeeeie et eteee s et et eseas s st st et et esese s s s st esesessssassssssesesesessssssssesesesesnas [oeseseseseseseseneneeananeneeas [0 0
6. Deduct consideration received ON ISPOSAIS ..............c.cvivcueriueuiiieieeeeieieteteeeseee e s et setesese et es et e sesesesesessesssssesesesesessansasasesssenes [oeesensensnnnas 119,913,275 |..ccoeeee 569,992,950
7. Deduct amortization OF PrEMIUM .............c.cuoueuiuiieiee et tetet ettt ettt es e st esesete s et essse s esssesesesesesess s et st esesesesesessasssssasesesesesnns [oeseseseseseseseneeeananeeenas [0 0
8. Total foreign exchange change in book/adjusted Carrying VAIUE ............couiiiiiiiiiiiiiei ettt ns [eaeeeie e [0 0
9. Deduct current year’s other than temporary impairment reCOGNIZEA ..........ccoouiiiiiiiiiie i eee e [0 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........cccceiiieiriererereeeeeeeieieeeseeeeeesenens [ereeeeeeeeens 156,435,503 |....cccenv. 109,458,526
11, Deduct total NONAAMILEA BMOUNES .......c.e.rieiiueueieeeiei ittt eseaeeeeee e eseseeeeeesesesesesesesassesesesesessesssesesesssnaesesesessassesesesesasnnnnns [oescicsssssssnscaceseseesnacaas [0 0
12. Statement value at end of current period (Line 10 minus Line 11) 156,435,503 109,458,526
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STATEMENT AS OF MARCH 31, 2024 OF THE AUGUSTAR 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
1357 Home Office ... ... 12/19/2013 .......... PFEIFFER PLACE .... ... 255,650

0199999. Acquired by Purchase

255,650

0399999 - Totals

0399999 - Totals

0 0 0 255,650
Showing All Real Estate DISPOSED During the Quarter, Including Payments During the Final Year on “Sales Under Contract”
1 Location 4 5 8 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 Expended 9 10 11 12 13
for Book/ Total Book/ Gross
Additions, | Adjusted Total Foreign Adjusted Income
Permanent | Carrying Current Change in | Exchange | Carrying Foreign Earned
Improve- |Value Less Year's Current Book/ Change in | Value Less Exchange | Realized Total Less Taxes,
ments and | Encum- Current |Other-Than-| Year's Adjusted Book/ Encum- | Amounts Gain Gain Gain Interest Repairs
Changes brances Year's | Temporary | Changein | Carrying | Adjusted brances | Received (Loss) (Loss) (Loss) |Incurred on and
Disposal Actual in Encum- Prior Depre- Impalrment Encum- Value Carrying on During on on on Encum- | Expenses
Description of Property City State Date Name of Purchaser st rances Year ciation _IRecogn (11-9- 10) Value Disposal Year Disposal | Disposal | Disposal brances Incurred




STATEMENT AS OF MARCH 31, 2024 OF THE AUGUSTAR 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
0526392 ... ESCONDIDO .. . 02/05/2024 .. ... 6.060 |.. ....5,500,000 |...
0526400 ... PASADENA ... . 03/28/2024 .. .. 6.138 |.. ....6,100,000 |...
08263% ... DOVER ... . 02/27/2024 .. ....9,250,000 |...
102639 .... MIAME ... .02/16/2024 .. ....7,650,000 |...
1026397 ... FORT LAUDERDALE .. . 03/07/2024 .. ....1,700,000 |...
3326399 ... . 03/27/2024 .. ....1,900,000 |...
34263% ... . 02/21/2024 .. ....1,350,000 |...
4126401 . . 03/28/2024 .. ....5,450,000 |...
0599999 Mortgages in good standlng Commercial mortgages-all other 38,900,000
0899999. Total Mortgages in good standing 38,900,000

1699999. Total -

Restructured Mortgages

2499999. Total -

Mortgages with overdue interest over 90 days

3299999. Total -

Mortgages in the process of foreclosure

[AVE|

3399999 - Totals 38,900,000 0
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 | 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

0325410 .
1025920 .
1425518 ...
2325609 ...
4425857 ...

3625680 ...uvveeeeeiiiiieeeens

.. | TUCSON .
| MIAMI .

WOODRIVER ...

CLARKSTON ...

07/27/2011
03/28/2013
05/31/2023
03/21/2014

.08/29/2008 ..
.. 07/06/2017 ..

..02/07/2024
.02/16/2024
....02/05/2024
....01/31/2024
...01/17/2024 ...

03/28/2024

87,912 |.

o ocooo

o
o

o oocoo

.0

o o oo

o

o ocooo

o

... 170,836 |...
.. 620,164 |...

oo ocoo

o

oo ooo

o

0199999. Mortgages closed by repayment

6,809,363

0125539 ...
0125617 ...
0125841 ...
0126299 ...
0325410 ...
0325730 ...
0325796 ...
0325808 .
0325813 .
0325939 ...

TUSCALOOSA ..
GREENVILLE ..
BIRMINGHAM ..
FAIRHOPE ...
TUCSON ...

TUCSON ...

TUCSON ...

.. | TEMPE ..
.| TUCSON .
TUSCON ...

JUUT IO R 11/30/2011
JT IR R 05/02/2013
JUT RO R 05/31/2023
JT IR R 06/24/2022
JUUT RO R 08/29/2008

e 08/31/2023
05/31/2023

08/30/2017

12/23/2015 ..
.. 01/19/2016 ..

OO0 o0 oo o0 oo o|e

OO0 oo oo oo o o|e

OO0 oo oo oo o o|e

OO0 oo oo o0 oo o|e

O o0 oo oo o0 oo o|e
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STATEMENT AS OF MARCH 31, 2024 OF THE AUGUSTAR 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
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0325955 ... PHOENIX ... 11/09/2017 0. 0. 0. 0 ....35,465 |. 0. ...0
0325987 ... PHOENIX ... 03/29/2018 0. 0. 0. 0] ....51,153 |. 0. ...0
0326000 ... ... |ORO VALLEY 05/23/2018 0. 0. 0. 0 ...22,987 |. 0. ...0
0326083 . | MESA ... .06/21/2019 .. 0 0 .0 0 0 0
0326088 . . | TUCSON . .07/23/2019 .. 0 0 .0 0 0 0
0326122 . .| TUCSON . .12/16/2019 .. 0 0 .0 0 0 0
0326205 ... MESA ... 06/28/2021 0. 0. 0. 0 0. ...0
0326227 ... MESA e eeeen Jeenneeeeeene A e e 08/18/2021 0. 0. 0. 0] 0. ...0
0326231 ... V0 ) Y AR FOURUUUUOR R 08/31/2021 0. 0. 0. 0 0. ...0
0326266 ... TUCSON e eeeen e eeeeenes Jeemnieeeeeeee A [ s e 01/27/2022 0. 0. 0. 0] 0. ...0
0326311 ... = T Y AR AR UUUURRR RN 09/12/2022 0. 0. 0. 0 0. ...0
0326319 ... TUCSON e eeeee e eeeennes Jeemnieeeeeeee A o s e 11/04/2022 0. 0. 0. 0. 0. ...0
0326351 ... V00 ) RN AR IS UURRR R 02/28/2023 0. 0. 0. 0 0. ...0
0326363 .... PRESCOTT 06/05/2023 0. 0. 0. 0] 0. ...0
0326364 . .. |MESA ... .06/07/2023 .. 0 0 .0 0 0 0
0425874 . .. | SPRINGDALE .12/21/2016 .. 0 0 .0 0 0 0
0426093 . .| BENTON ... .05/31/2023 .. 0 0 .0 0 0 0
0426094 .... JONESBORO ... 05/31/2023 0. 0. 0. 0] 0. ...0
0426095 ... SPRINGDALE 07/31/2019 0. 0. 0. 0 0. ...0
0426096 ... FAYETTEVILLE ©ooieeeeeieeeeeeeeeeeeeeeee Jeemmeeeeeeeee AR [ s el 05/31/2023 0. 0. 0. 0] 0. ...0
0426097 .... FORT SMITH ..o v AR [ e 07/31/2019 0. 0. 0. 0 0. ...0
0524998 ... SANTA ROSA ...eeeeeeeeeeeeeenieeeeeennen Jeemmmeeeeeeenes A e s e 05/15/2003 0. 0. 0. 0] . . 0. ...0
0525441 ... MONTEREY PARK .....cevvvvnviviinnnnninnins Jevvnnnneeeennnn CAiceiis o e s 12/29/2009 0. 0. 0. 0 ..112 835 |... 0. ...0
0525557 ... HUNTINGTON BEACH ....eeeeeeeeeeeeeennnn Jeemmmneeeeeenns CAecccc [ s e 05/17/2012 0. 0. 0. 0] 0. ...0
0525574 ... BAKERSFIELD ... 09/25/2012 0. 0. 0. 0 ....19,658 |. 0. ...0
0525580 . .. | CAMARILLO ... .10/23/2012 .. 0 0 .0 0 147,030 |. 0 0
0525598 . .. | SAN PEDRO .01/29/2013 .. 0 0 .0 0 44,366 |. 0 0
0525661 . .. | SACRAMENTO .. .05/31/2023 .. 0 0 .0 0 0 0
0525690 . .. | CARDIFF BY THE SEA .08/31/2023 .. 0 0 .0 0 0 0
0525765 . .| DOWNEY ... .05/31/2023 .. 0 0 .0 0 0 0
0525790 ... SEASIDE ... 09/11/2015 0. 0. 0. 0 0. ...0
0525801 .... 11/20/2015 0. 0. 0. 0] 0. ...0
0525884 ... SCOTTS VALLEY ..ovvvvieiiiiiinieeeeiinnnn Jevvneneeeeeenenn CAecis e [ 01/27/2017 0. 0. 0. 0 0. ...0
0525895 ... LOS ANGELES ....cevveieeeeemenneeeeemmns Jemmmeeeeeeenns CAeccce e s e 03/22/2017 0. 0. 0. 0] 0. ...0
0525972 ... CUPERTINO ovveniiecviniieeeciniieeeennn Jevvnnneeeeeenens CAiccnis o e el 05/31/2023 0. 0. 0. 0 0. ...0
0525980 ... LYNWOOD 03/08/2018 0. 0. 0. 0] 0. ...0
0525988 . .| SAN DIEGO ....05/31/2023 .. 0 0 .0 0 0 0
0526016 . . |LOS ALAMITOS ... 07/31/2018 .. 0 0 .0 0 0 0
0526033 . .. |OTAY MESA ... .08/31/2023 .. 0 0 .0 0 0 0
0526054 . .. | NEWPORT BEACH . .05/31/2023 .. 0 0 .0 0 0 0
0526119 . . | BEAUMONT . .05/31/2023 .. 0 0 .0 0 0 0
0526123 .... HAYWARD ... 12/19/2019 0. 0. 0. 0] 0. ...0
0526141 .... CALEXICO ©vvvvvveieeeiciniineeeceniineees feevnineeeeeenn CAecs e e e 05/14/2020 0. 0. 0. 0 0. ...0
0526154 .... SANTA ANA <. eeeeeeneeee Jeemmeeeeeeees CAe s [ s el 09/29/2020 0. 0. 0. 0] 0. ...0
0526201 .... SANTA CLARITA evvviiiieieiiineeeciinns Jevvnnneeeeeenen CAecs o e e 05/28/2021 0. 0. 0. 0 0. ...0
0526207 ..eevvveeeeeeemnnneeeeeenn [ONTARIO oo [eeeeeeeeeeee O [ s 06/29/2021 0. 0. 0. 0] 0. ...0
0526208 .... 06/29/2021 0. 0. 0. 0 0. ...0
0526223 ... ANAHEIM ... 08/09/2021 0. 0. 0. 0. 0. ...0
0526237 ... ANAHEIM ... 05/31/2023 0. 0. 0. 0 0. ...0
0526261 . | VISTA .. .12/23/2021 .. 0 0 .0 0 0 0
0526272 ... SANTA ANA ... 02/28/2022 0. .0, .0 0. 0. ...0
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0526312 .... ORANGE 09/28/2022 ) 18,000,000 |.... 0. 0. 0. 0 0. ...0
0526335 ... SAN DIEGO ... 12/22/2022 ... foeeiiiiiies s e 10,327,324 |.... 0. 0. 0. 0] 0. ...0
0526336 ... SAN DIEGO ... 12/22/2022 ..o feeeeeeiiis e [ 5,499,990 |.... 0. 0. 0. 0 0. ...0
0526337 . .. | LONG BEACH .01/09/2023 .. . 12,550,984 |. 0 0 .0 0 0 0
0526353 . .. | MERCED .... .05/25/2023 .. 0 0 .0 0 0 0
0526366 . .| THOUSAND OAKS . .06/16/2023 .. 0 0 .0 0 0 0
0526367 .... PERRIS 06/16/2023 0. 0. 0. 0 0. ...0
0526373 .... SARATOGA . 08/31/2023 0. 0. 0. 0] 0. ...0
0526390 ... HOMEWOOD .. 12/21/2023 0. 0. 0. 0 0. ...0
0625177 ... AURORA ... 09/30/2005 0. 0. 0. 0] 0. ...0
0625990 ... LAKEWOOD . 04/26/2018 0. 0. 0. 0 0. ...0
0626256 .... PEYTON 12/15/2021 0. 0. 0. 0. 0. ...0
0626286 .... WESTMINISTER .. 05/17/2022 0. 0. 0. 0 0. ...0
0825978 ... 05/31/2023 0. 0. 0. 0] 0. ...0
O0R243% . .. | WHITMORE LAKE . .08/26/1999 .. 0 0 .0 0 0 0
O0R24431 . .. | WHITMORE LAKE . .08/26/1999 .. 0 0 .0 0 0 0
1025390 . . | PENSACOLA BEACH . .. 04/11/2008 .. 0 0 .0 0 0 0
1025400 ... ODESSA 06/09/2008 0. 0. 0. 0] 0. ...0
1025549 ... APOPKA 03/28/2012 0. 0. 0. 0 0. ...0
1025777 ... JACKSONVILLE .. 07/16/2015 0. 0. 0. 0] 0. ...0
1025800 ... TALLAHASSEE ... 05/31/2023 0. 0. 0. 0 0. ...0
1025810 ... 05/31/2023 0. 0. 0. 0] 0. ...0
1025872 ... RIVERVIEW ... 05/31/2023 0. 0. 0. 0 0. ...0
1025880 ... NAPLES 05/31/2023 0. 0. 0. 0] 0. ...0
1025920 ... MIAMI 07/06/2017 0. 0. 0. 0 0. ...0
1025934 . .. | PANAMA CITY BEACH . ... 08/10/2017 .. 0 0 .0 0 0 0
1025935 . .. | WHARTON ... ... 08/11/2017 .. 0 0 .0 0 0 0
1026044 . .| CORAL GABLE .05/31/2023 .. 0 0 .0 0 0 0
1026084 . PACE .... .06/26/2019 .. 0 0 .0 0 0 0
1026086 . NAPLES . .06/27/2019 .. 0 0 .0 0 . 0 0
1026108 ... 05/31/2023 0. 0. 0. 0 ...155 371 ... 0. ...0
1026138 ... 04/03/2020 0. 0. 0. 0] .. 70,760 |... 0. ...0
1026149 ... 09/17/2020 0. 0. 0. 0 0. ...0
1026166 ... OPA-LOCKA ... 05/31/2023 0. 0. 0. 0] 0. ...0
1026178 ... MIAMI 05/31/2023 0. 0. 0. 0 0. ...0
1026209 .... JACKSONVILLE 05/31/2023 0. 0. 0. 0] 0. ...0
1026211 . .| JACKSONVILLE .07/13/2021 .. 0 0 .0 0 0 0
1026241 . .. |NAPLES ... 1072172021 .. 0 0 .0 0 0 0
1026250 . .. | OAKLAND PARK .12/0172021 .. 0 0 .0 0 0 0
1026275 . .. | MIAMI BEACH .03/15/2022 .. 0 0 .0 0 0 0
1026283 . . | GREATER GAINESVILLE . .04/26/2022 .. 0 0 .0 0 0 0
1026338 ... FORT LAUDERDALE 01/26/2023 0. 0. 0. 0] 0. ...0
1026370 ... N O AV AR R 07/19/2023 0. 0. 0. 0 0. ...0
1125701 ... LAWRENCEVILLE .eveeeeeeeeeeeeeeeemnis Jeemmmeeeeeeenes GAeceece [ s e 08/31/2023 0. 0. 0. 0] 0. ...0
1125929 ..o [MACON e e BR[| 05/31/2023 0. 0. 0. 0 0. ...0
1126014 ... FORT OGLETHORPE .......cervemmereemmmnnees Jemmmneeeeennes GAeccccee e s s 07/31/2018 0. 0. 0. 0] 0. ...0
1126127 ... MABLETON . 12/20/2019 0. 0. 0. 0 0. ...0
1126183 ... OAKWOOD ... 04/22/2021 0. 0. 0. 0. 0. ...0
1126254 ... SOUTH BEND .. 12/14/2021 0. 0. 0. 0 0. ...0
1325752 . . |MERIDIAN . .05/01/2015 .. 0 0 .0 0 0 0
1326091 ... CALDWELL ... 07/30/2019 0. .0, .0 0. 0. ...0
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1326181 ...
1425562 ....
1425589 ...
1425821 .
1425882 .
1425919 .
1425021 ...
1425998 ....
1426056 ....
1426170 ...
1426291 ...
1426314 ...
1525500 ....
1525593 ...
1525642 .
1525791 .
1525832 .
1525837 ...
1525856 ....
1525910 ....
1525018 ...
1525930 ....
1525958 ....
1526163 ...
1526203 ...
1526293 .
1526294 .
1526295 .
1526304 .
1526326 .
1726064 ...
1825386 ...
1825608 ...
1825709 ...
1825793 ...
1825866 ...
1825913 .
1825956 .
1826051 .
1925392 .
2025968 .
2125451 ...
2125731 ...
2125769 ...
2125949 ...
2126062 ....
2126270 ....
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CHICAGO
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CARMEL
INDIANAPOL IS

INDIANAPOL IS
FISHERS ...
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2325844 ... ) R | | PR [SRUUUURRUUURRR R 07/26/2016 0. 0. 0. 0 .. 81,882 [... 0. ...0
2325899 ... CLINTON TONNSHIP ... 08/31/2023 0. 0. 0. 0] 0. ...0
2325954 ... LAKE ORION 08/31/2023 0. 0. 0. 0 0. ...0
2325985 . .. | MADISON HEIGHTS . .08/29/2018 .. 0 0 .0 0 0 0
2326009 . .. | SHELBY TOWNSHIP . .05/31/2023 .. 0 0 .0 0 0 0
2326012 . .| SHELBY TOWNSHIP . .05/31/2023 .. 0 0 .0 0 0 0
2326032 ... SOUTHGATE 10/30/2018 0. 0. 0. 0 0. ...0
2326131 ... STERLING HEIGHTS 02/28/2020 0. 0. 0. 0] 0. ...0
2326134 ... ROYAL OAK 03/13/2020 0. 0. 0. 0 0. ...0
2326186 .... KALAMAZOO ... 05/31/2023 0. 0. 0. 0] 0. ...0
2326226 ... WESTLAND .... 08/16/2021 ) 14,996,029 |.... 0. 0. 0. 0 0. ...0
2326238 ... NOV1 10/20/2021 ...1,898,750 |.... 0. 0. 0. 0. 0. ...0
2326280 ... ROSEVILLE 04/14/2022 0. 0. 0. 0 0. ...0
2326356 ... 04/25/2023 0. 0. 0. 0] 0. ...0
2326362 . .. | SOUTHFIELD .06/01/2023 .. 0 0 .0 0 0 0
2425638 . .. | MINNETONKA .. ... 07/16/2013 .. 0 0 .0 0 0 0
2425766 . . | BLOOMINGTON . .06/12/2015 .. 0 0 .0 0 0 0
2426159 ... BROOKLYN PARK ....eeeeeeeeeeemnieeeeee Jeemmmeeeeeeene N [ e 05/31/2023 0. 0. 0. 0] 0. ...0
2426215 ... ST, CLOUD weveviviiiviieieeevriineneenenn Jevvneneeeeeeen BN [ 07/15/2021 0. 0. 0. 0 0. ...0
2525927 ... OLIVE BRANCH ...eeeeeeeeeeeeeneeeeeenn Jeemmmeeeeeeene M [ e [ 05/31/2023 0. 0. 0. 0] 0. ...0
2526189 ... (0] ) R | A AU RN 05/04/2021 0. 0. 0. 0 0. ...0
2526202 ... JACKSON .o eeeeenns Jeemmeeeeeeeeee M [ [ 06/02/2021 0. 0. 0. 0] 0. ...0
2625625 ... STLOUIS weviiiiiiiiiiiveieiieevcenines feevneeeeeeenen MO [ e 05/24/2013 0. 0. 0. 0 0. ...0
2925798 ... LAS VEGAS ..oeeeeeeeeeenieeeeemnneeeeee Jeemmeeeeeeee Ve o el 05/31/2023 0. 0. 0. 0] 0. ...0
3125558 ... WILLTAMSTONN ©.evvveiveciviieeeccviiins Jevvvenneeeeeen Ndecs e e e 05/18/2012 0. 0. 0. 0 0. ...0
3125654 . .. | OLD BRIDGE .. .10/22/2013 .. 0 0 .0 0 0 0
3125862 . .. | WILLINGBORO ... 10/12/2016 .. 0 0 .0 0 0 0
3125889 . .. | BARRINGTON .. .02/28/2017 .. 0 0 .0 0 0 0
312599 . . | WILLINGBORO .05/31/2023 .. 0 0 .0 0 0 0
3126177 . RAHWAY ... .03/16/2021 .. 0 0 .0 0 0 0
3126187 ... WHIPPANY .. 04/30/2021 0. 0. 0. 0 0. ...0
332579% ... WEST ISLIP .. 05/31/2023 0. 0. 0. 0] 0. ...0
3326070 ... 04/23/2019 0. 0. 0. 0 0. ...0
3326168 .... 12/18/2020 0. 0. 0. 0] 0. ...0
3326184 .... FARMINGDALE ... 04/27/2021 JUR RN 0. 0. 0. 0 0. ...0
3326239 ... BUFFALO 10/21/2021 [ P 9,525,116 |.... 0. 0. 0. 0] 0. ...0
3326246 . .. | FARMINGDALE 172372021 .. . 14,860,776 |. 0 0 .0 0 0 0
3326253 . .. | HAUPPAUGE .12/08/2021 .. 0 0 .0 0 0 0
3326297 . .. | NEW YORK . .06/17/2022 .. 0 0 .0 0 0 0
3326305 . .. | HAUPPAUGE .07/21/2022 .. 0 0 .0 0 0 0
3326306 . .| CARLE PLACE .08/03/2022 .. 0 0 .0 0 0 0
3326307 ... OSWEGO 08/10/2022 0. 0. 0. 0] 0. ...0
3326315 ... BOHEMIA v e N [ s 10/31/2022 0. 0. 0. 0 0. ...0
3326316 ... BOHEMIA e eeeeeeeeeeeen Jeemmeeeeeeee NY s e et 11/08/2022 0. 0. 0. 0] 0. ...0
3326317 ... BOHEMIA v e N [ s 10/31/2022 0. 0. 0. 0 0. ...0
3326318 ... DEER PARK ...eeeeeeeeeeecemneeeeeemnies Jeemmmeeeeeeeee N o s et 10/31/2022 0. 0. 0. 0] 0. ...0
3326320 ... WEST BABYLON .. 11/08/2022 0. 0. 0. 0 0. ...0
3326321 ... DEER PARK 11/10/2022 0. 0. 0. 0. 0. ...0
3326322 ... RONKONKOMA 11/09/2022 0. 0. 0. 0 0. ...0
3326323 . . | NORTH BAYSHORE .11/09/2022 .. 0 0 .0 0 0 0
3326324 ... BOHEMIA ... 11/09/2022 0. .0, .0 0. 0. ...0
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3326325 ... BOHEMIA ... 11/10/2022 0. 0. 0. v 0 5318 [ 5,318 |... 0. ...0
3326357 ... NEW YORK . 04/25/2023 0. 0. 0. 0] .. 10,165 |... 0. ...0
3326368 ... 07/12/2023 0. 0. 0. 0 0. ...0
3326385 . .. | STATEN ISLAND . .09/29/2023 .. 0 0 .0 0 0 0
3425105 . .. [ MATTHEWS . ... 11/08/2004 .. 0 0 .0 0 0 0
3425106 . .| WINSTON-SALEM . .. 11/08/2004 .. 0 0 .0 0 0 0
3425482 ... CARRBORO 12/20/2010 0. 0. 0. 0 0. ...0
3425584 ... INDIAN TRAIL .. 11/27/2012 0. 0. 0. 0] 0. ...0
3425754 ... 05/31/2023 0. 0. 0. 0 0. ...0
3425875 ... 12/22/2016 0. 0. 0. 0] 0. ...0
3426078 ... SUNSET BEACH .vvvivvvviieivvenninneeeees fevvneneneeennend N e [ 06/06/2019 0. 0. 0. 0 0. ...0
3426081 .... FAYETTEVILLE oo eeeeeeeeeeeeee Jeemmeeeeeeeeee N [ s [ 06/20/2019 0. 0. 0. 0. 0. ...0
3426147 ... GREENSBORO .....vvvvvvenvnniircinnninninnnns Jevvvnnnnenennnn NOeceiiis e e el 05/31/2023 0. 0. 0. 0 0. ...0
3426175 ... BOILING SPRINGS . 02/17/2021 0. 0. 0. 0] 0. ...0
3426191 . .. | DURHAM ....... .06/12/2021 .. 0 0 .0 0 0 0
3426198 . .. | GREENSBORO .. .05/19/2021 .. 0 0 .0 0 0 0
3426199 . . | GREENSBORO .06/19/2021 .. 0 0 .0 0 0 0
3426287 ... DURHAM 05/19/2022 0. 0. 0. 0] 0. ...0
3625445 ... WADSWORTH 03/09/2010 0. 0. 0. 0 0. ...0
3625547 ... LIBERTY TOWNSHIP ... 02/29/2012 R IO 0. 0. 0. 0] 0. ...0
3625605 ... BROADVIEW HEIGHTS . 03/14/2013 [l R 2,122,776 |.... 0. 0. 0. 0 0. ...0
3625671 ... MONTGOMERY 12/26/2013 0. 0. 0. 0] 0. ...0
3625680 ... HUDSON . 03/21/2014 0. 0. 0. 0 0. ...0
3625688 .... MASON ... 06/09/2014 0. 0. 0. 0] 0. ...0
3625764 .... DAYTON . 06/10/2015 0. 0. 0. 0 0. ...0
3625773 . .. | MASON ... .07/09/2015 .. 0 0 .0 0 0 0
3625786 . .. | PERRYSBURG .08/27/2015 .. 0 0 .0 0 0 0
3625835 . .. | DAYTON ... ... 06/17/2016 .. 0 0 .0 0 0 0
3625845 . .. | WELL INGTON ... 08/02/2016 .. 0 0 .0 0 0 0
3625850 . . | MORAINE ... .09/09/2016 .. 0 0 .0 0 0 0
3625851 ... SPRINGBORO .. 09/09/2016 0. 0. 0. 0 0. ...0
3625883 ... CINCINNATI .. 01/19/2017 0. 0. 0. 0] 0. ...0
3625909 ... COLUMBUS ... 05/16/2017 0. 0. 0. 0 0. ...0
3625922 ... BLUE ASH . 05/31/2023 0. 0. 0. 0] 0. ...0
3625933 ... GAHANNA ... 08/31/2023 0. 0. 0. 0 0. ...0
3625992 ... MENTOR ... 05/02/2018 0. 0. 0. 0] 0. ...0
3626018 . . |ELYRIA . .05/31/2023 .. 0 0 .0 0 0 0
3626019 . .. |ELYRIA .... .05/31/2023 .. 0 0 .0 0 0 0
3626024 . .. | WORTHINGTON . 08/31/2018 .. 0 0 .0 0 0 0
3626037 . .. | VANDALIA . .05/31/2023 .. 0 0 .0 0 0 0
3626040 . . | MTAMISBURG .05/31/2023 .. 0 0 .0 0 0 0
3626045 ... ONTARIO 12/20/2018 0. 0. 0. 0] 0. ...0
3626059 ... FAIRBORN .. 03/21/2019 0. 0. 0. 0 0. ...0
3626125 ... COLUMBUS .. 12/20/2019 0. 0. 0. 0] 0. ...0
3626143 .... NEW ALBANY .. 06/03/2020 0. 0. 0. 0 0. ...0
3626148 .... SPRINGBORO .. 05/31/2023 0. 0. 0. 0] 0. ...0
3626155 ... FRANKLIN ... 10/07/2020 0. 0. 0. 0 0. ...0
3626173 ... WESTLAKE ... 01/28/2021 0. 0. 0. 0. 0. ...0
3626229 ... CINCINNATI .. 08/23/2021 . 0. 0. 0. 0 0. ...0
3626233 . . | WELL INGTON .09/17/2021 .. .. 945,457 |. 0 0 .0 0 0 0
3626234 ... LAGRANGE ... 09/17/2021 ...5,603,545 |.... 0. .0, .0 0. 0. ...0
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STATEMENT AS OF MARCH 31, 2024 OF THE AUGUSTAR 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

3626260 ... CLEVELAND 12/17/2021 0. 0. 0. 0 ... 67,750 |. ... 67,750 |... 0. ...0
3626265 ... BEDFORD HEIGHTS . 01/06/2022 0. 0. 0. 0] .. 247,278 |. .. 247,278 |... 0. ...0
3626288 .... WARRENSVILLE HEIGHTS ... 05/19/2022 0. 0. 0. 0 42,436 |. 0. ...0
3626358 . .. | CINCINNATI ..... .04/28/2023 .. 0 0 .0 0 0 0
3626371 . . |HUBER HEIGHTS . .07/21/2023 .. 0 0 .0 0 0 0
3725792 . .09/29/2015 .. 0 0 .0 0 0 0
3725834 ....ooiiiiiieeeeeinneeee [OKLAHOMA CITY oo e O e s 06/15/2016 0. 0. 0. 0 0. ...0
3726011 eeeeeeeeeeeeeeeeeeeeenes [DUNCAN e [ eeeeeee O [ s 07/24/2018 0. 0. 0. 0] 0. ...0
3726182 ... OKLAHOMA CITY eevviinieceeiineeeeeinnn fevvneneeeeeenes 0K [ e e 04/16/2021 0. 0. 0. 0 0. ...0
3726245 ... MIDWEST CITY e eeeeenes Jeemmmeeeeeeenes 0K e s s 11/23/2021 0. 0. 0. 0] 0. ...0
3726354 ..o [TULSA i [ O [ 04/18/2023 0. 0. 0. 0 0. ...0
3825842 .....ceeeenieeeeeeenneeeees [ TUALATIN oo [ eeeeeeee QR e et 07/14/2016 0. 0. 0. 0. 0. ...0
3825869 ... 12/02/2016 0. 0. 0. 0 0. ...0
3825915 ... MCMINNVILLE 06/23/2017 0. 0. 0. 0] 0. ...0
382597 . .. | PORTLAND .. 12/20/2017 .. 0 0 .0 0 0 0
3826039 . .. | PORTLAND . 12/12/2018 .. 0 0 .0 0 0 0
3826142 . . | MCMINNVILLE .05/31/2023 .. 0 0 .0 0 0 0
3826144 .... OREGON CITY .eeeeeeeeeeeeeeeeeieeeeeemnnn Jemmmeeeeeenne QR e e s 06/08/2020 0. 0. 0. 0] 0. ...0
3826185 ... I Rl A FORRUUUURR R 04/29/2021 0. 0. 0. 0 0. ...0
3826273 ... MONMOUTH .. eeems e eeeeenes QR [ s [ 03/08/2022 0. 0. 0. 0] 0. ...0
3925908 ... ASTON TOWNSHIP .evveeviiiiiiieeneiininns fevvvnneeeeeeen PAec s [ 05/12/2017 0. 0. 0. 0 0. ...0
3925926 ... DOYLESTOWN ...eeeeeeeeeeeeeneeeeemnn Jeemmeeeeeeee PR e s 07/14/2017 0. 0. 0. 0] 0. ...0
3925976 ... CRANBERRY TOWNSHIP ... 05/31/2023 0. 0. 0. 0 0. ...0
3926013 ... PITTSBURGH 05/31/2023 0. 0. 0. 0] 0. ...0
3926079 ... BLOOMSBURG .. 06/13/2019 0. 0. 0. 0 0. ...0
3926101 . .. |PITTSBURGH .. .08/28/2019 .. 0 0 .0 0 0 0
4125556 . .. |ROCK HILL .06/17/2012 .. 0 0 .0 0 0 0
4125576 . .. | SPARTANBURG . .10/05/2012 .. 0 0 .0 0 0 0
4125712 . .. |ROCK HILL .10/23/2014 .. 0 0 .0 0 0 0
4125782 . .| FLORENCE .. .05/31/2023 .. 0 0 .0 0 0 0
4125797 ... LEXINGTON ... 11/10/2015 0. 0. 0. 0 0. ...0
41258% ... PAWLEYS ISLAND .. 05/31/2023 0. 0. 0. 0] 0. ...0
4126140 .... 05/31/2023 0. 0. 0. 0 0. ...0
4126200 ... 05/31/2023 0. 0. 0. 0] 0. ...0
4325577 ... CHATTANOOGA . 10/09/2012 0. 0. 0. 0 0. ...0
4325739 ... NASHVILLE ... 02/25/2015 0. 0. 0. 0] 0. ...0
4325820 . .. | KNOXVILLE .03/23/2016 .. 0 0 .0 0 0 0
4326179 . .. | POWELL .... .03/28/2021 .. 0 0 .0 0 0 0
4326195 . .. | CLARKSVILLE .06/18/2021 .. 0 0 .0 0 0 0
4326228 . .. | CLARKSVILLE ... 08/18/2021 .. 0 0 .0 0 0 0
4326380 . . | FRANKLIN . .09/05/2023 .. 0 0 .0 0 0 0
4326386 ... NASHVILLE ... 10/30/2023 0. 0. 0. 0] 0. ...0
4425277 ... SAN ANTONIO . 11/21/2006 0. 0. 0. 0 0. ...0
4425405 ... 07/10/2008 0. 0. 0. 0] 0. ...0
4425463 ... 09/16/2010 0. 0. 0. 0 0. ...0
4425478 ... 12/06/2010 0. 0. 0. 0] 0. ...0
4425567 ... FREDERICKSBURG .. 07/16/2012 0. 0. 0. 0 0. ...0
4425611 ... SAN ANTONIO 04/11/2013 . 0. 0. 0. 0. 0. ...0
4425633 ... KATY ... 06/26/2013 948,853 |.... 0. 0. 0. 0 0. ...0
4425660 . .| EL PASO .10/31/2013 .. .. 820,413 |. 0 0 .0 0 . 0 0
4425667 ... SAN ANTONIO ... 05/31/2023 ...3,305,680 |.... 0. .0, .0 0. ..136 647 |... 0. ...0
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STATEMENT AS OF MARCH 31, 2024 OF THE AUGUSTAR 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 | 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

4425686 ....
4425713 ...
4425779 ...
4425804 .
4425833 .
4425840 .
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4425857 ...
4425893 ...
4425906 ...
4425912 ...
4425048 ...
4425993 ...
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4426047 ...
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4426052 ...
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4426212 ...
4426224 ...
4426235 ...
4426242 ...
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4426255 .
4426259 .
4426271 .
4426285 .
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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 | 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

4725705 ... RICHVOND 09/30/2014 0. 0. 0 ....39,258 |. 0. ...0
4725733 ... FALLS CHURCH .. 12/31/2014 0. 0. 0 ....49,058 |. 0. .0
4726006 .... 06/28/2018 0. 0. 0 ....48,321 |. 0. ...0
4726225 . .. |NEWPORT NEWS .08/13/2021 .. 0 0 0 .58,233 |. 0 0
4825710 . .. | NEWCASTLE 1072172014 .. 0 0 0 .39,021 |. 0 0
4825717 . . | RENTON ... 11/14/2014 .. 0 0 0 .33,630 |. 0 0
4825760 .... SPOKANE ... 05/31/2023 0. 0. 0 0. ...0
4825825 ... BELL INGHAM .. 04/28/2016 0. 0. 0 0. .0
4825826 ... VANCOUVER ... 04/28/2016 0. 0. 0 0. ...0
4826118 ... 11/21/2019 0. 0. 0 0. .0
4826190 .... BONNEY LAKE ... 05/05/2021 0. 0. 0 0. ...0
4826197 ... SPANAWAY ... 05/19/2021 0. 0. 0 0. .0
4826249 ... ARLINGTON ... 05/31/2023 0. 0. 0 0. ...0
4826279 ... SPOKANE ... 05/31/2023 0. 0. 0 0. .0
4826282 . .. | BELLEVLE . .04/21/2022 .. 0 0 0 0 0
4826300 . .. | REDMOND ... .06/28/2022 .. 0 0 0 0 0
4926038 . . | BRIDGEPORT 12/10/2018 .. 0 0 0 0 0
5025877 ... MILWAUKEE ... 12/28/2016 0. 0. 0 . 0. .0
5025947 ... MENOMONEE FALLS . 05/31/2023 0. 0. 0 ... 243,043 |... 0. ...0
5026341 .... 0AK CREEK 01/31/2023 0. 0. 0 111,452 . 0. .0
5026343 ... GREENFIELD .. 01/31/2023 JO 11 069,574 |.... 0. 0. 0 ... 132,821 |... 0. ...0
5026344 ... 01/31/2023 [ 8,085,608 |.... 0. 0. 0 .. 97,016 |... 0. .0
5026383 ... MILWAUKEE ... 09/13/2023 JO 13,739,831 |.... 0. 0. 0 0. ...0
5026384 .... FRANKLIN ... 09/19/2023 B 2,586,958 |.... 0. 0. 0 0. .0
5326587 ... TURNERSVILLE .. 11/30/2012 290,883 |.... 0. 0. 0 0. ...0
5325613 . .. | MANCHESTER .04/17/2013 .. 0 0 0 0 0
5325965 . .. |LUBBOCK ... .06/31/2023 .. 0 0 0 0 0
5326017 . .. [MILLEDGEVILLE . .05/31/2023 .. 0 0 0 0 0
5326116 . .. | VIRGINIA BEACH .06/31/2023 .. 0 0 0 0 0
5326128 . .|COLUMBIA ....... .12/20/2019 .. 0 0 0 0 0
5326151 ... CARTERSVILLE .. 05/31/2023 0. 0. 0 0. ...0
5326167 .... 12/03/2020 0. 0. 0 0. .0
5326192 ... FT. WRIGHT .. 05/13/2021 .. 0. 0. 0. 0. ...0
5326377 GAINESVILLE ....evvvvvvnniinnnniiiiiinnnnenes 09/01/2023 ... ovvvevvinins i | 13,905,319 [..uvvevnnnnnnnnneees [ [ 0 0 0 0
0299999. Mortgages with partial repayments 1,197, 143,841 0 0 0 0 0 0 11,972,092 18,535,780 0 0
0599999 - Totals 1,204,073,984 0 0 0 0 0 0 18,781,455 25,345,143 0 0




STATEMENT AS OF MARCH 31, 2024 OF THE AUGUSTAR 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
CusIrP Name of Vendor strative Originally and at Time of Investment Made Amount of Additional Percentage of
Identification Name or Description City State or General Partner Symbol Acquired Strategy Acquisition After Acquisition Encumbrances Investment Ownership
000000-00-0 ......... Ironwood Mezzanine Fund IV-B LP ..........cceuviniineinieniieineineennnnns Wilmington wuvveeeveeeeiiieiiiieeiiieeeiees | DE.......... Ironwood Mezzanine Management IV LLC ....vvvenvveeneeveneenens Jounnnes 2B ..., 12/31/2021 ... |...... 2.......] A34 847 .o [V P 1,019,680 |................. 3.540
1599999. Joint Venture Interests - Fixed Income - NAIC Designation Assigned by the SVO - Unaffiliated 434,447 0 1,019,680 XXX
000000-00-0 Crescent Direct Lending Fund 111 Note Feeder LP .... Wilmington .... .| Crescent Direct Lending Fund II] GP LLC .. ....01/29/2021 ... |...... 1 .... 330,862 .0 . ... 744,795 |... ...0.750
000000-00-0 . ..|GDLC Feeder Fund LP ........ccevvnniiviinnnnns Wilmington . Golub Onshore GP 3, LLC .....ccevvnnnnnns ..06/22/2023 . 1 . 1,260,000 |.. .0 4,725,000 0.900
000000-00-0 . ..| Ironwood Capital Partners V Feeder LP . Wilmington . Ironwood Capital Management V LLC . ..08/18/2022 . 1 .. 22,790 |.. .0 1,091,680 0.940
000000-00-0 . .[PineBridge Private Credit IIl Parallel LP Wilmington .... . .|PineBridge Private Credit Il GP LP .... ...09/22/2023 ... |...... 1 .... 185,636 .0 .. 5,254,638 |... 0.800
1799999. Jomt Venture Interests - Fixed Income - NAIC DeS|gnat|on Not Assigned by the SVO - Unaffiliated 1,799,288 0 11,816,113 XXX
000000-00-0 ......... Strategic Partners IX LP ..oceueiiiiiiiiiiiieci s Wilmington wuuvvevevviiiiiiieieeeiees Jees DE....ceevn Strategic Partners Fund Solutions Associates IX LP .....c. oeeevvenn vevvnnees fons .09/30/2022 ... |...... 1 2,419,076 [.oevvneenniiiiiiiiieiis [V T 16,943,373 |oeveriinieinnnns 0.016
000000-00-0 Clayton, Dubilier & Rice Fund XII LP .|]CD&R Investment Associates XII, Ltd ....02/07/2024 ...[...... 1 .0 . ...0.072
000000-00-0 . ..|HarbourVest Partners Co-Investment Fund VI LP . Wilmington . HarbourVest Partners Co-Investment Fund VI LP ..09/30/2022 . A . 2,000,000 |.. 0 | 0.539
000000-00-0 . .| The Resolute Fund VI, LP Wilmington .... .| Resolute Fund Partners VI, LP ...03/01/2024 ... 1 . .. 1,465,192 .0 .. .. ...0.219
1999999. J0|nt Venture Interests - Common Stock - Unaffiliated 2 392,075 5,884,268 0 52,086,106 XXX
6099999. Total - Unaffiliated 2,392,075 8,118,003 0 64,921,899 XXX
6199999. Total - Affiliated 0 0 0 0 XXX
6299999 - Totals 2,392,075 8,118,003 0 64,921,899 XXX
m
&
SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 6 7 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 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 ..... Ironwood Mezzanine Fund IV-B LP ............... Wilmington .....coovveiiniernnnnnns Joerennnns DE......... Capital Distribution ......ccccoeevieennnnnns ...01/01/2018 ...]....03/29/2024 ...|....... 595,822 |..evvuunnnnnnns 0 [ R [V PR | IR [ R 595,822 |....... 595,822 [ TR [ TR 0
1599999. Joint Venture Interests - Fixed Income - NAIC Designation Assigned by the SVO - Unaffiliated 595,822 0 0 0 595,822 595,822 0 0 0
000000-00-0 ..... GDLC Feeder Fund LP .....cccevrmineiiiiiiiiiees Wilmington .... .|Capital Distribution ....06/22/2023 ...|....03/12/2024 ...|........ 75,742 |... 0. 0. o0 0 0 [ 75,742 |........ 75,742 0. .0 .. .0
000000-00-0 ..... PineBridge Private Credit IIl Parallel LP .. [Wilmington .... ..|Capital Distribution ...09/22/2023 ...]....03/13/2024 ...|. .800,858 |... .0 .0 .. v e 0 [0 800,858 |....... 800,858 .0 .0 [.. ...0
1799999. Joint Venture Interests - Fixed Income - NAIC Designation Not ASS|gned by the SVO - Unaffiliated 876,600 0 0 0 876,600 876,600 0 0 0
000000-00-0 ..... Blue Owl GP Stakes V US Investors LP .. |Newark ... DE.........|Capital Distribution ....05/19/2021 ...|....02/07/2024 ...|....... 132,456 |... 0 0. o0 o0 0 132,456 |....... 132,456 |... 0 .0 .. .0
000000-00-0 ..... Strategic Partners IX LP . [Wilmington .... .|Capital Distribution ...09/30/2022 ...|....03/26/2024 ...|....... 153,908 |... 0. 0. 0 0 0 e 153,908 |....... 153,908 |... 0. .0 .. .0
HarbourVest Partners Co-Investment Fund VI
000000-00-0 ..... | PP PPPPPPPRTN Wilmington .....ooovveiinierinnnnns Joenennnns DE......... Capital Distribution ......ccccoeevieennnnnns ...09/30/2022 ...|....01/11/2024 ...]........ 61,982 [....ccennnnnnns 0 [ R [ TR | IR | [ 61,982 [........ 61,982 [ TR [ TR 0
1999999. Joint Venture Interests - Common Stock - Unaffiliated 348,346 0 0 0 348,346 348,346 0 0 0
000000-00-0 ..... [VOYA CMLF LP Private Equity ... ... [Wilmington .... [ Capital Distribution ..ooooveeveveneneeas ]....09/20/2023 ...[....02/01/2024 ...].......620,577 |... .0 .. .. .0 .. .0 .. .. IV 620,577 |....... 620,577 |... .0 .. .0 .. .0
2399999. Joint Venture Interests - Mortgage Loans - Unaffiliated 620,577 0 0 0 0 0 0 620,577 620,577 0 0 0 0
6099999. Total - Unaffiliated 2,441,345 0 0 0 0 0 0 2,441,345 2,441,345 0 0 0 0
6199999. Total - Affiliated 0 0 0 0 0 0 0 0 0 0 0 0 0
6299999 - Totals 2,441,345 0 0 0 0 0 0 2,441,345 2,441,345 0 0 0 0
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STATEMENT AS OF MARCH 31, 2024 OF THE AUGUSTAR LIFE INSURANCE COMPANY

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9 10
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CUSIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
912810-TW-8 ......... US TREAS BOND  4.750% 11/15/43 ....eeieeeeeie e ee e e eenene e e eennnneneeeenne | cevvvnniiinnnns Jonnid 02/13/2024 ..... Various ... 299,244,531 |. ...290,000,000 |... 3,298,249 [1.A ..
912810-TZ-1 ......... US TREAS BOND ~ 4.500% 02/15/44 ......vviiiiiiiiiiiiiiiiiiccccceiin e ecenniineeees | eeeeeenniineens fonnnd 03/14/2024 ..... BNP Paribas . .... 99,640,625 |. ...100,000,000 |... .. 358,516
91282C-dJ-1 ......... US TREASURY N/B  4.500% 11/15/83 .....iieeiruuniseeernnnnaserennnnnasaennnnnnaseenrnnnnassenrnnnnnsseenne | seeerennsnnnnes |oennns 01/25/2024 ..... T T AP PP PPPTPP FEPPPTTTTPPPPTRN 154,347,656 |..eovvnniiiieeinnnnns 150,000, 000
0109999999. Subtotal - Bonds - U.S. Governments 553,232,812 540,000,000
91087B-AZ-3 ......... JUNITED MEXICAN STATES  6.000% 05/07/36 .veveveresueeueeseassasessesseasesseaneaneasesseaseaneseeans | ... 01/02/2024 ..... | AT N RO RO 2,975,580 |.eeveuiiiiiiiiiiies 3,000,000
0309999999. Subtotal - Bonds - All Other Governments 2,975,580 3,000,000
64990F-5N-0 ......... |NEW YORK ST DORM AUTH ST PERSO  3.190% 02/15/43 ....ceeerueeiiiirnniaaeeeeniieaeeeennnaneeeeennas | ............... | ...... 02/22/2024 ... |Tax Free EXCHANGE ....iieiersuuseeiirsueeeeeenenuuaseeeennuaseesennnnnsaeeennnnnssaesnnnnnnsseennnnsnsseerns |rernnnnnssseennnnnnsseernnnnanseeee |oerennnseseennnnnnasees 8,228,803 |..evuuuiiiiiiiiines 7,500,000
0509999999. Subtotal - Bonds - U.S. States, Territories and Possessions 8,228,803 7,500,000
000000-00-0 ......... ADAMS STREET GLOBAL SECONDARY ~ 8.814% 03/15/30 ...ceevvvenieeieeniieeeeeenneeeeeenneeeeeennnnes | cevvvrniinnnns Joennid 03/15/2024 ..... Ares SMA .... 24,750,000 [. ....25,000,000 ...
000000-00-0 ......... Project Rembrandt - Adrian NAV ~ 8.448% 12/21/28 ......ooviiiviiiiiiiiiiiiiiiiiiiiiiiiincciniinnes | e ol 03/19/2024 ..... Societe Generale ... .... 49,825,000 [. ....50,000,000 ...
05523U-AL-4 ......... BAE SYSTEMS HOLDINGS INC 144A  4.750% 10/07/44 .....ceovvnieieeiiieieeeeeenieeeeeeeneeeeeeenes | cevvviniiinnnns feennd 01/12/2024 ..... Mesirow Financial . .. 1,005,396 |. .. 1,095,000 |...
092610-AA-2 ......... BLACKROCK DLF 1X 2020-1 A-1  6.828% 07/21/30 .....ccevvveniiiiiiiiiiiiiiiiiiinieccrininneeevinienes | eeeeeenniieeees foiees 12/21/20238 ... Direct 227,964 |. 227,964 |...
125110-AC-0 ......... CCS8 Unitranche Partners SPV  7.917% 11/10/26 ....ccoevmmeieieeiieiee e eeeeennes | eevvviniinnnes oo 03/19/2024 ..... J P Morgan & Co .... .. 56,744,846 |. .. 56,744,846 |...
14448C-BC-7 ......... CARRIER GLOBAL CORP  5.900% 03/15/34 .....evviiiiiiiiiiiiiiiiiiicecciineeccrnieeecnniieeenennn | eeeeeenniineees fonnid 02/23/2024 ..... Tax Free Exchange .
224044-CS-4 ......... | COX COMMUNICATIONS INC 144A  5.700% 06/15/33 ....cieeeemmneeeeemnnnaeeeeennnneeeeennnaeeeeennnnes | cevvnineennnns foeeead 01/16/2024 ..... J P Morgan & Co .
225740-AA-T7 . ..| CRESCENT DIRECT LENDING FD Il NOTE ~ 5.000% 01/29/31 Direct ...ocevvennns
225740-AA-7 . ..| CRESCENT DIRECT LENDING FD Il NOTE  5.000% 01/29/31 Interest Capitalization ..
277432-AY-6 . ..| EASTMAN CHEMICAL CO  5.625% 02/20/34 .. Citi Global Markets Inc
29273V-Al-0 . ..| ENERGY TRANSFER LP  5.950% 05/15/54 RBC Capital Markets ..
20273V-AY-6 . ..|ENERGY TRANSFER LP ~ 5.550% 05/15/34 ... Citi Global Markets |
362092-AA-9 ......... GDLC FEEDER FUND, L.P.  8.900% 07/01/31 .eeeeieeeeiie e eeeeee e e eenne e eeennneeeeee | vvvvviniinnens Joennid 03/25/2024 ..... Direct
38175@-AH-0 ......... GOLUB CAPITAL PARTNERS PRIVATE SER 2024A SR NT TRANCHE B 6.610% 02/15/29 ......vvvvvvnnnnnes | eovevrnnieeens | 02/15/2024 ..... Goldman Sachs & Co
404119-CU-1 ......... HCA INC  5.600% 04/01/34 ....eemeeeieeeeiie e e e e eene e e e ennnee e e e eennnneeeeennnn | ceeevnnniinnees Jonnnd 02/20/2024 ..... Citi Global Markets
46331#-AA-7 ......... IRONNOOD CAPITAL PARTNERS V NOTE  5.000% 08/31/36 ...evvvviviiiininiiiiiiniiiieciiiiineeecvvnies | veeeeeeennnns foeeens 03/26/2024 ..... Direct
46647P-EC6 ......... JP MORGAN CHASE & CO  5.336% 01/23/35 ...eeeeeeieieeeeeiieeeeeeeeeeeeeeeee e eeennne e eeennnneeee | vevvvnniiinnnns Jeennid 01/16/2024 ..... J P Morgan & Co .
52603D-AA-1 ......... LENDMARK FUNDING TRUST 2024-1A A 5.530% 06/21/32 ..eevvviiiiiiiiiiiiiiiiiniiiciiniennevrnninnes | eeeeeeniieeens fonnnd 01/23/2024 ..... RBC Capital Markets ..
682680-BV-4 ......... ONEOK INC ~ 5.150% 10/15/43 ...02/27/2024 ... Tax Free Exchange ....
682680-BX-0 ......... ONEOK INC ~ 4.250% 09/15/46 ... ...02/27/2024 ... Tax Free Exchange ....
682680-BY-8 . ..|ONEOK INC ~ 4.200% 10/03/47 Tax Free Exchange .
682680-BZ-5 . ..|ONEOK INC ~ 4.850% 02/01/49 . Tax Free Exchange .
682680-CA-9 . ..|ONEOK INC ~ 3.950% 03/01/50 ... Tax Free Exchange ....
69145D-AA-0 ......... OXFORD FINANCE CREDIT FUND I11 2024-A A2 6.675% 01/14/32 .evvviiiiiiiiiiiiiiiiiiiniiiiiniinees | e |l 01/18/2024 ..... KeyBanc Capital Markets ..
693581-AB-6 ......... PRESTON RIDGE PARTNERS MORTGAG 2024-RCF1 A2 4.000% 01/25/54 ...cevvveeeeeeeiieieeeecenneeeeee | eevvviiiinnens e 01/22/2024 ..... Nomura Securities .
694730-AA-9 ......... Pacific Owl Il, LLC Secured Loan Facility — 7.970% 10/20/33 .....coovviivvniiiiiiiiniiiniiiiinns | eeeeeeniieeens il 02/07/2024 ..... Societe Generale ... ....50,000,000 ...
72305*-AA-9 ......... PineBridge Private Credit 11 Note A 3.250% 08/31/32 eeevreeiieeiiiiiiieeeieieeeeeeeenieeeeeeee | eeveviniinnnns e 02/02/2024 ..... Direct .... ..510,498 |...
72305*-AB-7 ......... PineBridge Private Credit 11 Note B 4.750% 08/31/32 ....oviiiiiiniiiiiiiiiiiiiiiiiiiiiiineciin | eeeeeeniiieeens o 02/02/2024 ..... Direct .... ..232,045 |...
76209P-AD-5 ......... RGA GLOBAL FUNDING 144A  5.500% 01/11/31 oerenneeiiiiie e eceer e eeenneees | evvvviniinnnns feennid 01/08/2024 ..... Wells Fargo Securities .
78409V-AB-0 ......... S&P GLOBAL INC  6.550% 11/15/37 ovvvvviniiiiiiiiieiiiiiicn e nesnnnnees | eeeeeennieeees [onnnd 01/30/2024 ..... Mesirow Financial
87340#-AA-0 ......... T. Rowe Price OHA Select Senior Unsecured Notes  7.770% 03/07/29 .....covvveemeeinieeeinnienee | vevvviniiiennns feennd 03/07/2024 ..... J P Morgan & Co
927804-G0-1 . ..| VIRGINIA ELECTRIC & POWER CO  5.350% 01/15/54 .. 01/02/2024 Mizuho Securities .
95000U-3K-7 . ..|WELLS FARGO & COMPANY  5.499% 01/23/35 .. 01/16/2024 Wells Fargo Securities .
00774M-BH-7 . ..| AERCAP IRELAND CAP/GLOBA  5.300% 01/19/34 . D.. 01/04/2024 Citi Global Markets Inc
009280-AY-7 . .| AIRCASTLE LTD 144A  5.950% 02/15/29 ............ D.. 01/17/2024 Citi Global Markets Inc
055262-C6-6 . ..|BASF SA Senior Unsecured Notes  5.710% 01/09/34 D.. 01/09/2024 Natwest Capital Market .
06738E-CR-4 . ..| BARCLAYS PLC  5.690% 03/12/30 .. D.. 03/05/2024 Barclays ....
902613-BH-0 . .|UBS GROUP AG 144A  5.699% 02/08/35 .. D.. 01/02/2024 UBS ... N
(8038#-AT-5 . Serco Group PLC Senior Unsecured Notes — 6.720% 02/27/34 ..ceeuuieennieieaeeiieieeieeeeiaeeeaaeens D.. 02/27/2024 ..... BaNK Of AMBIICA Luuvuneseesneeneieeee et et eee e et eeeeeeeeaeeseeaeeneenesneeneeneenaennesneeneeneennes  |oaeenerneesaesnesnernesneeeneeneens Joeerneeneeneennennennes 9,000,000 [ooeeiieiinniiniinnnn.. 5,000,000 |...

1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated)

248,661,944
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STATEMENT AS OF MARCH 31, 2024 OF THE AUGUSTAR LIFE INSURANCE COMPANY

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9 10
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CUSIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
2509999997. Total - Bonds - Part 3 813,550,893 799,161,944 5,044,801 XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX
2509999999. Total - Bonds 813,550,893 799,161,944 5,044,801 XXX
4509999997. Total - Preferred Stocks - Part 3 0 XXX 0 XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX
4509999999. Total - Preferred Stocks 0 XXX 0 XXX
000000-00-0 ......... |FEDERAL HOME LOAN BANK = CINTI ..iieeeieeeeieine s e e eeenn s e e e eeee s s e e e e s e e e e e e e e e e ennnnas | ..................... 03/22/2024 ... [0 T S PP PP FPPPPTPPTPPPPPPTRTN 5,000.000 f.oiiiirminnaieaenennnns 500,000 |+enuuieeernnnnneerrnennareernnnn foaaeeeernnnaareernenaaeaeeenes [ T
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 500,000 XXX 0 XXX
5989999997. Total - Common Stocks - Part 3 500,000 XXX 0 XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX
5989999999. Total - Common Stocks 500,000 XXX 0 XXX
5999999999. Total - Preferred and Common Stocks 500,000 XXX 0 XXX
6009999999 - Totals 814,050,893 XXX 5,044,801 XXX




STATEMENT AS OF MARCH 31, 2024 OF THE AUGUSTAR LIFE INSURANCE COMPANY

SCHEDULE D - PART 4

Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

S04

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
..36194N-LU-1 |GN AU1239  2.850% 07/01/33 .....evvvmrvmnnnnnnnn [ereeenn . 03/01/2024 . | Paydoun ... ... 82,891 ...82,891 ...83,001 |.... ... (200) | ... (200) |... ..82,891 . 07/01/2033 . [1.A ........
.. 361945-PD-4 | GN AUA920 GN AU4920  3.020% 09/15/41 ........ |....... . 03/15/2024 . | Paydoun ... ... 49,170 ...49,170 ...49,626 |.... .. (456) |. .. (456) |... . 00/15/20M1 . [1.A ........
GOVERNMENT NATIONAL MTG ASSOC GN AZ6147
..36197J-ZL-2 [3.940% 03/15/37 ..oovvvvvnniiiiiiiiiiiiiiiiiiiieees | s . 03/01/2024 . |Paydonn .....oeeveviiiinnnns Jovvniininiiiiiiinees foeeneneens 53,275 |oeeeen. 53,275 |oeevrrenns 85,173 |oeeeeeins 54,129 [oiiiiinnnnns 0 s (854) |vvvvvrrennnns (U (854) |vvvvvrrnnnnns 0 s 53,275 [eviiiiiiinnnn (VN 0 | [V 350 |. 03/15/2037 . [1.A ........
CANTON LEASE FINANCE TRUST-GSA US GOVT LEAS! Redemption 100.0000
..36235*-AB-7 | BACKED CERT ~ 4.730% 06/15/30 . . |- 03/15/2024 . | .. . 06/15/2030 . [1.A ........
..3837311-2F-6 | GNMA 2008-80 10 2.222% 04/16/50 03/01/2024 . |Paydown . 04/16/2050 . [1.A .
..38375C-BD-1 | GNMA 2012-57 DA 5.350% 04/20/42 03/01/2024 . |Paydown . 04/20/2042 . (1.A .
..38376G-2H-2 | GNMA 2011-92 C  3.725% 04/16/52 . 03/01/2024 . |Paydown . 04/16/2052 . [1.A .
..38376G-2C-7 |GNMA 2010-161 C  4.620% 10/16/44 ............. | .eeeens . 03/01/2024 . | Paydown ... . 10/16/2044 . [1.A ........
..38377G-S7-5 |GNMA 2010-89 PD  4.000% 07/20/40 .......cceuvn [eerennn . 03/01/2024 . | Paydoun ... . 07/20/2040 . [1.A ........
..38378N-F3-2 [GNMA 2014-50 C  3.400% 02/16/47 .....oevvvvenn | uunnnns . 03/01/2024 . | Paydown ... . 02/16/2047 . [1.A ........
..38378N-KA-0 | GNMA 2013-173 VB 3.500% 10/16/33 ......cceven [oeennnn . 03/01/2024 . | Paydoun ... . 10/16/2033 . [1.A ........
..38378X-6B-2 |GNMA 2015-5 KV 3.250% 05/16/42 ......coeeevee | uunnnns . 03/01/2024 . | Paydown ... . 05/16/2042 . [1.A ........
..383830-BP-0 | GNMA 2023-24 N 4.500% 12/20/51 .....unnnnn [oeennn . 03/01/2024 . | Paydoun ... . 12/20/2051 . [1.A ........
..38383X-X2-5 |GNMA 2023-56 DJ ~ 4.500% 02/20/52 ..........cco |uunnnnn . 03/01/2024 . | Paydown ... . 02/20/2052 . [1.A ........
..38383Y-CS-9 | GNMA 2022-138 E  4.000% 08/20/52 R . 03/01/2024 . | Paydoun ... [ R I . R 0 e . . . 08/20/2052 . [1.A ........
..38383Y-09-6 [ GNMA 2022-151 AP 4.500% 03/20/51 ....cevvees | unnnnns . 03/01/2024 . | Paydown ... o e , 530,664 |... 498,410 |.... , 31, . .03, , .. . . 03/20/2051 . [1
0109999999. Subtotal - Bonds - U.S. Governments 2,475,671 2,381,751 XXX
COLORADO ST HSG FIN AUTH MF HS  3.400% Redempt ion 100.0000
. 19647P-BQ-5 | 11/01/45 ooovvviiiiiiiiiiiiiiiiiiiicices [ . 03/05/2024 . | .evvviiiiiiiiiniiiiiiiiniinins e | 14,446 |............ 14,446 |............ 14,446 |............ 14,446 |............... [V (VR [V (VR [V R 14,446 |..............L (VO [V [V 82 [. 11/01/2045 . |1.A FE ....
COLORADO ST HSG FIN AUTH MF HS ~ 3.850%
L 19647P-BS-1 | 07/01/57 wevvvvviiiiiiiiiiiiiiiiiiiiiieiiiiiinniiiines [ eeeeenn . 03/01/2024 . | Various .......cceeevuunnnnn Joorerrnnnnnnininnnns Joeeennnns 11,631 |............ 11,631 |oeeeeees 11,631 |............ 11,631 [oeeeiiinnnnee [V (VR [V (VR [V R 11,631 [oeeeiiiinnnns (VO [V [V 75 . 07/01/2057 . |1.A FE ....
DENVER SCHOOL DIST NO 1 2012C  3.773% Raymond James &
L289174-80-7 | 12/01/35 oo [ . 03/13/2024 . | Associates ......oooeveeees |oveeiininnnnnns e, 900,580 [........ 1,000,000 |........... 845,990 |........... 896,679 |............... [V R 1,304 [oveeiiiiinnns [V R 1,304 [oveeiiiiinens [V R 897,983 |...cceeeiinnnn [V R 2,597 |.oooeins 2,597 |l 10,900 |. 12/01/2035 . |1.B FE ....
DIST OF COLUMBIA HSG FIN AGY 2014-A A Redenption 100.0000
.. 25477P-NF-8 |3.875% 06/15/45 .....coooeeeeiiiiiiii [ . 03/01/2024 . | .evvvviiiiiiiiiiiiiiiiiniinins e | 13,354 |oeeeeeenns 13,354 |............ 13,354 |............ 13,354 [oeninnnnnnne [V (VR [V (VR [V R 13,354 | (VO [V [V 43 |. 06/15/2045 . [1.B FE ....
FLORIDA ST HSG FIN CORP MF REV 2013 SERIES A
.. 34074H-FQ-0 |3.450% 04/01/29 ...cooeviiiiiiiiiiiiiiiiiiieiieeeees [ . 03/12/2024 . . 04/01/2029 . [1.A FE ....
FLORIDA ST HSG FIN
.. 34074M-ND-9  |3.125% 07/01/37 .oevvvvvviiiiiiiiiiiiiiiiiicicieees [ . 03/01/2024 . . 07/01/2087 . (1.A FE ....
HAWATT HOUSING 2013 SERIES A 2.600%
L A19818-HI-4 | 07/01/37 wevvvviiiiiiiiiiiiiiiiiiiiiiiieeieiieieen [ e . 03/01/2024 . . 07/01/2087 . (1.B FE ....
JERSEY CITY, NEW JERSEY CTL ~ 3.600% 09/15/52
CATB59H-AA-9 | [ . 03/15/2024 . |Various .......cceeeevvnnnn Jooverrenninninnnnnns Joeiiinnnnns 4,804 |o.eeeiieenns 4,804 |............. 4,847 |l 4,841 |l [V (VR [V (VR [V 4,841 |l [V [(:70] RRRR. (K70 S 29 |. 09/15/2052 . (1.D ........
LANSING MICH BRD WTR & LT UTIL POWER ~ 3.525%
..516391-DU-0 | 07/01/41 weevviiiiiiiiiiiiiiiiiiiiiiiiieieieiiniiiines [ eeeeenn . 01/31/2024 . | Call 88.0510 ... |oeeeeeveiiiiiiiinns founnnns 8,272,391 |........ 9,395,000 |........ 9,395,000 |........9,395,000 [......eevvvnnn® fooeeiiiiiiinnnn0 o0 0 el 0 e, 9,395,000 . 07/01/2041 . (1.D FE ....
MARYLAND ST CUNTY DEV ADMIN DE  3.242% Redenption 100.0000
LST41R-L8-6 |09/01/48 oo [ . 02/28/2024 . | .. 135,000 135,000 |.... .135,000 |.. . 09/01/2048 . (1.B FE ....
MARYLAND ST CMNTY DEV ADMIN DE
LSTA9R-M2-8 1 08/01/59 i [ . 03/01/2024 . |Various ........ccceeunnnnee 9B [ 9,1% |t 9,19 |ooeeeeeeeen 9196 |0 v 0 e 0 o0 0 9,196 |.ocoeeeeeennns (VO [V [V 58 |. 03/01/2059 . |1.A FE ....
MIAMI-DADE CNTY FL AVIATION RE  3.706%
..59333P-V8-8 | 10/01/35 .oevvvviiiiiiiiiiiiiiiiiiiceiceeneeeceeeeens [ . 03/12/2024 . |RN Baird ......ccevvvvevenn Jooveeeeennnnnnnnnnns [000.2.5,325,300 | 6,000,000 |........ 6,000,000 |........6,000,000 |......ccevnennnO foneniininncns0 ooeiiiiiiiiiins0 0 el 0 s 6,000,000 |.. . 10/01/2035 . [1.E FE ....
Redemption .
..604160-GV-0 | MINNESOTA ST HSG FIN AGY ~ 3.200% 06/01/47 . |....... . 03/01/2024 . | .evvvviiiiiiiiiiii V27 e 8,227 |l 8,227 |oeeeeeeeee 8,227 v 0 [0 e 0 o0 0 e 8,227 |oeeeiiiiinnns (VR [V [V 44 1. 06/01/2047 . [1.A FE ....
MINNESOTA ST HSG FIN AGY SINGLE FAMILY HSG
..604160-HR-8 |3.230% 08/01/49 .....cooeevieiiiiinii [ . 03/01/2024 . |Various ........cccceunnnnee 356 |t 9,356 [.uvnnnnnne 9,356 [.oooeeeeennnn 9,356 [0 0 el 0 i 0 o0 s 9,356 |ooeeiiiiiinns (VO [V [V 37 |. 08/01/2049 . |1.A FE ....
Redemption
..60416T-RS-9 | MINNESOTA ST HSG FIN AGY  4.707% 07/01/41 . |....... . 02/01/2024 . | .uvviiiiiiiiiiiiiiiiiis 000 [ 10,000 |............ 10,000 |............ 10,000 |[............... [ P [\ [ P 0 [ [ PP 10,000 foooeeeiinnnnns 0 [ [ P [ 269 |. 07/01/2041 . [1.B FE ....
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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 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
..60416T-SV-1 |MINNESOTA ST HSG FIN AGY ~ 4.337% 01/01/47 . |....... . 02/01/2024 . | Various .......cceeevennnnn Jooverenennnniinnnnns Joeeeennns 50,000 [............ 50,000 |............ 50,000 |...cceeeennn 50,000 |..cevvrrennnnns [V (VR [V (VR [V R 50,000 |.ooeeeiennnns (VO [V [V 1,120 |. 01/01/2047 . (1.B FE ....
NATIONAL FIN AUTH NH FEDERAL L 3.278%
..63607V-AB-2 | 10/01/37 ..eevrvrriiiiiininiiiiiiiiiiiiiiniiiininnnnns [ eeeeenn . 01/01/2024 . | Various .......cceeevuvnnnnn Joorerennnnnnnnnnnnns foeeeennns 30,000 [o.eeeeeeee. 30,000 |............ 30,362 |...coeennnnn 30,310 |oooeeeiiiinns [V (VR [V (VR [V R 30,310 |oeeeeeennnnns [V (310) fvvvvvennne [E1(0)) 246 |. 10/01/2037 . [2.B FE ....
NATIONAL FIN AUTH NH FEDERAL L 3.176%
..63607V-AC-0 |01/01/36 ....evvvvvrrrrnnnrrniniiiiiiiiiiiiiiiniiinens [ eeeeenn . 01/01/2024 . | Various .......cceeevvvnnnn Jooverennnnnninnnnnns Joeeeennns 35,000 [o.eeeennnnee 35,000 [oeueennnnee 35,142 |............ 35,118 | [V (VR [V (VR [V R 35,118 |t [V (118) .o QA1) 278 |. 01/01/2036 . 2.B FE ....
NEl HAMPSHIRE HOUSING 2013 SERIES A 3.750% Redempt ion 100.0000
..64469D-US-8 | 07/01/34 .oovvvviiiiiiiiiiiiiiiiiiiiiiiieiieeeeeeeens [ L 02/01/2024 . | .evvvviiiiiiiiiiiniiiiinninins e e 15,000 |............ 15,000 |..eeeveennns 15,713 |l 15,000 foooeeeeennnnnee [V (VR [V (VR [V R 15,000 [..eevevennnnnns (VO [V [V 328 |. 07/01/2034 . (1.B FE ....
NE JERSEY ST HIGHER ED ASSIST ~ 4.000% Redempt ion 100.0000
..646080-SS-1 | 12/01/30 .oovvvvviiiiiiiiiiiiiiiiiiiiicciiieeceeeeens [ VR VL) V(072 R R R 185,000 |.......... 185,000 |........... 187,927 |.......... 186,012 [..oevvveeeenns [V (VR [V (VR [V R 186,012 [..eevvvvnnnnes [V (1,012) |........ (1,012) [euvvnnnnnnee 1,110 |. 12/01/2030 . |1.C FE ....
NE JERSEY ST HIGHER ED ASSIST STUDENT LOAN Redempt ion 100.0000
..646080-UN-9 |3.250% 12/01/39 ..oooeviiiiiiiiiiiiiiiiieeie [ RO VAN V(07 S R K R 55,000 [o.eeeeennnen 55,000 [oeeenennnee 54,673 |........... 54,728 | [V (VR [V (VR [V R 54,728 [oooeiieiennns [V 12 P12 P 268 |. 12/01/2039 . (1.B FE ....
NEW MEXICO ST MTGE FIN AUTH  2.980% 08/01/38 Redemption 100.0000
L B47200-5U-4 | .oeiiiiiiiiii [ . 03/01/2024 . | .evvvviiiiiiiiiiiiiiiiiniinins e | 19,690 |............ 19,690 |............ 19,690 |............ 19,690 |..oooooeeeenns [V (VR [V (VR [V R 19,690 [..eovvvvvnnnnns (VO [V [V 115 . 08/01/2038 . |1.A FE ....
NEW YORK ST DORM AUTH ST PERSO ~ 3.190%
L.B4990F-XE-9 | 02/15/43 oo [ . 02/22/2024 . |Various .........ccceunnnee . 02/15/2043 . (1.B FE ....
SOUTH CAROLINA HOUSING 2015 SERIES A2 TAXABLE Redenption
..837120-UH-7 |4.000% 07/01/37 ..vvvvvrrrnnnnninnnnininininnininnns [ eeeeenn . 01/01/2024 . | evvvvviniiiiiiiiiie . 07/01/2087 . (1.A FE ....
TX DEPT OF HSG & COMM AFFAIRS ~ 3.180% Redenption
..88275F-NX-3 | 08/01/39 ..oooiiiiiiiiii [ . 02/01/2024 . | .. . 03/01/2039 . (1.B FE ....
VIRGINIA HOUSING DEV AUTH 2013 SERIES B Redenption
.. 928120-K5-6 | 2.750% 04/25/42 ....eevvnnnniniin [ . 03/01/2024 . . 04/25/2042 . (1.A FE ....
VIRGINIA HOUSING DEV AUTH 2015 Series A
..928120-05-0 |Taxable  3.250% 06/25/42 .........ceevvvvvvennnns [eerenn . 03/25/2024 . | .evvviiiiiiiiiiniiiiiiiiniiins e e 35,006 | 35,096 35,096 i 35,096 [oniiiiiiiiinnnn O el O o0 0 0 35,096 [ O [ 0 0 . 06/25/2042 . (1.A FE .
..02812V-MA-1 | VIRGINIA ST HSG DEV AUTH  3.125% 11/25/39 .. [....... . 03/25/2024 . | .uvviiiiiiiiiiiiiiiiiiiiiiiins | | 24,789 |............ 24,789 |............ 24,789 |............ 24,789 | [ PP 0 fooeiinnnnees [ PP 0 foooiinnnnees [ PP 24,789 [oooeeinnnnnns 0 fooeiinnnnnees [ PP [ 123 |[. 11/25/2039 . [1.A FE ....
0509999999. Subtotal - Bonds - U.S. States, Territories and Possessions 24,427,356 25,599,934 26,164,684 26,184,861 0 (1,530) 0 (1,530) 0 26,183,332 0 (633,366) (633,366) (671,086) XXX XXX
FRESB 2015-SB6 A10 2015-SB6 A10  3.220%
.. 30203M-AJ-3 | 08/25/35 oeeeiiiiiiiiiee [ . 03/01/2024 . | Paydoun ... .0 . 0 . 08/25/2035 . [1.A ........
..3132DW-EB-5 |FREDDIE MAC POOL SD8230  4.500% 06/01/52 ... |....... . 03/01/2024 . | Paydoun ... .0 . 0 . 06/01/2052 . [1.A ........
..3132DW-EC-3 |FREDDIE MAC POOL SD8231  4.500% 07/01/52 ... |....... . 03/01/2024 . | Paydoun ... .0 . 0 . 07/01/2052 . [1.A ........
..313399-EK-9 | FHLMC 2348 ZK  6.000% 08/15/31 . |- 03/01/2024 . | Paydoun ... .0 . 0 . 08/15/2031 . [1.A ........
..31339D-7A-0 |FHLMC 2417 KZ ~ 6.000% 02/15/32 .. . 03/01/2024 . | Paydoun ... .0 . 0 . 02/15/2082 . [1.A ........
..31339G-JU-6 |FHLMC 2367 ZK  6.000% 10/15/31 .. 03/01/2024 . |Paydown 0 0| . 10/15/2031 . [1.A .
..31330M-FE-3 |FHLMC 2389 ZzB  6.000% 12/15/31 03/01/2024 . | Paydown 0 0| . 12/15/2031 . [1.A .
.. 31330N-5V-4 | FHLMC 2403 DZ  5.500% 01/15/32 .. 03/01/2024 . |Paydown 0 0| . 01/15/2082 . [1.A .
..31339W-XR-2 [FHLMC 2439 EZ  6.000% 04/15/32 ....ovvvvvveen | uunnnns . 03/01/2024 . | Paydoun ... .0 . 0 . 04/15/2082 . [1.A ........
..3133TH-TM-9 |FHLMC 2116 ZA  6.000% 01/15/29 ........cceee [ornnnn . 03/01/2024 . | Paydoun ... .0 . 0 . 01/15/2029 . [1.A ........
..3133TJ-HS-5 [FHLMC 2125 JZ  6.000% 02/15/29 .....eevvvvvvnnn | unnnnns . 03/01/2024 . | Paydown ... .0 . 0 . 02/15/2029 . [1.A ........
..313596-B8-8 |FNMA REMIC 1994-30 K  6.500% 02/25/24 ....... |....... . 02/01/2024 . | Paydoun ... .0 . 0 . 02/25/2024 . [1.A ........
..3136A4-AE-9 [FANNIE MAE 2012-22 NY ~ 3.500% 03/25/27 ..... |....... . 03/01/2024 . | Paydoun ... .0 . 0 . 03/25/2027 . [1.A ........
..3136AB-YJ-6 |FANNIE MAE 2013-1 VB 3.000% 02/25/33 ...... [....... . 03/01/2024 . | Paydoun ... . I .0 . 0 . 02/25/2083 . [1.A ........
..3136AL-H3-8 |FANNIE MAE 2014-79 LC  3.000% 09/25/44 ..... |....... . 03/01/2024 . | Paydoun ... .36,765 |............36,328 |.... .0 . 0 . 09/25/2044 . (1.A ........
..3136BM-0B-7 |FANNIE MAE 2022-17 N 3.500% 11/25/48 ....... [....... . 03/01/2024 . | Paydoun ... 360,190 |.......... 361,100 |.... .0 . 0 . 11/25/2048 . [1.A ........
..3136BM-R6-7 | FANNIE MAE 2022-32 CA  4.000% 09/25/48 03/01/2024 . | Paydown ..356,048 |. 0 0| . 09/25/2048 . 1.A .
..3136BM-ZY-7 |FANNIE MAE 2022-22 P 4.500% 05/25/51 03/01/2024 . |Paydown ..234,516 |. 0 .250,324 0| . 05/25/2051 . [1.A .
..3137A2-NL-1 |FHR 3756 PC  4.000% 11/15/40 . 03/01/2024 . |Paydown L7,344 | 0 7,251 0| . 11/15/2040 . [1.A .
..3137A8-UG-1 |FHR 3837 DB 4.500% 04/15/41 ....oovvvvvvvnnnns [eeeenn . 03/01/2024 . | Paydoun ... e 4,340 . .0 . .4,249 |.. .0 . . 04/15/2041 . [1.A ........
..3137AJ-JK-1 |FHR 3962 EB  3.500% 11/15/26 ......evvvvvvvvnne [oeennns . 03/01/2024 . |Paydown ....ooeveveeeeeeeens Joveeeeeeeeeeeeeeeens oo 409,418 )...409,418 ). 441,63 s 411,946 0 409,418 0 . 11/15/2026 . [1.A ........
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..3137BN-311-4 |FHR 4550 VB 3.000% 03/15/38 .......evvvvvvvuen [erreenn . 03/15/2024 . |Paydoun ......ooooeeiiiiiins | |, 485,485 |........... 485,485 |........... 499,670 |........... 487,295 |...oevvnnnnnnee [V R (1,810) feuvveennnnnnne [V R (1,810) feuvvvennnnnnne [V R 485,485 |.......oeeeeeee (VO [V [V 2,217 |. 03/15/2038 . [1.A ........
FREDDIE MAC WHOLE LOAN SECUR 2015-SCO1 1A
..3137G1-AA-5 |83.500% 05/25/45 .......evvvminnnnniiin [ e . 03/01/2024 . |Paydoun .....coooeeeiiiiiins foeiiiinni e 3,861 [eeennnnnee 3,861 |t 3,925 [innnnen 3,8% [V R (< <) i AU | B AN 3,861 . 05/25/2045 . [1.A ........
..313920-SU-5 |FNMA 2001-35 ZG  6.500% 08/25/31 .....evvvvees [oeennn . 03/01/2024 . | Paydoun ... ... 4,161 4,024 ) 4122 | .0 . 4,161 .. . 08/25/2031 . [1.A ........
..31392E-H6-0 |FNMA 2002-69 Z  5.500% 10/25/32 .........oeee. [ornnnn . 03/01/2024 . | Paydoun ... ....5,109 ....4,875 |.............5,066 |.... .0 . .5,100 |.. . 10/25/2082 . [1.A ........
..31392K-HM-1 | FHLMC 2445 0Z  6.500% 05/15/32 .........cceeee [ ernnnn . 03/01/2024 . | Paydoun ... ... 4,623 4535 o 4,504 | .0 . . 4,623 |.. . 06/15/2082 . [1.A ........
..313020-U4-2 |FHLMC 2463 Z  6.000% 06/15/32 ....evvvvvuvnnns [eeeennn . 03/15/2024 . | Paydoun ... ....3,515 3,301 | 3,494 | .0 . .3,515 |.. . 06/15/2082 . [1.A ........
.. 313020-U5-9 | FHLMC 2463 7B 6.500% 06/15/32 ....eevvvvvvvens [eeennn . 03/01/2024 . | Paydoun ... ....8,239 ....8,186 |............. 8,213 [.... .0 . ...8,239 |.. . 06/15/2032 . [1.A ........
.. 31392P-HP-3 |FHLMC 2459 LZ ~ 6.500% 06/15/32 .......cceeveees [ eennnn . 03/01/2024 . | Paydoun ... ...12,105 ...11,665 |............ 12,038 |.... .0 . .. 12,105 |.. . 06/15/2082 . [1.A ........
..31392P-RL-1 |FHLMC 2484 Z ~ 6.000% 07/15/32 ....vvvvvvvnnnnnn [ereenn . 03/01/2024 . | Paydoun ... ....8,629 e 7,932 | 8,476 ... .0 . ...8,62 |.. . 07/15/2082 . [1.A ........
..31392R-RJ-2 |FHLMC 2468 ZA  6.000% 07/15/32 03/01/2024 . |Paydown 29,430 29,162 |. 0 29,430 . 07/15/2082 . (1
..31392R-IIT-4 |FHLMC 2492 Z ~ 5.500% 08/15/32 03/01/2024 . |Paydown 10,198 10,031 0 10,198 . 08/15/2032 . (1.
..31392U-EE-0 |FHLMC 2504 Z  6.000% 09/15/32 03/01/2024 . |Paydown . 5,286 .5,238 |. 0 .5,286 . 09/15/2082 . (1.
..313020-JL-9 | FHLMC 2499 VZ  6.000% 09/15/32 .. . |. 03/01/2024 . | Paydown . 7,437 L7,392 | 0 7,437 . 09/15/2032 . (1
..313920-JU-5 |FHLMC 2509 7@  5.500% 10/15/32 .. «eeee.. |- 03/01/2024 . | Paydown .6,8% .6,808 |. 0 .6,8% . 10/15/2082 . (1
..31393A-VK-0 | FNMA 2003-30 HY ~ 5.500% 04/25/33 ......cccoeen [oeeennn . 03/01/2024 . | Paydoun ... ....1,088 ... 1,054 | .0 . .1,988 |.. . 04/25/2033 . (1.
..31393C-LX-9 |FNMA 2003-48 GH  5.500% 06/25/33 ........cceee [rennn . 03/01/2024 . | Paydoun ... ...65,904 ...65,278 |.... .0 . ..65,904 |.. . 06/25/2033 . [1.A ........
.. 31393N-4A-4 | FHLMC 2589 GM  5.500% 03/15/33 U [P . 03/01/2024 . | Paydoun ... ...10,233 ...10,234 |.... .0 . ..10,233 |.. . 03/15/2033 . [1.A ........
..313078-SJ-4 |FANNIE MAE 2011-24 GY ~ 4.500% 04/25/41 ..... [....... . 03/01/2024 . | Paydoun ... ... 17,471 ...17,820 |.... .0 . L1747 . . 04/25/2041 . [1.A ........
..31398N-Y2-4 | FANNIE MAE 2010-123 PM  4.000% 07/25/40 .... |....... . 03/01/2024 . | Paydoun ... ... 52,459 ...51,913 |.... .0 . ..52,459 |.. . 07/25/2040 . (1.A ........
..3140J6-GP-6 | FNMA P/T POOL BM2005 ~ 4.000% 12/01/47 ...... [....... . 03/01/2024 . | Paydoun ... ...30,931 ...31,407 |.... .0 . ..30,931 . 12/01/2047 . (1.A ........
..31418E-E6-3 | FANNIE MAE POOL MA4656  4.500% 07/01/52 .. 03/01/2024 . |Paydown ..204,847 ..203,365 |. 0 .204,847 . 07/01/2052 . [1.A .
..31418E-F2-1 |FANNIE MAE POOL MA4684  4.500% 06/01/52 ... . 03/01/2024 . | Paydoun ... e | | 146,548 146,548 ..148,285 |.... .0 . .146,548 |.. . 06/01/2052 . [1.A ........
FISHERS LANE ASSOC LLC US GOVT LEASE BACKED Redempt ion 100.0000
..338031-AA-7 |CERT  3.666% 08/05/30 .........evvvrmmmmmnnnnnnnn [ereeenn . 03/05/2024 . | .evviiiiiiiiiiiiiiiiiiinninnns e | 98,885 |............ 98,885 |.......... 100,580 [.....ceenes 99,448 |.....oeveeeee [V [C5)) R [V . [C5)]) A [V R 99,440 [.oceeeiennnns [V (555) |-t (£S5 ) P 605 |. 08/05/2030 . 1.B ........
FREDDIE MAC - SCRT 2018-4 MA  3.500%
L 8B563P-HF-9 | 11/25/57 oo [ . 03/01/2024 . |Paydoun .....ooooeeiiiiiiins v e 58,126 [....eeeeeee 58,126 |............ 56,784 |............ 57,352 [oueiiininnnnne [V VAL . [V R VAL . [V R 58,126 |.oooeeeeeennns (VO [V [V 333 |. 11/25/2057 . |1.A ........
HSG FIN AUTH OF HILLSBOROUGH  3.600% Raymond James &
LAB232E-CU-1 [ 12/01/32 e [ . 03/12/2024 . | Associates ......coooeeeees |oveeeiininnnnnins | 2,327,205 |........ 2,350,000 |........ 2,350,000 |........ 2,350,000 f[....evvnnnnnnee [V (VR [V (VR [V R 2,350,000 f.oeeeiiiiennns 0 f...... (22,795) |....... (22,795) ..ot 24,205 |. 12/01/2032 . |1.A FE ....
JP MORGAN TAX EXPT PASS THR TR 2012-AMT1 A
..466370-AA-4 13.000% 01/27/38 ....evvvvvvvrrirninrinnnniiinininnns [ eeeeenn . 03/01/2024 . |Paydoun .....coooeeeiiiiiins e e 33,550 |........... 33,550 |oeeeeriinnns 34,359 [....oeneeee 33,809 |...oooeiiiinns [V R ()1 P [V R ()1 P [V R 33,550 [.ooeiiiiiinnns (VO [V [V 168 |. 01/27/2038 . |1.B FE ....
KEENAN DEV ASSOC OF TN 144A TAX LEASE REV BND
..48730P-AB-6 |SER2002  8.000% 07/15/28 .......covvvvvvvvvnnnns [eeeenn . 01/15/2024 . | Various .......cceeevvnnnn Jooveveennninnnnnnnns Joeenn 479,765 |, 479,765 |........... 479,765 |........... 479,765 |...evvnnnnnnnee [V (VR [V (VR [V R 479,765 |..oooeeeennnns (VO [V [V 19,191 |. 07/15/2028 . [1.D FE ....
US ARMY HOSP CASH MGMT FUND SENIOR SECURED
..911551-AA-7 |NOTES 2002-1  7.467% 05/01/32 ...eevvvvvvevnene [eerennn . 03/01/2024 . |Various .................... 17 s 56,317 |............ 56,317 |..oooeennn. 56,317 |.oooeeeieenns [ PP 0 fooeiinnnnees [ PP 0 foooiinnnnees [ PP 56,317 |.oooeeeeeennns 0 fooeiinnnnnees [ PP [ 702 |. 05/01/2032 . [1.C ........
0909999999. Subtotal - Bonds - U.S. Special Revenues 6,897,737 6,877,962 XXX XXX
Project Rembrandt - Adrian NAV ~ 8.448% Redemption
. 000000-00-0 [12/21/28 ..eevvvrviiiiiiiiiiiiiiiiieeecciineeeees | s . 03/29/2024 . | .evveiiiiiiiiniiiiiiiiiiiinn e [ 204,884 | 204,884 |........... 204,167 . 12/21/2028 . [1.G Z .....

ABPCI DIRECT LENDING FUND ABS 2020-1A A
..00090T-AA-5 | 3.199% 12/20/30 ..vvvevinriirinieeeiereinennes | oo . 01/20/2024 . | Paydown ...
AZ ROMULUS M1 LAND 4974 Redenpt ion .
1001828-AA-6 | cveveereriererieteeei et [ e L 03/31/2024 . | eveeeeieieeieeeen 769 [ 50,769 [ooeveeee. 50,769 |ovurrnennne 50,769 |ovvveenen (L1 O (L (L1 O (L (U 50,769 |.euvevereeene (L1 FU (L AR (L1 F 296 [. 1073172038 . [1.D ........
AZ RANDALL OH LANDLORD LLC ~ 3.610% 03/31/39 Redenpt ion
001845 AR | cvereereriereieieeeiee e [ oo L 03/31/2024 . | eveeerieeiieeieeeen 207 oo 50,207 [oovrveennen. 50,207 |ovurrennne 50,207 |ovvveenen (L1 O (L (L1 O (L (U P 50,207 |.vuvereneeene (L FU (L AR (L1 FT 302 . 03/31/2039 . [1.D ........
AMZN (Euclid OH) CTL Pass-Thru CTL - LEASE Redemption 100.0000
..001848-AA-4 | BACKED NOTES ~ 4.095% 07/31/39 ... IO P . 03/31/2024 . | ..
AMZN (Euclid OH) CTL Pass-Thru CTL - LEASE

..001848-AA-4 | BACKED NOTES  4.095% 07/31/39 ...ovevevciviinns | oeene . 01/31/2024 .

. 12/20/2030 . |1.F FE ...

161,512 161,512 |....

. 07/31/2039 . [1.D ........

. 07/31/2039 . [1.E ........




€603

STATEMENT AS OF MARCH 31, 2024 OF THE AUGUSTAR 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
AMZN (Tucson AZ) CTL Pass-Thru CTL - LEASE Redenption 100.0000
..00191#-AA-3 |BACKED NOTES ~ 4.095% 08/31/39 ......cevvuvvvenr | uunnnns L 03/31/2024 . | eeeeeeeeiiieeeeiiiiieeeees i e 11,864 |............ 11,864 [....e.eeeeee 11,864 |o.oeeeneenne 11,864 [ooeiiiiinnnnns [ PR (VN P [ PR (1 P 0 s LI L PO (VN 0 | [V 101 |. 08/31/2039 . |1.D ........
AMZN (Tucson AZ) CTL Pass-Thru CTL - LEASE Redenption 100.0000
..00191#-AA-3 |BACKED NOTES  4.095% 08/31/39 P ISR L 01/31/2024 . | eeeeeeiiiie . . . 08/31/2039 . |1.E ........
..00287Y-CA-5 |ABBVIE INC ~ 4.050% 11/21/39 .....cccoeeeeieiiss [oennnn . 03/22/2024 . | Goldman Sachs & Co ...... .3,993,386 |.... .3,092,746 |.. . 11/21/2039 . [1.G FE .
AGATE BAY MORTGAGE LOAN TRUST 2013-1 A1
..008414-AA-2 |3.500% 07/25/43 ..coooeeeiiiiiiiiiiiiiiiiiiiieeeees [ . 03/01/2024 . |Paydoun ....ccooeeeiiiiiiins e e 6,750 |[.evnnnnne 6,750 |t 6,457 ...l 6,600 [........eeeeeee [V L I A [V | I A [V 6,600 . 07/25/2043 . [1.A ........
AMAZON SAN BERNARDINO CA CTL PASS-THRU TRUST Redempt ion 100.0000
..00910G-A*-4 |SER A-1A  4.533% 03/10/41 .. R R . 03/10/2024 . | .. ...15,325 |.... .. 15,325 |.. . 03/10/2041 . [1.E ........
AVERICAN AIRLINES 2019-1AA PTT
L02877L-AA-2 | 08/15/33 oo [ . 02/15/2024 . | .evviiiiiniiinniiiininiiiniinn | e 81,431 [ 81,431 |............ 81,431 |............ 81,431 |l [V (VR [V (VR [V R 81,431 . 08/15/2033 . [1.F FE .
AVERICAN HOME MORTGAGE [NV TR 2004-3 6AS
..02660T-BU-6 |4.33%% 10/25/34 ......eevvvvrveernnnnnnnnnnnnnnnnnnns [ eeeeenn . 03/01/2024 . |Paydoun .....ooooeeiiiiiiins v e 89,679 |[............ 89,679 |............ 74,326 |............ 74,326 | [V R 15,353 |.ooooeeiiiiis [V R 15,353 |t [V R 89,679 |.....ooeeeens (VO [V [V 674 |. 10/25/2034 . [1.A FM ....
AMERICAN HOMES 4 RENT 2015-SFR1 A 3.467%
..02666A-AA-6 |04/17/45 ....oooooiiiiiiii [ . 03/01/2024 . |Paydoun .....cooeeeeiiiiiins i e 15,023 |ooeevveeens 15,023 |............ 15,023 |............ 15,001 [oeeeeinnnnnee [V 7 [V . 2 [V R 15,023 |.ooooieiiennns (VO [V [V 89 . 04/17/2045 . |1.A FE ....
AMERIQUEST MORTGAGE SECURITIES 2003-11 AF5
..030728-LT-0 |5.455% 01/25/34 .....eevvvvvvrnrnnnninnnnnnennnnnnnns [ eeeenn . 03/01/2024 . |Paydoun .....ooooeeiiiiiiins e e 32,109 |........... 32,109 [oeeeeneeee 30,157 |ooeeeeenns ST, 114 | [V 2 [ [V 2 [ [V R 31,116 |t [V 993 |oeveeiines 993 |oiviiiiiiiiiies 198 |[. 01/25/2034 . |1.A FM ...
ANGEL OAK MORTGAGE TRUST 2022-3 A1 4.000%
..03464T-AA=7 | 01/25/67 ..oovvvviiiiiiiiiiiiiiiiiiiiiiiciiiciieeeens [ . 03/01/2024 . |Paydoun .....coooeeiiiiiiins v e 144,322 |........... 144,322 ..o 142,777 | 143,054 |............... [V R 1,267 [ [V R 1,267 [ [V R 144,322 [.oooeeieennns (VO [V [V 1,146 |. 01/25/2067 . [1.A FE ....
AQUA FINANCE TRUST 2019A A 3.140% 07/16/40
2.088370-AA-0 | .evreiiiiiiiiiiiiiiieieeeeeeeeeeeeeeeeeeeeeeeee [ . 03/15/2024 . |Paydoun ......cooeeeiiiiiins foniiiiii e 13,967 |..eeeennnee 13,967 |.ooooeens 13,965 |............ 13,967 |.oooeeeeeeens [V (VR [V (VR [V R 13,967 [ovvvvevvvnnnnns (VO [V [V 73 |. 07/16/2040 . |1.E FE ....
AQUA FINANCE TRUST 2019-A B 3.470% 07/16/40
2.088370-AB-8 | ..eviiiiiiiiiiiiiiiiiiieeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeee [ . 03/15/2024 . | Paydoun ... . 07/16/2040 . (1.E FE ....
L03837P-AA-5 | e [ . 03/15/2024 . | Paydown . 11/15/2085 . [1.A FE .
AQUA FINANCE TRUST 2020-AA A 1.900%
..038413-AA-8 | 07/17/46 ....evvvvvriniiiiiiiiiiiiiiiiiiiiiiiiiiiniies [ eeeeenn . 03/17/2024 . |Paydoun ....ooooeeeiiiiiiins e e 85,097 [....eeneee. 85,007 |............ 85,081 |..eevveenns 85,007 |....ooeeeeens [V (VR [V (VR [V R 85,007 |.oooeeiiiinnns (VO [V [V 277 |. 07/17/2046 . [1.E FE .
ARBYS FUNDING LLC 2020-1A A2 ~ 3.237%
..088779-AB-0 |07/30/50 ...cevvvvviiiiiiiiiiiiiiiiiiiiiiiiieiiieeeees [ . 0173072024 . |Paydoun .....ccooeeeiiiiiins i e 2,500 [oeeeeiiinnns 2,500 | 2,500 |ooooeeeeens 2,500 |ooooeeieennns [V (VR [V (VR [V 2,500 |oeiiiiiiinnns (VO [V [V 20 . 07/30/2050 . |2.C FE ....
ARTHUR J GALLAGHER & CO SERIES H  4.580%
L04317@-AF-5 |02/27/24 .o [ . 02/27/2024 . |Various .......cceeevnnnnnn foorerrnniniiinnnnnns foeens 4,000,000 |........ 4,000,000 |........ 4,000,000 |........ 4,000,000 |.oeeeeereennns [V (VR [V (VR [V R 4,000,000 |...ooeereennns (VO [V [V 91,600 |. 02/27/2024 . [2.A FE ....
BPHQ 2017 CTL PASS-THROUGH TRU CTL  3.540% Redempt ion 100.0000
..05590#-AA-9 | 11/15/32 oooeeeiiiii [ VKT V(172 R K R 57,381 [oeeennnnee 57,381 [oennnnnee 57,381 |...oooeeis 57,381 |.oooeiiiiiins [V (VR [V (VR [V R 57,381 |ooeeeeiiennens (VO [V [V 339 |. 11/15/2032 . |1.F ........
BXG RECEIVABLES NOTE TRUST 2017-A A 2.950%
..05607B-AA-9 | 10/04/32 ..coooeiiiiiiiiiiiii [ . 03/02/2024 . |Paydoun .......oooeiiiiiiins e e 20,571 [oeeennennee 20,571 |ooeeenneee 20,571 |l 20,571 | [V (VR [V (VR [V R 20,571 |oooeeeeeeenns (VO L PO, T 99 |. 10/04/2032 . [1.F FE ....
BXG RECEIVABLES NOTE TRUST 2017-A B 3.590%
..05607B-AB-7 | 10/04/32 .cooovveiiiiiiiiiiiiiiii [ . 03/02/2024 . |Paydoun ......coooeeiiiiiins v e 33,17 o X VA 33,115 |l 33,116 |..oooeeeeens [V (VR [V (VR [V R 33,116 |t (VO L PO, L O 195 . 10/04/2032 . |2.C FE ....
BXG RECEIVABLES NOTE TRUST 2018-A B 3.950%
..05607U-AB-5 |02/02/34 ..o [ . 03/02/2024 . |Paydoun .......oooeiiiiiiins e e 42,462 |............ 42,462 ... 42,455 |............ 42,458 |.....ovvneeeee [V FC T [V FC T [V R 42,462 [oooeeeinnns (VO [V [V 282 |. 02/02/2034 . [1.F FE ....
BXG RECEIVABLES NOTE TRUST 2018-A C  4.440%
..05607U-AC-3 |02/02/34 ..o [ . 03/02/2024 . |Paydoun ......coooeeiiiiiins v e 40,754 |............ 40,754 |............ 40,746 |............ 40,750 |ooooeeiiiinnns [V L3 [V L3 [V R 40,754 [.ooooiiinnnns (VO [V [V 304 |. 02/02/2034 . [2.C FE ....
BXG RECEIVABLES NOTE TRUST 2020-A B 2.490%
..05608T-AB-7 |02/28/36 ....ccooveeeeeiiiieiiiiiii [ . 03/28/2024 . |Paydoun .......oooeeiiiiiins e e 89,925 |........... 89,925 |.eoeeeeenn 89,011 |............ 89,916 |............... [V 9 [ [V [ [V R 89,925 [.ocoeiiinnnns (VO [V [V 378 |. 02/28/2036 . [1.G FE ....
BXG RECEIVABLES NOTE TRUST 2020-A C  4.220%
..05608T-AC-5 |02/28/36 ....ccooeveeieiiiiiiiiiiiii [ . 03/28/2024 . |Paydoun .......oooeeiiiiiins e e 44,962 |............ 44,962 |....ooeeenn. 44,962 |............ 44,960 |.....ooeeeenns [V 2 [ [V 2 [ [V R 44,962 [.ooeeiiiinnns (VO [V [V 321 |. 02/28/2036 . [2.B FE ....
BEAR STERNS ASSET BACKED SEC 2004-AC4 A4
..073879-ED-6 |5.750% 08/25/34 ..o [ . 03/01/2024 . |Paydoun .....ooooeeeiiiiiins foniiiiinn e 21,087 [oeeeennnee 21,087 |l 19,881 |............ 19,881 [oooeeennnnneee [V (VR [V (VR [V 19,881 [oeevvevinnnnns [V R 1,206 |.......... 1,206 [oeeenennnnnnnee 196 |[. 08/25/2034 . |1.A FM ...
BLACKBIRD CAPITAL AIRCRAFT 2016-1A A 4.213%
..00228Y-AB-8 | 12/16/41 ..ooovvviiiiiiiiiiiiiiiiiiiiiiiieieeees [ . 03/15/2024 . |Paydoun ......oooeeeeiiiiins foniiiiiii e, 201,751 |...........201,751 |...........201,750 [........... 201,743 |oeeennnnnnnee [V 8 [ [V 8 [ [V R 201,751 | (VR [V [V 968 |. 12/16/2041 . [1.G FE ....
BLACKBIRD CAPITAL AIRCRAFT 2016-1A B 5.682%
..00228Y-AC-6 | 12/16/41 ..ooovvviiiiiiiiiiiiiiiiiiiiiiiieiieiiees [ . 01/15/2024 . |Paydoun ..........coeeeenns ... 60,960 ...60,956 |.... . 12/16/2041 . [2.C FE ....
..09256B-AJ-6 [ BLACKSTONE HOLDINGS 144A  3.150% 10/02/27 .. |....... . 01/09/2024 . | Goldman Sachs & Co ...... |.... . 2,807,550 .2,993,410 |.... (185,89) |.... . 10/02/2027 . [1.E FE ....
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..09261W-AN-4 | BLACKROCK DLF X 2020-1 W 2.500% 07/21/30 |....... . 01/17/2024 . | Paydown ... 49,036 ...49,036 |.... . 07/21/2030 . (4.B FE ....
..10112R-BA-1 |BOSTON PROPERTIES LP  4.500% 12/01/28 ....... [....... . 03/11/2024 . | BNP Paribas . . 1,511,856 .1,583,887 |.... . 12/01/2028 . 2.B FE ....
BRAVO RESIDENTIAL FUNDING TRUS 2022-NaM2 A2
.. 10568K-AB-4 |4.883% 11/25/61 ....oevvvvviiiiiiiiiiiiiiiiiiiieiins [ . 03/01/2024 . |Paydoun ......ooooeeeiiiiins Jeeiiiiinii e 49,430 |............ 49,430 |oeeerrrnnns 49,429 |............ 49,396 [o..vvvvininnnns 0 e FC I IO 0 e FC I IO 0 s 49,430 [ooeiiiiiinnns (VN 0 | [V 347 |. 11/25/2061 . [1.C FE ....
BRAVO RESIDENTIAL FUNDING TRUS 2022-NM1 A1
.. 10569F-AA-6 |3.626% 09/25/61 .....ccoeeveriineieieinnis [ . 03/01/2024 . |Paydoun .......oooeveiiiiins |oeneniininin e 153,681 [........... 163,681 |........... 163,563 |........... 163,497 |..oooeeees 0 s 183 |l [V ST 183 |l 0 s 153,681 |.oooeeeeeeens (VO 0 | [V 859 |. 09/25/2061 . [1.A FE ....
BRITISH AIR 18-1 AA PTT 144A  3.800% Redemption 100.0000
S 042T-AA-1 109720731 oo [ . 03/20/2024 . | .eeeeniiiie . 09/20/2031 . (1.D FE ....
BRITISH AIR 19-1 AA PTT 144A  3.300%
.. 11043X-AA-1 | 12/15/32 ... U ORTe . 03/15/2024 . |Various ... . 12/15/2082 . (1.E FE ....

BXG RECEIVAL
.. 12434K-AB-2 | 09/28/37
.. 12489W-GE-8 | C-BASS 2002-CB6 M2F  3.786% 01/25/33
CAPITAL AUTOMOTIVE REIT 2020-1A AS 3.4

....... . 03/28/2024 . |Paydoun ...
03/01/2024 . | Paydoun

. 09/28/2037 . |1.G FE ....
. 01/25/2083 . [1.A FM ...

L 12510H-AE-0 [ 02/15/50 evvveeeeeeeeeieeeeeeee e eeeeeneeeeen | s . 03/15/2024 . | Paydoun . 02/15/2050 . |1.E FE ....
CAPITAL AUTOMOTIVE REIT 2021-1A A4  2.760%

L A2510H-AN-0 [ 08/15/51 .eeeeieeeeeeie e | s . 03/15/2024 . | Paydoun . 08/15/2051 . |1.E FE ....
CAPITAL AUTOMOTIVE REIT 2023-1A A2  6.500%

L A2510H-AT=7 [ 09/15/53 e eeeenneeee | s . 03/15/2024 . |Paydomn .coeveeeeeeeennins Jeennieeeeeenieeee e 14,063 |............ 14,063 |oeeeeennnnns 13,597 |oveeennnns 13,619 |oeveeeieeee 0 Joeeeeees 44 (V1 PO 44 0 Joeeeeees 14,063 |ooeeeeeeeennnnn (VI PO [ PO [V AU 153 |. 09/15/2053 . |1.E FE ....
€088 Unitranche Partners SPV  7.917% Redempt ion 100.0000

LA25TW-AC-0 [ 11710726 e | s . 03/28/2024 . . 2,412,786 . 11/10/2026 . |1.E FE ....

..12563L-AN-7 [CLI FUNDING LLC 2020-1A A 2.080% 09/18/45 03/17/2024 . | Paydoun .. 108,437 . 09/18/2045 . |1.F FE ....

..12563L-AS-6 |CLI FUNDING LLC 2020-3A A 2.070% 10/18/45 03/18/2024 . | Paydoun 87,500 . 10/18/2045 . |1.F FE ....

..12563L-AT-4 [CLI FUNDING LLC 2020-3A B 3.300% 10/18/45 . 03/18/2024 . | Paydown ... ... 52,500 . 10/18/2045 . |2.B FE ....

CLI FUNDING LLC 2022-1A B1 ~ 3.120% 01/18/47

S A2565K-AF=4 | oo [ . 03/18/2024 . | Paydoun ... ... 60,000 . 01/18/2047 . |2.B FE ....

.. 12565K-AH-0 | CLI FUNDING LLC 2023-1A B 7.480% 06/18/48 |....... . 03/18/2024 . |Paydoun ... ... 93,750 . 06/18/2048 . |2.B FE ....
CREDIT SUISSE COM MTGE TRUST 2013-1VR2 A2

.. 12646M-AH-7 |3.000% 04/25/43 ........ooveiiiiiiiiiiiiiiieeees | . 03/01/2024 . [Paydown ......cccuvviiiiiiis feeeeei e 3,417 . 04/25/2043 . |1.A ........
CREDIT SUISSE COMM MORT TRUST 2013-1VR3 A2

.. 12646X-Ad-1 |3.000% 05/25/43 ........ooveiieniiiiiaeiiiiiieees | e . 03/01/2024 . [Paydown ......cccvviiiiiins feeeiei e 4,670 . 05/25/2043 . |1.A ........

COUNTRYWIDE ALTERNATIVE LOAN 2004-36CB 2A3
.. 12667F-R5-6 | 5.500% 02/25/35 ..
COUNTRYWIDE ALTERNATIVE LOAN 2005-3CB 1A13
.. 12667F-Y3-3 |5.500% 03/25/35 ......oevvieiiiiiiieiiiiiieeeees e . 03/01/2024 . | Paydown
COUNTRYWIDE ALTERNATIVE LOAN 2005-49CB A8
.. 12668A-MN-2 |5.500% 11/25/35 ..
COUNTRYWIDE HOME L .
.. 126694-CV-8 | 10/25/35 .....eevieiiiiiiiiiieiiiieeceiiieeee [ . 02/01/2024 . Paydown ...........coeee.
COUNTRYWIDE HOME LOANS 2005-13 A8 5.500%
..12669G-C8-2 |06/25/35 ... .
..14448C-AY-0 | CARRIER GLOBAL CORP 144A  5.900% 03/15/34 ..
CARVANA AUTOS RECEIVABLES TRUS 2022-N1 C

....... . 03/01/2024 . | Paydoun ... . 02/25/2035 . [1.A FM ...

. 03/25/2035 . [1.A FM ...

....... . 03/01/2024 . | Paydoun ... . 11/25/2035 . |3.C FM ....

. 10/25/2035 . |[1.A FM ...

. 03/01/2024 . | Paydown ...
. 02/23/2024 . | Tax Free Exchange

. 06/25/2035 . [1.A FM ...
. 03/15/2034 . |2.B FE ....

.. 14686G-AD-8 |3.320% 12/11/28 oooooeiiiiiiieiiiiiieeeiiiens | e . 03/10/2024 . Paydown ......cevveeeennnns . 12/11/2028 . |1.E FE ...
CASTLELAKE AIRCRAFT SECURITIZA 2019-1A A

.. 14855M-AA-6 |3.967% 04/15/39 ..oevviiiiiiiiiiiiiiiiiiiiiens | e . 02/15/2024 . [Paydown .......ceveeeennnns . 04/15/2039 . |2.B FE ....
CHASE MORTGAGE FINANCE CORPORA 2019-ATR2 A3

.. 16159G-AC-3 |3.500% 07/25/49 .......evvveiiiiiiiiiiiiiiiiiiaans | eeeeens . 03/01/2024 . [Paydown ....coovvrieieeniis foeneeniiiiiiiieis [, 12,810 |...oceeenn. 12,810 [oeeeenns 12,954 |............ 12,885 |..ooviieennne 0 forreieiiinnns (U IO 0 forreeiiiinnns (U IO 0 forreeians 12,885 [oeeeeeiiins 0 foreeinnns (75) |+eeeiins (75) Joerineiaeeis 44 (. 07/25/2049 . |1.A ........

CHASE MORTGAGE FINANCE CORPORA 2016-2 M2
.. 16164A-AC-9 | 3.750% 02/25/44
.. 172067-ML-2 | CITIGROUP INC  2.666% 01/29/31 ..

....... . 03/01/2024 . [Paydown .......cccuvveeeenns fene
....... . 01/24/2024 . |Vlells Fargo Securities

. 02/25/2044 . |1.A ........
. 01/29/2031 . [1.G FE ....

.5,000,000 |....
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Citi Global Markets Inc.
..172967-MS-7 [CITIGROUP INC ~ 2.572% 06/03/31 ......cevvvunves | unnnns L 08/22/2024 . | .eeeneeiiiiiieeeeiieeees i e 1,713,220 |........ 2,000,000 |........ 2,014,700 |........ 2,011,341 | 0 s [£2:20 1 (U (220 (U . 2,010,961 |..cevvennnnnnns 0 f..... (297, 741) |...... (297, 741) |eevennnnnnn 16,146 |. 06/03/2031 . [1.G FE ....
CITICORP MORTGAGE SECURITIES 2005-6 1A5
L 172973-2R-9 [5.625% 09/25/35 ...eevviviiiiniiiiiinienieeiiiiin | s . 03/01/2024 . |Paydonn ....cevuneviiiinnnn fovenniniiiiiiiins Jenneiiann L 48 | 46 e 46 | [ PR (VN P [ PR (VN P [ [ R (1 P 2 | /2 PN 0 |. 09/25/2035 . |1.A FN ....
CITICORP MORTGAGE SECURITIES 2007-8 1A3
L A73120-AC-2 [ 6.000% 09/25/37 ..evvveniiiiininniiiiiniiinieiiinn | s . 03/01/2024 . |Paydomn .....ouevvvrriinnnns Joevnnininiiiiiiines foreneieiiiians LS4 T 578 |oooviiiiiinnns 575 | 576 |.oevvvninnnnns [ PR (VN P [ PR (VN P [ PR L[ J A (1 P 2 | /2 PN 6 | 09/25/2037 . |1.AFM .
CITIGROUP MRTGE LOAN TRUST INC 2013-J1 A1
L A7321L-AA-7 [ 3.485% 10/25/43 ..o | s . 03/01/2024 . |Paydoun .....euvnvvviiiinnnn Jevvnniniieiiiiinns foineneens 3,634 |oeiiiiine 3,634 [............. 3,560 |ieivennnnnns 3,590 [oooiiiiiiinnnns [ PR (VN P [ PR (VN P (U1 O 3,590 [oooiiiiinnnnns [V PO X R X I O 21 | 10/25/2043 . |1.A ........
CLARION LION PROPERITES FUND  4.600%
.. 18055#-AM-4 [02/14/24 ...oovvvviiiiiiiiiiiiiiiiiiieeceiies | s . 02/14/2024 . |Various .........ceeeeevenns foovvvnnnnnneninnnns Jovnens 4,000,000 |........ 4,000,000 |........ 4,000,000 |........ 4,000,000 |eeeunniiennnns [ PR (VN P [ PR (1 P (U . 4,000,000 [oeuiriiennnnn (1 P [ PO [V PO 92,000 |. 02/14/2024 .]1.G ........
COINSTAR FUNDING, LLC 2017-1A A2 5.216%
. 19260M-AA-4 [ 04/25/47 .coovvviiiiiiiiiiiiiiiiieecceiees | s . 01/25/2024 . |Paydonn ....cevvnveviennnnnn Jovvnnnnieiiiininns Jonieneens 7,500 fooiiiiiinnnns 7,500 |iieiinnnnnns 7,500 |veeeennnnnns 7,500 |ooveeiinnnnnns [ PR (VN P [ PR (VN P [V P 7,500 |oeeeeiiiiiinnnn (1 P [ PO [V 98 |. 04/25/2047 . |2.C FE
COLLEGE AVE STUDENT LOANS 2017-A A2 3.750%
.. 194204-AB-9 [ 11/26/46 ...oevvviviiiiiiiiiiiiiiiieciiieeeenn | s . 03/25/2024 . |Paydonn ......evevviiinnns Jovvniinnniiiiiinens feeeneeeens 29,702 |oeeeennnnns 29,702 |.ooevinnnnns 29,690 |............ 29,698 |.......eennnnnn [ PR L3 P [ PR L3 P (U P 29,702 [..ccevvvnnnnnns (1 P [ PO [V 185 |. 11/26/2046 . |1.B FE ....
COLLEGE AVE STUDENT LOANS 2019-A A2  3.280%
L 19421U-AB-0 [ 12/28/48 oevveeeiiiiiiieeeceieeiieeeen | s . 03/25/2024 . | Paydown ... . 12/28/2048 . |1.A FE ....
COLLEGE AVE
L 19423D-AB-6 [ 12/26/47 oevveeiiiiiiiiiiiiiiiieeeciieeen | s . 03/25/2024 . | Paydoun . 12/26/2047 . |1.D FE ....
COLLEGE AVE STUDENT LOANS 2021-A B 2.320%
.. 19424K-AC-7 | 07/25/51 ... R IR . 03/25/2024 . |Paydown ... . 07/25/2051 . |1.C FE ....
COLLEGE AVE
L 19424K-AD-5 [ 07/25/51 ovvveiiiiiiiiiiieciii e | s . 03/25/2024 . |Paydonn .....eeunvvviiiinnnn foovvnnininiiiiiins e 110,267 |.......... 110,267 [oeeennnnn. 110,218 |ouveennnnns 110,237 [oeiiiiinnnnns [ PO 30 v [ PR 30 i (U 110,267 [ooeeeevnnnnnns (1 P [ PO [V 510 |. 07/25/2051 . |1.F FE ....
COMMONBOND STUDENT LOAN TRUST 2016-A A1
..20267T-AA-0 [83.320% 05/25/40 ......cevvvunvviiiiiniiiiiiiiniinns | s . 03/25/2024 . | Paydown ... ... 29,556 ... 29,556 ...29,554 |............ 20,564 |.... ..29,556 |.. . 05/25/2040 . |1.A FE ....
COMMONBOND STUDENT
.. 20267U-AA-7 [2.730% 10/25/40 ..covvvnniiiiiiiiiiiiiiiiiiineeeees | s . 03/25/2024 . |Paydonn ......evevviiinnns Jovvniinnniiiiiinens feeeneeeens 10,582 |[....coeeeens 10,582 |ovvveennnnns 10,579 |oeveennnnns 10,581 [oooeiiiiinnnnns [ PR LI PO [ PR L PO (U P 10,582 |oveeniiiinnnnn (1 P [ PO [V 47 . 10/25/2040 . |1.A FE ....
COMMONBOND STUDENT LOAN TRUST 2017-AGS B
..20267V-AC-1 [3.470% 05/25/41 ..oovvvvviiiiiiiiiiiiniiiiiiiieees | s . 02/25/2024 . |Paydonn .....eevviviiiinnns Jovnninnniiiiiinens feeeneeeens 35,198 |oeeeenns 35,198 |[.......eeent 35,196 |....covnnnns 35,196 |..ocevvnnnnnnns [ PR 2 P [ PR 2 | (U P 35,198 [..ocovvvnnnnnns (1 P [ PO [V 139 |. 05/25/2041 . |1.B FE ....
COMMONBOND STUDENT LOAN TRUST 2018-BGS A1
..20268M-AA-4 [3.560% 09/25/45 .....ccevvviiiiiiiiiiiniiiiiiiiines | s . 03/25/2024 . |Paydomn ......eovvvviiinnnns Jovvniinniniiiiiinees foeeieneens 2,877 |ooeerenene 22,877 |oevvennnnns 2,720 |.ooveenennns 2,814 | [ PR LI P [ PR LI P (U P 22,819 [ooiiiiinnnnnns [V PO L2 PO L2 135 |. 09/25/2045 . |1.A FE ....
COMMONBOND STUDENT LOAN TRUST 2018-AGS B
..20269D-AC-9 [3.580% 02/25/44 .....ccevvvniiiiiiiiiiieieiiiiines | s . 03/25/2024 . |Paydonn .....eeviviiiinnnns Jovvniininniiiiinees feeeeeneens 68,857 |............ 68,857 |oeeuunnns 68,828 |..evvunnnnns 68,846 |....oviiiinnn [ O L L O [ R L L O (U P 68,857 |...evuuiinenn (1 P [ PO [V 423 . 02/25/2044 . [1.B FE ....
CONTI MTGE HOME EQUITY 1995-4 A9  0.000%
L210750-BX=2 [ 03/15/27 evvveiiiiiiiieecciieeeciieeen | s . 03/01/2024 . |Paydomn .....ouevvvrriinnnns Joevnnininiiiiiiines foreneieiiiians LS 555 [iiiiiiiiiinnns 22 B 229 [ooeiiiiiiiinnns [ PR (VN P [ PR (VN P [ PR 229 [t [V PO 326 |eeeieennnns 326 |iiiiiiiiiiins 0 |. 03/15/2027 . |[1.AFN ....
CS FIRST BOSTON MORTGAGE SECUR 2005-1 1A23
.. 225458-AY-4 [5.500% 02/25/35 ...ceevvvvniiiiiiiiiiinieeiiiiies | s . 03/01/2024 . |Paydoun .....ouvnvvvriinnnnn fovvvnnnnneneiinnns foveeenn 4,145 [ 4,145 [ 4,074 4074 |0 e 0 e 0 e 0 e O e 4074 [0 AT PR A B PO 39 |[. 02/25/2035 . |[1.A FM ....
CRESCENT DIRECT LENDING FD |11 NOTE  5.000%
L. 225740-AA-7 [ 01/29/31 ovvveiiiiiiiiiiieiiiieiieeen | s . 02/08/2024 . |Various ........cceeevvrvnns fovvvnnnnneeinnnnnns feeen.. 524,107 [...........524,107 |...........524,107 |00 425,942 [oiiiiiinnnn O Lo 0 [0 e 0 a0 524,107 [0 o [ PO [V F 4,240 |. 01/29/2031 . |2.B PL
BGS BNSF CTL - Series 2015-1 PT  4.070%
.. 22970%-AA-8 [06/15/34 .oevvviiiiiiiiiiiiiiiiiinies | s . 03/15/2024 . |Various ........cceeeevvvnnn Joevvnnnenecinnnnnns foveenennn 21,3500 i 21,360 [ 21,350 | 21,350 [eaneniiiiinnnn O i 0 et 0 e 0 e 0 [ 21,350 [0 o [ PO [V 145 |. 05/15/2034 . |[1.D PL .
DAIRYLAND POWER COOPERATIVE  3.420% 03/30/43 Redemption
1 283898-AA-9 | vttt [ e . 03/31/2024 . | v . 03/30/2043 . |1.6 ........
..24703T-AD-8 [DELL INT LLC / EMC CORP  6.020% 06/15/26 ... |....... . 03/19/2024 . | Call (1,578) |.... . 06/15/2026 . |2.B FE
..24736X-AA-6 |DELTA AIRLINES 2015-1 AA  3.625% 07/30/27 . |....... . 01/30/2024 . |Various ... . (793) |.... . 07/30/2027 . |1.F FE .
..24736Y-AA-4 |DELTA AIRLINES 2015-1 A 3.875% 07/30/27 ... |....... . 01/30/2024 . |Various ... (1,084)|.... . 07/30/2027 . |2.B FE
DIAMOND RESORTS OWNER TRUST 2021-1A C
.. 25273C-AC-4 [2.700% 11/21/33 orreeiiieeiiieeeeeeeeieeeeeeen | s . 03/20/2024 . |Paydonn ...c.eueeeeeennnns Joeenneeeeeenniiees e 55,176 [l l85,176 [l 55,174 | 55174 [0 2 [t O e 2 [0 85,176 [0 e [ PO [V AU 252 . 11/21/2033 . [2.B FE
DOMINOS P1ZZA MASTER ISSUER 2018-1A A211
.. 25755T-AK-6 [4.328% 07/25/48 ...ccevveeeeeeeeeeieeeeeeeeieeeee | s . 01/25/2024 . |Paydomn .ceeveeeeeeennns Jeennieeeeeenieees fereeeeeees 12,500 |o.eeeennnnns 12,500 |oeerennnnnns 12,500 |oeevennnnnns 12,500 |oeeeeniieenes [ PO (VI PO [ PO (VI PO 0 Joeeeeees 12,500 |oveeeeeeeeennn (VI PO [ PO [V PO 135 |. 07/25/2048 . |2.A FE
DOMINOS P1ZZA MASTER ISSUER 2019-1A  3.668%
.. 25755T-AL-4 [10/25/49 . ieovruiiiiiiiiiianieiiniieeeeeeninnnees | enees . 01/25/2024 . |Paydomn oveveeneeeeernnnns Joonnnnneeeeniiinees foneeeeees 12,500 f...oooeennns 12,500 Jooeeennns 12,500 Jooeeennnnns 12,500 |oeeeeiieennes (U T [V PP (U T [V PP [V N 12,500 |eeeiieeennnnn [V PP (U T [ PP 115 ). 10/25/2049 . |2.A FE
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DRIVEN BRANDS FUNDING LLC 2019-2A A2 3.981%
..26208L-AE-8 | 10/20/49 .....cooiiiiiiiii [ . 01/20/2024 . |Paydown .......oooeeeiiiiins feniiinniii e 6,938 [eeiiiinnnns 6,938 |............ 6,938 |............. 6,938 |............... 0 e (VO 0 | (VO 0 e 6,938 |.....ooeeennnn (VN 0 | [V 69 [. 10/20/2049 . |2.C FE ....
DRIVEN BRANDS FUNDING, LLC 2020-1A A2
..26200X-AA-9 |3.786% 07/20/50 .......evvvrvrrrrrnrnnnrnniiiiiinins [ eeeeen . 01/20/2024 . | Paydoun ... ....2,500 ....2,500 |.... .2,500 |.. . 07/20/2050 . (2.C FE ....
DRIVEN BRANDS FUNDING,
.. 26200X-AC-5 3.237% 01/20/51 ..ooooveeieeiiiiie [ . 01/20/2024 . |Paydoun .......ooooeeiiiiins feeiiinniii e 7,500 [oonnnnnne 7,500 |oooeoieeens 7,500 |ooeeeeeeenns 7,500 |oooeeieeeenns 0 e (VO 0 | (VO 0 e 7,500 [ovvvevrnnnnnnns (VN 0 | [V 61 [. 01/20/2051 .]2.C FE ....
DRIVEN BRANDS FUNDING, LLC 2021-1A A2
.. 26200X-AD-3 |2.791% 10/20/51 ..oovvvvviiiiiiiiiiiiiiiiiiiiiiiiens [ . 01/20/2024 . |Paydown .......cooeviiiiiins Joeneniiiniis e 16,250 |[....oeeeneee 16,250 |............ 16,250 |............ 16,250 |............... 0 e (VO 0 | (VO 0 s 16,250 [ovvvvvvvvnnnnns (VO 0 | [V 113 [. 10/20/2051 . |2.C FE ....
DRIVEN BRANDS FUNDING, LLC 2022-1A A2
..26209X-AF-8 |7.393% 10/20/52 ....ceeeeeeeiieiieiieieeee [ . 01/20/2024 . |Paydown .......oooeeeiiiiins Jeniniiiniin e 25,000 [oevenennns 25,000 [ocennnnnne 25,000 |..eeeeennnns 25,000 |ooeeieeeeenns 0 e (VO 0 | (VO 0 s 25,000 |oeeeeiinnnnnns (VN 0 | [V 462 |. 10/20/2082 . (2.C FE ....
EAGLE SOLAR LLC SENIOR SECURED NOTE  4.820% Redemption 100.0000
..26086%-AA-1 | 12/31/42 oo [ . 02/05/2024 . | .evveiiiiiiiniiniiiiiiiiiiiins e [00000.3,165,749 ..., 3,076,334 |........ 3,076,334 |........ 3,076,334 [...evvvnnnnnns 0 e (VO 0 | (VO 0 fnns 3,076,334 |...vvvvvinnnnns (VN 0 | [V 103,831 |. 12/31/2042 . [3.A ........
ELARA HGV TIMESHARE ISSUER 2017-A B 2.960%
..28416D-AB-6 | 03/25/30 ..oeeeiiiiiiiiii . 03/25/2024 . | Paydoun ... ...56,838 |.... ..55,838 |.. . 03/25/2030 . 1.F FE ....
..28024A-AB-7 |ELM TRUST 2020-4A A2  2.286% 10/20/29 . 03/20/2024 . |Paydown . 10/20/2029 . (1.F FE ....
..280338-AB-1 |ELM TRUST 2020-3A A2 ~ 2.954% 08/20/29 ....... [....... . 03/20/2024 . | Paydoun ... . 08/20/2029 . 1.F FE ....
EVERBANK MTGE LOAN TRUST 2013-1 A2 2.500%
..20077J-AB-2 |03/25/43 ... U T . 03/01/2024 . | Paydoun ... . 03/25/2043 . [1.A ........
EVERBANK MT .000°
. 29977K-AA=1 | 06/25/43 ooeeeeiiiiiieieei [ . 03/01/2024 . |Paydoun .......oooeveiiiiins Joeneiiinnii e 33,392 [oennnnne 33,392 |oveerinnns 33,062 |............ 33,205 [ovuiiiininnns 0 s 187 |l [V ST 187 |l 0 s 33,392 [ovveiiiiinnnns (VN 0 | [V 108 |. 06/25/2043 . |1.A ........
EVERBANK MORTGAGE LOAN TRUST 2018-1 A1
..20978C-AA-8 |3.500% 02/25/48 ......cceeieiiiiiiieiiiiiiieeeee [ . 03/01/2024 . |Paydown .......oooeeeiiiiins Joeniiiinniiis e 4,832 |oeeiiiinnnns [8:X 7 4778 |l 4790 | 0 e B2 o 0 e B2 o 0 e X7 F (VN 0 | [V 30 . 02/25/2048 . |1.A ........
..30212P-AR-6 |EXPEDIA INC ~ 3.250% 02/15/30 .....cevvvvvvvnnns [oeeennn . 01/24/2024 . |Barclays ....cccoeeeeiiiies Joovevinninnnnnnnnns | 2,708,340 |........ 3,000,000 |........ 2,966,29 |........ 2,977,875 |oeveinnnnnnee [V 220 |oeeeiiiiiienns [V R 220 |oeeeiiiiiiinns [V R 2,978,095 |...eevvrrennns 0 f..... (269,755) |...... (269,785) [....euveeee 43,604 |. 02/15/2030 . |2.C FE ....
FLNG LIQUEFACTION 2 LLC SENIOR SECURED NOTES
..30288*-AA-8 |4.540% 03/31/38 ..cooeiiiiiiiiiiiiiiiiiieii [ . 03/31/2024 . |Various .......ccceeennnnnn foorerenninnninnnnnns Joeennnns 112,000 |.......... 112,000 |.......... 112,000 |.......... 112,000 [..oevvvvenenns [V (VR [V (VR [V R 112,000 [..oevvevennnnes (VO [V [V 2,542 |. 03/31/2038 .|2.B FE ....
..3140FX-ED-0 |FNMA BFO131 ~ 3.500% 08/01/56 .......cevvvveeees [eeennn . 03/01/2024 . |Paydoun .......oooeeiiiiiins Jeniniiinis e 46,056 [......eeee. 46,056 |............ LYJX T 47,245 foovvnnnnnnnnns 0 fens (1,189) [ouvvvnnnnnnnns (U . (1,189) [ouvvvnnnnnnnns 0 s 46,056 |.......ooeens (VN 0 | [V 273 |. 08/01/2086 . [1.A ........
FIRSTKEY MORTGAGE TRUST 2015-1 A3 3.500%
.. 33767C-AD-9 | 03/25/45 ...evvrniiiiin [ . 03/01/2024 . |Paydown .......oooeeeiiiiins Joeniiiinniiis e 1,565 [oveennnnne 1,665 |oeeerenenns 1,59 ... 1,580 [oevvvvvennnnnns 0 e (VO 0 | (VO 0 e 1,580 [ovvvviinnnnnns [V (5] R [R5 O 9 | 03/25/2045 . [1.A ........
FLAGSTAR MORTGAGE TRUST 2018-6RR 1A1  4.000%
.. 33851F-AA-5 | 10/25/48 oooeeieieei [ . 03/01/2024 . |Paydown ......ooooveeeiiiins Joenniniiinis e 10,976 |....oeeeeeee 10,976 |..eeveeeenes 10,871 [onennnnneee 10,8% |............... [V OO 82 [ 0 e 82 [ 0 s 10,976 [ovvvvvvvvnnnns (VN 0 | [V 61 [. 10/25/2048 . |1.A ........
FLAGSTAR MORTGAGE TRUST 2020-2 A2  3.000%
.. 33851K-AC-0 | 08/25/50 ooevveeeeeiieiiiiiiieiii [ . 03/01/2024 . |Paydoun ......ooooeeeiiiiins Jeeiiiiinii e 12,259 |oeeveeeens 12,259 [oeeeennnes 12,604 |............ 12,487 |l 0 s (72:) 1 P (U (72:) 1 P 0 s 12,259 |.ooooeeeinnns (VN 0 | [V 64 . 08/25/2050 . |1.A ........
FLNG LIQUEFACTION 2 LLC 144A  4.125% Redemption 100.0000
.. 33972P-AA-7 [03/31/38 evvveniiiiiiiiiieicii s | s . 03/31/2024 . | evveiiiiiiiiiiiniiiiiiiinn e e 41,600 [oevvnnnnes 41,600 |............ 41,600 |.oeeveeenns 41,600 |oeevviiinnnnnns 0 e (VO 0 | (VO 0 s 41,600 |oeeeeeennnns (VN 0 | [V 858 |. 03/31/2038 . (2.B FE ....
FLORIDA PIPELINE HOLDINGS LLC ~ 2.920% Redenption 100.0000
L. 34107@-AA-7 [ 08/15/38 evvveiiiiiiiiiiiiiiiiieneecceiieeeinn | s . 02/15/2024 . | evveiiiiiiiiiiininiiiiiieiins e e 100,256 |[........... 100,256 |........... 100,256 [..eeeeeeees 100,256 [vevvvvernnnns 0 e (VO 0 | (VO 0 s 100,256 |............... (VN 0 | [V 1,464 |. 08/15/2038 . [2.B PL ....
FOUNDATION FINANCE TRUST 2023-1A A 5.670%
.. 35042A-AA-1 | 12/15/43 oo [ . 03/15/2024 . |Paydown .......coooeeeiiiins Joneiiiinnin e 68,178 |............ 68,178 |............ 67,731 |oeerennens 67,798 |oeevviiirnnnnns 0 s 380 [oveernnnnnnnn [V ST 380 [ovvennnnnnnnns 0 s 68,178 |..vvvvvirinnns (VN 0 | [V 643 |. 12/15/2043 . [1.A FE ....
GBX LEASING 2022-1 LLC 2023-1A A 6.420%
.. 361528-AC-6 | 11/20/53 oooeeeeieiiieiii [ . 03/20/2024 . |Paydown ........oooeeiiiiins feniiininiiins e 4,560 oeeeereinnns 4,560 |............ 4,558 [.ounnnnnn 4,558 [.occinnnnnnnnn 0 e P 0 | 2 0 e 4,560 |.ooeeeeeennnns (VN 0 | [V 50 . 11/20/2053 . |1.C FE ....
GE CAPITAL MTG 1999-HE1 A6  6.700% 04/25/29
B Y 1 A U EUUIR . 03/01/2024 . |Paydonn .....oeeveviiiinnnns Jovvniininiiiiiiinees foeeneneens 14,114 ... 14114 | 14,220 |............ 14,089 |............... 0 e ()] R 0 e (1] R 0 s 14,089 [...oovvvvnnnns [V 25 |oeiiiiiiinnns 25 [oininiiinn, 156 . 04/25/2029 . |1.A FM ...
..36157R-D9-3 |GE CAPITAL MTG 1999-HE M  6.705% 04/25/29 . |....... . 03/01/2024 . |Paydoun .....coooeeeiiiiiins e e 3,022 |oeeeiiiennns 3,268 | 3,001 |t 2,765 |............ 72 I L I A [V R L7 [V 3,194 |l [V (172) fevvvveenee (172) [eeneiiiiiiiinnee 36 . 04/25/2029 . [6. FM .....
GSR MORTGAGE LOAN TRUST 2004-15F  5.500%
.. 36242D-RF-2 |06/25/24 ..o [ . 0170172024 . |Paydoun .....cooeeeeieiiiins v e (VI P 70 oo T2 foeeiiiiiiiinnne 70 [oeeeiiiinnnnne [V (VR [V (VR [V (V) . (VO [V [V 0 | 06/25/2024 . |4.A FM ...
GSR MORTGAGE LOAN TRUST 2004-15F  5.500%
.. 36242D-RF-2 |06/25/24 ..o [ . 03/01/2024 . |Paydoun .....coooeeeiiiiiins foneiiiiii e 47 | | LY P 151 [ L LY [V L I A [V | I A [V 47 [l (VO [V [V 2 |. 06/25/2024 . [4.B FM ....
GS MORTGAGE-BACKED SECURITIES 2020-PJ1 A1
..36258F-AA-7 183.500% 05/01/50 ....cvvvvviiiiiiiiiiiiiiiiiiiiiieens [ . 03/01/2024 . |Paydoun .....coooeeieiiiiins foniiiinni e 8,33 |iiienns 8,334 [ 8,4% |............ 8,464 |............... [V R (KD [V R [N [V 8,33 |l (VR [V [V 56 . 05/01/2050 . |1.A ........

GS MORTGAGE-BACKED SECURITIES 2020-PJ1 A8
.. 36258F-AH-2 3.500% 05/01/50 weeeeeeeuiiiiieeieiiiieeeeeiies | e . 03/01/2024 . [Paydown ....ooeevveeeeeeien | e, 25,002 |............ 25,002 |............ 25,818 |............ 25,660 |............... 0 foreeenn. (657) .. 0 foreeenn. (657) | 0 [ 25,002 |............... 0 loeeeeiee 0 [, 0 |oveeeeiiines 167 ). 05/01/2050 . [1.A ........
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GS MORTGAGE-BACKED SECURITIES 2020-PJ4 A2
..36250V-AB-9 13.000% 01/25/51 ..ovvvviviiiiiiiiiiiiiiiiiiiiiiiiens oo . 03/01/2024 . |Paydoun ............ooeet ....5,215 ... ...5,103 |.. . 01/25/2051 . [1.A ........
..37045X-CG-9 | GENERAL MOTORS FINL CO  3.850% 01/05/28 .... |....... . 03/22/2024 . |RBC Capital Markets .... .2,887,929 |.... .2,893,908 |.. . 01/05/2028 . 2.B FE ....
GLOBAL SC FINANCE SRL 2020-1A A 2.170%
.. 37959P-AA-5 | 10/17/40 ...eevvveiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiees [ e . 03/01/2024 . |Paydoun ......ooooeeeeiiiins e o 191,507 |l 191,507 ).l 101,408 | 191,436 |t [V 72 [V 72 [V R 191,507 . 10/17/2040 . [1.F FE ....
GLOBAL SC FINANCE SRL 2020-2A A 2.260%
L 37959P-AC-1 | 11/19/40 oo [ . 03/17/2024 . |Paydoun ....ooooeeiiiiiiins e e 81,652 |............ 81,652 |............ 81,621 |...ooeeenn. 81,631 |ooovveinnnnns [V 7 [V . 2 [V R 81,652 . 11/19/2040 . (1.F FE ....
GLOBAL SC FINANCE SRL 2020-2A B 3.320%
.. 37950P-AD-9 | 11/19/40 .coovvvviiiiiiiiiiiiiiiiiiiiiiies [ . 03/17/2024 . | Paydoun ... . 11/19/2040 . 2.A FE ....
..38081E-AA-9 | GOLDEN BEAR 2016-1A A 3.750% 09/20/47 ..... [....... . 03/20/2024 . | Paydoun ... . 09/20/2047 . (1.A FE ....
..38217K-AA-2 | GOODGREEN TRUST 2016-1A A 3.230% 10/15/52 |....... . 03/15/2024 . | Paydown . 10/15/2052 . [1.A FE ....
HIN TIMESHARE TRUST 2020-A B 2.230%
. 40430H-AB-5 1 10/09/39 ..cooeiiiiiiiii [ . 03/09/2024 . |Paydoun .......oooeeiiiiiins foniiiiinis e 51,200 [o.eeennnneee 51,200 [oeeennneee 51,186 |oevvvvrnnnns 51,193 |, [V [ [V T o [V R 51,200 |ooeeeeiennnnns (VO [V [V 190 . 10/09/2039 . |1.F FE ....
HIN TIMESHARE TRUST 2020-A C  3.420%
.. 40430H-AC-3 | 10/09/39 .cooeiiiiiiiiiii [ . 03/09/2024 . |Paydoun .......oooeeiiiiiins foniiiinni e 27,306 [o.eeenennnen 27,306 |[.eennnnnnne 27,308 |ooeieeenns 27,304 |l [V 2 [ [V 2 [ [V R 27,306 |oooeeeeenenns (VO [V [V 155 |. 10/09/2039 . |2.B FE ....
CKE RESTAURANTS HOLDINGS INC 2020-1A A2
LANT707-AH-5 13.981% 12/20/50 ..o [ . 03/20/2024 . |Paydoun ......coooeiiiiiiins e e 10,000 |............ 10,000 |...ooeeenns 10,000 |............ 10,000 fo.eevevennnnnee [V (VR [V (VR [V R 10,000 [ooeeeeiiinnns (VO [V [V 100 |. 12/20/2050 . |2.B FE ....
Morgan Stanley Dean
..418056-AV-9 |HASBRO INC ~ 3.500% 09/15/27 ....ccovvvvvevennens [eeennn . 01/24/2024 . | Witter .oooovviiiiiiiiiiiies e s 5,162,685 |........ 5,500,000 |........ 5,449,180 |........ 5,478,641 |.........e. [ R 369 |oeeiiiiiiiinns [V 369 |oeeiiiiiiiinns [V R 5,479,010 [.oeeeeeiennnns 0 f..... (316,325) |...... (316,325) [...vvvnneeee 70,049 |. 09/15/2027 . |2.B FE ....
HERO FUNDING TRUST 2015-1A A 3.840%
LA27T0L-AA-1 109/20/40 ..o [ . 03/20/2024 . |Paydoun ......ooooeeiiiiiins i e 6,647 |.....eenene. 6,647 |............ 6,644 |............ 6,645 |............... [V (VR [V (VR [V 6,645 |......ceeennnt (VO P 2 [ 31 [. 09/20/2040 . |1.A FE ....
HERO FUNDING TRUST 2014-2A A 3.990%
LA27700-AA-0 | 09/21/740 oo [ . 03/20/2024 . |Paydoun .......ooooeiiiiiins foeiiinini e 26,184 |............ 26,184 |............ 26,167 |oeeveeeennns 26,174 |l [V L1 PO [V . L1 I PO [V R 26,184 |.oooooeeeennns (VO [V [V 522 |. 09/21/2040 . |1.A FE ....
HILTON GRAND VACATIONS TRUST 2022-1D B
..43283B-AB-9 |4.100% 06/20/34 ......oovvviiiiiiiiiiiiiiiiiiieiiens [ . 03/20/2024 . |Paydoun .......oooeeiiiiiins foniiiiini e 83,957 |........... 83,957 [..eeeeeee 83,943 |[............ 83,945 [.....evnnnnnne [V 12 [ [V . 12 [ [V R 83,957 [oooeiiiiinnns (VO [V [V 567 |. 06/20/2034 . 1.G FE ....
HILTON GRAND VACATIONS TRUST 2018-AA B
..43284B-AB-8 |3.700% 02/25/32 ..cceeeviiiiiiiiiiiiiiiiiiieeeeeeees [ . 03/25/2024 . |Paydoun .......oooeeiiiiiins i e 811 [ 48,111 | 48,09 |............ 48,107 |ovevvieiiennnns [V L3 [V L3 [V R L L L (VO [V [V 283 |. 02/25/2032 . 1.F FE ....
HILTON GRAND VACATIONS TRUST 2018-AA C
.. 43284B-AC-6 |4.000% 02/25/32 ..ceoeoveiiiiiiiiiiiieiiiieeeeeeeens [ . 03/25/2024 . |Paydoun .......oooeeiiiiiins e e 811 [ 48,111 | 48,106 |...cevvennnn 48,108 |..oevvveinnnns [V 3 [ [V FC T [V R L L L (VO [V [V 306 |. 02/25/2032 . (2.B FE ....
HORIZON AIRCRAFT FINANCE | LTD 2019-1 A
..44040H-AA-0 |3.721% 07/15/39 ..oooeieeiiiiiii [ . 03/15/2024 . | Paydoun ... . 07/15/2039 . 2.B FE ....
HORIZON AIRCRAFT FINANCE | LTD 2019-2 A
..44040J-AA-6 |3.425% 11/15/39 ...ovviniiiin [ . 03/15/2024 . |Paydoun ......cooeeeiiiiiins foniiiiii e 96,937 |l 96,937 |[.eennnnne 96,934 |............ 96,933 [oeveeiinnnnnne [V L3 [V L3 [V R 96,937 [oooieiiiiinns (VO [V [V 538 |. 11/15/2039 . [2.C FE ....
| 505 EXPRESS LLC SR SECURED NOTES DUE 2031
L 44919%-AC-2 13.310% 12/31/31 oo [ . 03/31/2024 . |Various ... . 12/31/2031 . [1.F PL ....

INC HOME EQUITY LN Tl

. 449670-CP-1 | 7.520% 08/20/28 .....vevevveeeererrrererereaeaens | oo . 03/01/2024 . [Paydoun ...cveeeereveveren oreeeeeeieieieiees [eeeenans 5,208 [oovererennn 5,208 |oovrerernnne 5,207 |ovrrene. 5,191 |orrrree. [ P (U (L1 P (U [ 5,191 [oovrrerenee. (U LA O L7 2 53 |. 08/20/2028 . |[1.A Fl ...
INPAC CMB TRUST 2003-OF A1 6.444% 07/25/33

CABBINFLE | e | s . 03/25/2024 . [Paydoun ....cvceerveveiers foreereeeieeieieies [ 4,304 oo 4,304 | 3,701 ovrrene. 4,264 [oovovreneen [ P 1 (L1 P I [ 4,272 | (U K1 R KT 53 |. 07/25/2033 . [1.A Fll ...
INPAC SECURED ASSETS CNN ONINER 2004-2 AS

L A55AT-PL-2 |4.814% 08/25/34 ....voveeerrererererennenens | e . 03/01/2024 . [Paydoun ....cveevevevverens foreerereieieieiees feeeeennn 2,541 | 2,541 | 20,806 |.v.vovee. 20,806 [-vovevrerennens [ P (U (L1 P (U (U 20,806 |.vvevveennnne 0 forrrene 1,736 [oovene. 1,736 [eoverrrne. 182 |. 08/25/2034 . |1.A Fll ...
INPAC SECURED ASSETS CNN ONINER 2004-2 A6

L 45254T-PU-0 |4.814% 08/25/34 ...voveeeerererererereennenens | oo . 03/01/2024 . [Paydoun ....cveeveeeeeveiers orereeeieieeees feeeeeeieieieienns 0 foorererereenns (U A (1 (U [ P (U (L1 P (U (U1 0 foorerrrne (U [ P (U1 0 |. 08/25/2034 . [1.A FM ...
INSTAR LEASING 111 LLC 2021-1A A 2.300%

L A5T8IN-ARS | 02/15/54 ..o | s . 03/15/2024 . [Paydoun ....cocevveveverens fereerereieieieieies feenennns 2,751 | 2,751 [overnene. 2,738 | 2,784 o [ P [ (L1 P [ (U 2,751 oo (U [ P (U1 87 |. 02/15/2054 . [1.F FE ...
IRONWOOD CAPITAL PARTNERS V NOTE  5.000% Redempt ion 100.0000

. 4B331E-AA-T | 08/31/36 oo | e L 01/10/2024 . [ 1o o [ 5411 e 54,111 [ooveeene. 54,111 | 54,111 | [ P (U (L1 P (U (U 7SR RR T RO (U [ P (U1 0 |. 08/31/2036 . [2.A PL ....
JP MORGAN MORTGAGE TRUST 2019-INV1 A3

. 46591D-AC-3 |4.000% 10/25/49 ... | e . 03/01/2024 . [Paydoun ...cvevverveveier forrereeeieieieiees [eeeeenans 8,459 |..vcveveen 8,459 |rovevenene. 8,632 |orueeennen. 8,582 [oovevererernn (U [G) ] AT (U1 [G) ] AT [ 8,531 [ooveveerenee. (U [(2)] — ((£)] A 80 |. 10/25/2049 . [1.A ........

JP MORGAN MORTGAGE TRUST 2020-7 A3 3.000%
.. 46591X-AC-9 1 01/25/51 oo | e . 03/01/2024 . [Paydown ....ooeevveeeeeeien | e, 12,589 |............ 12,589 |............ 12,9711 | 12,889 |....ceeee. 0 foreeenn. (300) |.uveeeeenn. 0 foreeenn. (300) |.uveeenennn. 0 [ 12,589 |..ccvveeee. 0 loeeeeiee 0 [, 0 looeeiie. 61 |. 01/25/2051 . [1.A ........
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JP MORGAN MORTGAGE TRUST 2021-1 A3 2.500%
L AB592E-AC-0 [06/25/51 ovvvenriiiiiiiiiiiiiiiieeeceiieeeen | s . 03/01/2024 . |Paydomn .....oeuvvviiinnnnns Jovvnninineiiiiiinnes foeeieneens 23,574 e 23,574 | 24,532 |oceeiennn 24,340 |oooiiiiinnnnnn (U (766) [cvvvnnnnnnnnnn (U (766) [cenneeernnnnns (U P 28,574 [oooeiiiinnnnnns (1 P [ PO [V 104 |. 06/25/2051 . |1.A ........
HENDERSON RECE [VABLES LLC 2010-3A A
LA6616M-AA-8 [ 12/15/48 .oevvnriiiiiiiieiieiiiiieeen | s . 03/15/2024 . | Paydown ... 1 . 12/15/2048 . |1.A FE ....
HENDERSON RE
L46618L-AA-8 [09/15/72 oevveniiiiiiiiiiiiiiiiieeeecviieeen | s . 03/15/2024 . |Paydonn .....eevvvvviiinnnns Jovvninineiiiiiinens feeeieeeens 39,591 |oeens 39,591 [ooeiiinne 39,566 |............ 39,571 [oviiiiins [ O 19 | [ R 19 | (U P 39,591 [ooiiiiiiinnnns (1 P [ PO [V 216 |. 09/15/2072 . |1.A FE ....
JP MORGAN TAXABLE HFA TRUST 2013-2 A 4.000%
L 46641A-AA-3 [08/26/36 ...euviiiiiiiiiiiiiiii e | s . 03/01/2024 . |Paydonn .....oevvvviiinnns Jovvnniniieiiiiiinees foeeneeeens 14,939 [ 14,939 |............ 15,163 |oovveennnnns 14,997 |oeeeiiininns [ O [ PO [ R [ PO (U P 14,997 | [V P (58) |ovvenreeeens (K527 P 118 . 08/26/2036 . [1.B FE ....
JP MORGAN TAXABLE HFA TRUST 2014-1 A 4.000%
L AB64TX-AA-3 [ 11/27/38 evveiiiiiiiiiiiiiiiiicciieeenn | s . 03/01/2024 . |Paydomn .....oeuvvviiinnnnns Jovvnninineiiiiiinnes foeeieneens 13,481 |[..ooooeenens 13,481 |oovenennnns 14,054 |ooooeennnnns 18,714 o (U (233) |vevverinnnnns (U (X)) (U P 13,481 |oiiiiiinnnnn (1 P [ PO [V 76 |. 11/27/2038 .|1.B FE .
JP MORGAN MORTGAGE TRUST 2014-2 2A2  3.500%
L 46641Y-AJ-2 [06/25/29 ...covvvnniiiiiiiiiiiiiiiii s | s . 03/01/2024 . |Paydonn .....eeuvvvviiinnnns Jovvniininiiiiiiinees foeeeeneens 2,741 ... 21,741 | 22,576 |..ccevvnnnns 21,814 | [ O (31 PO [ R [ PO (U P 21,810 |ooveveienns [V PO (69) |vvenns (69) |evvvrneininns 127 | 06/25/2029 . |1.A ........
JP MORGAN MORTGAGE TRUST 2017-3 1A3  3.500%
L ABB4TS-AE-0 [08/25/47 oevveeiiiiiiiiiiieiiiieeeecviieeeen | s . 03/01/2024 . |Paydoun .....evvnviviiinnnnn Joeveniiniieiiiiinns fonneneens 1,508 [ooiiiennnns 1,508 |oeeenenns 1,632 | 1,609 |oveeeiininns [ PR (VN P [ PR (1 P (U1 O 1,609 [ooeiiiiiinnnnn [V PO (M) (R ) 9 |. 08/25/2047 . |1.A ........
JP MORGAN MORTGAGE TRUST 2017-2 A13  3.500%
L 46648H-AN-3 [ 05/25/47 .oevvvvniiiiiiiiiiiiiiiiiieeceiies | s . 03/01/2024 . |Paydonn .....oevvvviiinnns Jovvnniniieiiiiiinees foeeneeeens 14,689 |............ 14,689 |..oeeunnnn. 14,796 |ooeveennnnns 14,753 | [ PR (VN P [ PR (VN P (U P 14,753 oo [V PO [(Z3 ) (64) |.evvvenniinennns 94 |. 05/25/2047 . |1.A ........
JP MORGAN MORTGAGE TRUST 2018-1 A3 3.500%
.. 46648R-AC-5 [06/25/48 .....evviiiiiiiiiiiiiiiieecieeeen | s . 03/01/2024 . |Paydoun ......evvvvvriiinnnn fevvniinnieiiiiiens fenneneens 1,084 [oooonnnins 1,034 s 1,087 oo 1,035 | [ PR (VN P [ PR (VN P [V P 1,085 |oovviis [V PO (1) o [ PO 6 | 06/25/2048 . |1.A ........
JP MORGAN MORTGAGE TRUST 2018-9 A3  4.000%
.. 46649Y-AC-9 [02/25/49 ....oevvvniiiiiiiiiiiieeiceciis | s . 03/01/2024 . |Paydomn .....ouevvvrriinnnns Joevnnininiiiiiiines foreneieiiiians FAE T 775 |ooeiiiiiinns 769 |.ooveiiinnnns FZ( 1 PO [ PR (VN P [ PR (VN P [ PR FZ(' 1 PP (1 P L IR [T PN 4 |. 02/25/2049 . |1.A ........
JP MORGAN MORTGAGE TRUST 2019-6 A3  3.500%
.. 46651B-AC-4 [12/25/49 ...coovvvniiiiiiiiiinieiiiicis | s . 03/01/2024 . | Paydown ... . 12/25/2049 . |1.A ........
..4665IN-AA-2 [JOL AIR 2019-1 A 3.967% 04/15/44 ............ | .eeees . 03/15/2024 . | Paydown ... . 04/15/2044 . |2.A FE
JP MORGAN MORTGAGE TRUST 2019-9 A5
L. 46651Y-AH-3 [ 05/25/50 ..eeevreeeieeiiniieee e eeennneeee | s . 03/01/2024 . |Paydomn .ceeeueeeeeeennins Jeenneeeeeenieees e 12,988 |[..eeeeennnns 12,988 |oeeeeennnnns 13,346 |oeeeennnnnns 13,256 |oeveenneeeenee (U [L515) J FO (U [L515) J FO 0 Joeeeeees 12,988 |oeeeeieeeennnn (VI PO [ PO [V PO 75 |. 05/25/2050 . |1.A ........
JP MORGAN MORTGAGE TRUST 2023-4 1A2  6.000%
..466560-AA-0 [ 11/25/53 .eeeeeeeeieeeieee e | s . 03/01/2024 . |Paydomn .ceeeueeeeeeennins Jeenneeeeeenieees e 62,750 foceeeeeennn 62,750 |..eeeennnnnn 62,544 |............ 62,529 |.cciieeinnnnnn 0 Joeeeeees 21 e (V1 PO 21 e 0 Joeeeeees 62,750 |eeernnieaens (VI PO [ PO [V AU 818 |. 11/25/2053 . |1.A ........
JRD HOLDINGS SECURED TRUST CTL  3.620%
LA66718-AA-7 [O1/15/41 Loeeeeieee e | s . 03/15/2024 . |Various .......cceeeueeeeeen Joevmmmnneeeennninns Joeeeeeens 2,132 [ P2 K7 P K7 P K (U1 PO (VI PO [ PO (VI PO [V IO 2,182 [t (VI PO [ PO [V PO 15 |. 01/15/2041 . |2.B ........
KKR CORE HOLDING COMPANY LLC SENIOR SECURED
.. 48255K-AA-4 [NOTES ~ 4.000% 08/12/31 ..eeeeeeeeeiiiieeeeennnn | s . 02/15/2024 . |Various ......cceeeeueeeeeee foevmmmnnneecennnns Joneens 131,146 |........... 131,146 |........... 131,146 |........... 131,146 |oeeeeeennnnns (U1 PO (VI PO [ PO (VI PO (U 131,146 . 08/12/2031 . |2.B PL ....
LABRADOR AVIATION FINANCE LTD 2016-1A A1
..50543L-AA-0 [4.300% 01/15/42 .oorveenieeiiiieeeeeeeeeeeeee | s . 01/15/2024 . |Paydonn .ccevveeeeeennnis Joeeeniieeeeeenies o 6,686 |............. 6,686 |....cceeen. 6,55 |.............6,634 |.... ...6,686 |.. . 01/15/2042 . |3.A FE ...
..534187-BH-1 [LINCOLN NATIONAL CORP  3.800% 03/01/28 01/09/2024 . |J P Morgan & Co . . 2,863,200 ..3,000,000 ..2,993,010 |. 2,996,793 |. .2,99,810 . 03/01/2028 .|2.B FE ....
..55400E-AB-5 [MVWOT 2020-1A B 2.730% 10/20/37 .. 03/20/2024 . | Paydoun 38,148 38,148 . 10/20/2037 . |1.F FE ....
..55400E-AC-3 [ MVWOT 2020-1A C  4.210% 10/20/37 .. 03/20/2024 . | Paydoun . 10/20/2037 .|2.B FE ....
..55400U-AB-9 MV OWNER TRUST 2022-1A B 4.400% 11/21/39 |....... . 03/20/2024 . | Paydown ... . 11/21/2039 . |1.F FE ....
MAGELLAN MIDSTREAM PARTNERS ~ 5.150% 10/15/43
L.559080-AG-1 [ .evvveniiiiiiiiiee s | . 02/27/2024 . | Tax Free Exchange ....... |oeeeeeiereeeemnnns Jounnen 2,908,841 |........ 3,000,000 |........ 2,904,210 |........ 2,908,434 |......ccennnnnn 0 Joeeeeees 407 e (V1 PO 407 e (U 2,908,841 |.oeevunneens (VI PO [ PO [V PO 56,650 |. 10/15/2043 . |2.B FE ....
MAGELLAN MIDSTREAM PARTNERS ~ 4.250% 09/15/46
.559080-AL-0 [ .evvvenniiiiiiiiiee s | s . 02/27/2024 . | Tax Free Exchange ....... |oeeeoereeeemmninnns foveeens 1,082,245 |........ 1,000,000 |........ 1,088,540 |........ 1,082,622 |oeevveneennee (U (740 ) T (U (740 ) T (U 1,082,245 |.oovvnennnnenns (VI PO [ PO [V PO 19,125 |. 09/15/2046 . |2.B FE ....
MAGELLAN MIDSTREAM PARTNERS ~ 4.200% 10/03/47
L.559080-AM-8 [ .evvveniiiiiiie s | . 02/27/2024 . |Various ... ..3,334,838 |........ 3,000,000 |........ 3,358,616 |........ 3,336,304 |....ceeeeeennn0 |eennnn (1,466) |oveeeneeeennn 0 Joeeees (1,466) [oeneneeeeennn 0 e 3,334,838 |.. . 10/03/2047 .|2.B FE ....
.559080-AN-6 [ ..evveniiiiiiiiiine s | . 02/27/2024 . | Tax Free Exchange ....... |oeeeoveeeeemnninnns foveens 3,360,902 |........ 3,000,000 |........ 3,385,240 |........ 3,362,248 |.....ccevnnnnnn (U (1,346) |eeveneeenee (U (1,346) |.eeveeeeenee (U 3,360,902 |.....ccvvnnnnns (VI PO [ PO [V PO 83,258 |. 02/01/2049 . |2.B FE ....
MAGELLAN MIDSTREAM PARTNERS ~ 3.950% 03/01/50
L.559080-AP-1 [ .evvriiiiiiiiie s | . 03/01/2024 . | Tax Free Exchange ....... |oceeeeereeeemmninnns foveeens 1,573,529 |........ 1,500,000 |........ 1,578,540 |........ 1,573,820 |oeeeenereeenee (U (291) |oeeeeeneees (U (291) |oeeeeeneees (U 1,573,529 |oeeevniees (VI PO [ PO [V PO 59,250 |. 03/01/2050 . [2.B FE ....
MAPLELEAF MIDSTREAM INVESTMENT SENIOR NOTE Redempt ion 100.0000
..56540#-AA-3 [4.560% 09/30/25 ...ceevrrniiieiiniiieeeeennneeeee | s L 01/05/2024 . | eveniiiiiiiiieiiiiis .. 187,989 187,989 187,989 |...........187,989 |[.... ....187,989 |.. . 09/30/2025 . |3.B PL ....
..570535-AU-8 | MARKEL CORP  3.350% 09/17/29 01/24/2024 . |Vells Fargo Securities ..5,000,000 ..5,004,330 |. 5,002,494 |. .5,002,463 . 09/17/2029 . |2.B FE ....
..59048@-AA-6 [ MESA AIRLINES 2015-1 A 4.750% 07/15/29 .... . 01/15/2024 . |Various ... 209,272 209,272 |...........209,272 |.... .209,272 |. . 07/15/2029 . |2.B PL ....
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MID STATE TRUST SERIES 11 A1 4.864%
P B (VA VK U [P . 03/15/2024 . |Paydown .......ooooeeiiiiins Jeniiiiinnii e 76,804 |............ 76,804 |............ T4,787 |eveeveennns 76,555 |......oceeins 0 s 289 |eweiiiiiiinns [V ST 2 A, 0 s 76,804 |.....oooenens (VN 0 | [V 630 |. 07/15/2038 . [1.F FE ....
MILL CITY MORTGAGE TRUST 2017-3 M2  3.250%
..50980C-AF-0 |02/25/58 ... U ORTe . 03/01/2024 . | Paydoun ... . 02/25/2058 . [1.A ........
MORONGO BAND OF MISSION INDIAN SENIOR SECURED Redenmpt ion
..617734-A8-7 |NOTES ~ 5.460% 03/28/29 .......coovevvvveeieeennns [ oeeenn . 03/28/2024 . | evviiiiiininiiiiiiiiiiiiiinns | | 190,929 |........... 190,929 |........... 190,929 |........... 190,929 |............... 0 e (VO 0 | (VO 0 s 190,929 [...ccoeeennnns (VN 0 . 03/28/2029 . [2.C FE .
..62848B-AB-7 |MVW OWNER TRUST 2018-1A B 3.600% 01/21/36 |....... . 03/20/2024 . | Paydoun ... ... 37,020 ...37,020 0 . 01/21/2036 . [1.F FE .
..62848P-AB-6 | MVW OWNER TRUST 2023-1A B 5.420% 10/20/40 03/20/2024 . |Paydown .. 290,150 ..290,150 0| . 10/20/2040 . (1.F FE ....
..62046A-AA-2 |NP SPE || LLC 2016-1A A1 4.164% 04/20/46 . . 03/20/2024 . | Paydoun ... .. 63,827 ...63,827 .0 . . 04/20/2046 . [1.G FE ....
NADG NNN OPERATING LP 2019-1 A 3.368%
..620682-AA-3 | 12/28/49 ..oooiiiiiiii [ . 03/28/2024 . |Paydoun ......oooeeiiiiiiins v e 3,750 |eeeeeiiinnns 3,750 [V [V 21 | 12/28/2049 . |1.F FE ....
NATIONAL RURAL UTILITIES COOP  1.650%
..637432-NX-9 | 06/15/31 .oevvviiiiiiiiiiiiiiiiiiiiiiicceeececeeeeens [ . 03/13/2024 . |MarketAXess ......cccceeee |oovevrieiiinnnnnnnns |oeees 2,376,780 |........ 3,000,000 . 06/15/2031 . [1.E FE ....
NAVIENT STU
..638961-AA-0 | 10/15/32 .ooooeeeiiiiiiii [ . 03/15/2024 . |Paydoun ......coooeeiiiiiins feniiiiii s 181,140 |.......... 181,140 . 10/15/2082 . [1.A FE ....
NAVIENT STUDENT LOAN TRUST 2016-AA A2A
..63930N-AB-9 |3.910% 12/15/45 ...coooiiiiiiiiiiiiiii [ . 03/15/2024 . |Paydoun .....ocooeveiiiiiins v e 53,801 [oeevennneee 53,801 . 12/15/2045 . [1.A FE ....
NEIGHBORLY ISSUER LLC 2022-1A A2  3.695%
.B4016N-AC-1 | 01/30/52 oo [ . 0173072024 . |Paydoun ......oooeeeeiiiiins foniiiiiii e 12,500 |............ 12,500 |t 12,500 |t 12,500 |ooooeeeeinnns [V (VR [V (VR [V R 12,500 . 01/30/2052 . |2.C FE
NEW CENTURY HOME EQUITY LOAN 2003-5 Al6
..64352V-ED-9 |4.856% 11/25/33 ..ccooviiiiiiiiiiiiiiiiiiieins [ . 03/01/2024 . |Paydoun .....coooeeeiiiiiins v e 52,266 |............ 52,266 |............ 49,070 |.oeeeeeeennn82,033 oo 0 e (739) [ 0 e (789) [ 0 e 51,204 . 11/25/2033 . [1.A FM ...
..651639-AZ-9 | NEWMONT MINING CORP  2.600% 07/15/32 ........ [....... . 01/24/2024 . |US Bancorp .....cceeevveeen Joeveeeeeenennnnnnnns |oeeees 2,491,170 |........ 3,000,000 |........ 2,996,940 |........2,997,498 |.....ooovvnnnnn 0 fevnnnnnnnnnnn 18 [0 f 18 0 | 2,997,516 . 07/15/2032 . 2.A FE ....
KeyBanc Capital Markets
..665859-AS-3 | NORTHERN TRUST CORP  3.375% 05/08/32 ........ [....... L 03/11/2024 . | eveeeiiiiiiiins e [200000.2,213,163 [ 2,381,000 |[........ 2,279,514 |........2,469,604 |...............0 [ornnnnnnnn8,489 [0 6,489 |0 | 2,476,003 |.. . 05/08/2032 . [1.F FE ....
ONSLOW BAY FINANCIAL LLC 2023-NaM2 A1
..670843-AA-9 16.319% 03/25/63 ....ccceeeiiiiiieeiiieeee [ . 03/01/2024 . |Paydoun .......oooeeiiiiiins Jeniniiinis e 52,040 |............ 52,040 [...oeennnnee 51,835 [oevvennnne 51,914 |l 0 s 126 |l [V ST 126 |l 0 s 52,040 [.oooeiiiiiinns (VN 0 | [V 596 |. 03/25/2063 . [1.A FE ....
OAK STREET INVESTMENT GRADE NE 2021-1A A3
..67190A-AC-0 2.800% 01/20/51 ...vvvvvvvvrvrnrnrnnnnnnninnininnins [ eeeeenn . 03/20/2024 . | Paydoun ... . 01/20/2051 . |2.A FE
0AKS MORTGAGE TRUST
..67400A-AC-6 | 10/25/45 .cooeeeiiieeeiie [ . 03/01/2024 . | Paydown . 10/25/2045 . [1.A ........
ONSLOW BAY FINANCIAL LLC 2023-NaM4 A1
..67448G-AA-1 16.113% 03/25/63 ....oooeeeeeeiieeeeeeee [ . 03/01/2024 . | Paydoun ... ..151,484 |.... . 03/25/2063 . [1.A FE .
..682680-AN-3 | ONEOK INC  6.000% 06/15/35 . U PRI . 03/11/2024 . | MarketAxess ... 4,181,773 |.... . 06/15/2035 . |2.B FE
ORANGE LAKE TIMESHARE TRUST 2019-A B 3.360%
..68504U-AB-7 |04/09/38 ....oooiiiiiiiiii [ . 03/28/2024 . |Paydoun .......oooeeeeiiiins e | 377,490 |.lll377,490 .l 377,439 | 377,456 . 04/09/2038 . 1.F FE .
ORANGE LAKE TIMESHARE TRUST 2018-A B 3.350%
..68504W-AB-3 | 07/08/30 ....evvvvvvrrrnnnniniriiiiiiiiniiniiiiiiinees [ eeeeen . 03/28/2024 . |Paydoun ........oooeeeiiiins |eeennnnnnnnn |, 480,205 |...........480,205 |...........480,198 |........... 480,185 . 07/08/2030 . 1.F FE .
ORANGE LAKE TIMESHARE TRUST 2018-A C  3.740%
..68504W-AC-1 | 07/08/30 ....evvvvvvrrrunnnnninniininiiniiniiinnnenees [ eeeeenn . 03/28/2024 . |Paydoun ......ooooeeiiiiiins v | 411,500 411,599 | 411,542 411,570 . 07/08/2030 . |2.C FE
OXFORD FINANCE FUNDING TRUST 2020-1A A2
..69144A-AA-7 |3.101% 02/15/28 ..oovvvvviiiiiiiiiiiiiiiiiiiiiieens [ . 03/15/2024 . |Paydoun ......cooeeeiiiiiins foniiiiii e 44,003 |............ 44,903 |...ooveenns 44,908 |............ 44,903 fo.oveiinnnnnnne [V (VR [V (VR [V R 44,908 [.ooiiiiiinnns (VO [V [V 259 |. 02/15/2028 . |1.F FE .
OXFORD FINANCE FUNDING TRUST 2022-1A A2
..69145B-AA-4 13.602% 02/15/30 ..ccooveeeieiiiiiiiiii [ . 03/15/2024 . |Paydoun ......coooeeeiiiiins i e 2,546 |oeeiiiinnns 2,546 |......oee. 2,546 |............. 2,546 |.....oennnnnnne [V (O O 1 I ERURUUUON | ) AU (N N 2,546 |..oooooieinns (VO [V [V 21 . 02/15/2030 . |1.F FE .
..69437@-AA-4 | PRICEWATERHOUSECOOPERS LLP SERIESM ........evvn [eeenns . 02/09/2024 . |Maturity . . 02/09/2024 . (1.D ........
..693652-AB-5 |PSMC 2020-2 A2 3.000% 05/25/50 .......ccoeees [reennn . 03/01/2024 . | Paydoun ... . 05/25/2050 . [1.A ........
..693684-AN-4 | PSMC 2020-1 A12  3.500% 01/25/50 ..........co. [.ennnn . 03/01/2024 . | Paydoun ... . 01/25/2050 . [1.A ........
..69371V-AA-5 |PSMC TRUST 2018-1A A1 3.500% 02/25/48 ..... . |- 03/01/2024 . | Paydoun ... . 02/25/2048 . [1.A ........
..69374X-AA-8 | PSMC 2019-2 A1 3.500% 10/25/49 ... . |- 03/01/2024 . | Paydoun ... . 10/25/2049 . [1.A ........
..69375B-AN-9 | PSMC 2019-3 A12  3.500% 11/25/49 .. . 03/01/2024 . | Paydoun ... . 11/25/2049 . [1.A ........
Morgan Stanley Dean
..703481-AC-5 | PATTERSON-UT| ENERGY INC  5.150% 11/15/29 .. [....... . 03/11/2024 . | Witter ...ooooeeeeeeennnenns |oveeeeeennnneennnnns oo 1,956,000 |..neeees 2,000,000 |........ 2,070,000 |.... .. (1,624) |. . (1,624) ..o 0 s 2,050,801 . 11/15/2029 . |2.C FE
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PineBridge Private Credit 111 Note A 3.250% Redenption 100.0000
.. 72305%-AA-9 [ 08/31/32 .eevveniiiiiiiiiiiiiiiiieceiieeen | s L 03/13/2024 . | eeneeeiiiieeeeeeiieneees i e 2,136,593 |........ 2,136,593 |........ 2,136,593 |........ 2,024,709 |...covvvnnnnnns [ PR (VN P [ PR (1 P (U . 2,136,593 [.....cevvnnnnns (1 P [ PO (VI P, (13,349) [. 08/31/2032 . [1.G PL ....
PineBridge Private Credit 111 Note B 4.750% Redenption 100.0000
L. 72305%-AB-7 [08/31/32 evvveniiiiiiiiiiiiiiiiie s | s L 03/13/2024 . | eeveeeeiiiiiieeeeeieieeees i e 965,648 |........... 965,648 |........... 965,648 |........... 915,078 |.evvenninnnnns [ PR (VN P [ PR (1 P (U PR 965,648 |.......coe.en (1 P [ PO [V PO (7,148)|. 08/31/2032 . |2.CPL ....
PLANET FITNESS MASTER ISSUER 2019-1A A2
.. 72703P-AC-7 [3.858% 12/05/49 .....cevvvniiiiiiiiiniiiiiiiiinees | s . 03/05/2024 . |Paydonn ....cevvnvvviiinnnnn Joevvnnnnieiiiininns foiineeeens 8,750 [ooiiiiiinnnns 8,750 |iiiiiinnns 8,750 |vvvrinnnnns 8,750 |iviiiiinnnns [ PR (VN P [ PR (VN P [V P 8,750 |oueniiiiinnnn (VN P [ PO [V 84 |. 12/05/2049 . |2.B FE ....
PLANET FITNESS MASTER ISSUER 2022-1A A2l
.. 72703P-AD-5 [83.251% 12/05/51 ..oovvvviiiiiiiiiiiiiiiiiiiiieees | s . 03/05/2024 . |Paydomn .....eeuvvvvirinnnns Jovvnnininiiiiiiinees foeeeeneens 16,250 |.....ooenens 16,250 |oeeevennnnns 16,250 |oveveennnnns 16,250 |ovvveenninnnns [ PR (VN P [ PR (VN P (U P 16,250 |oveeniiiinnnn (1 P [ PO [V 132 |. 12/05/2051 . |2.B FE ....
PLANET FITNESS MASTER ISSUER 2022-1A A2l
.. 72703P-AE-3 [4.008% 12/05/51 ...evvvviiiiiiiiiiiiiiiiiiinieiiinn | s . 03/05/2024 . |Paydonn .....evvnvvvrernnnnn Joevvnnnnieiiiininns foinieneens 5,000 [oooiiiirnnnns 5,000 |.eeeeunnnnns 5,000 |ieeveinnnnns 5,000 |.eeiiiinnnnns [ PR (VN P [ PR (VN P (U1 O 5,000 |oeueniiiiinnnn (1 P [ PO [V 50 |. 12/05/2051 . |2.B FE ....
POPULAR ABS MORTGAGE PASS-THRO 2005-D A5
.. 73316P-HP-8 [3.520% 01/25/36 ....cevvvvnnviviiininiiiiiiiiiiinnes | s . 03/01/2024 . |Paydoun .....euvnvvviiiinnnn Jevvnniniieiiiiinns foineneens 1,232 [ooeiiiinnnnns 1,282 [oiiiiiiinnns 1,161 [ooeiiennnnnns 1,218 | [ PR (VN P [ PR (1 P (U1 O 1,219 | [V PO LI LT PO 8 |. 01/25/2036 . |1.A FM ....
LAS VEGAS RAIDERS LEASE-COLLATERALIZED PT
..750731-AA-9 [CERTS  3.744% 02/10/49 .....covvvvvvvvivinnnnnns | unnnns . 03/10/2024 . |Various ........cceeeevrevinn Jovvnnininnninnninnns foeenennnns 15,083 |[....coeenens 15,083 |ooeveennnnns 15,083 |ovvveennnnns 15,083 |ovvveeniiinnns [ PR (VN P [ PR (VN P (U P 15,083 |ovveniiiiinnnn (VN P [ PO [V 94 |[. 02/10/2049 . |2.A ........
RENAISSANCE MTG ACCEPTANCE CR 2004-2 AF5
.. 759950-CU-0 [6.558% 07/25/34 ...ocvvvvvniiiiiiiiiniiiiiiiieees | s . 03/01/2024 . |Paydomn .....oeuvvviiinnnnns Jovvnninineiiiiiinnes foeeieneens 41,838 |............ 41,838 |............ 36,946 |............ 36,946 |.......onnnnn [ O ST A [ R ST A (U P 37,001 |oveveinns [V O 4,837 |oeuennnns 4,837 |oveeiiiiiiens 259 . 07/25/2034 . [1.A FM ....
SCF EQUIPMENT TRUST LLC 2020-1A B 2.020%
..784054-AD-0 [03/20/28 ...evvvviiiiiiiiiiiiiiiiineeeeniieeeeen | s . 03/20/2024 . |Paydoun .....euvvveiiinnnns Joevniinnieiiiiinnes foens 1,238,054 |........ 1,238,054 |........ 1,237,653 |........ 1,237,964 |ooovvennnnne [ PR LV [ PO LV (U . 1,238,054 |..oovvennnnnnns (1 P [ PO [V F 2,852 |. 03/20/2028 . |1.B FE ....
SEQUOIA MORTGAGE TRUST 2013-5 A2 3.000%
..81745A-AB-3 [05/25/43 ....oovvviiiiiiiiiiiieeiiiieciis | s . 03/01/2024 . |Paydonn ......eevvvviinnnnns Jovvniinieeiiiiiinees foeeieeeens 19,823 [ooeeiiene 19,823 |oeeeennnnns 20,167 |oeeeennnnnns 20,073 |.oooviiiinnnnns (U (250) |+vevverrnnnnns (U (250) |.oevvvnnnnnnns (U P 19,823 |ovvvvinenens (1 P [ PO [V 85 |. 05/25/2043 . |1.A ........
SEQUOIA MORTGAGE TRUST 2013-7 A2  3.000%
..81745C-AB-9 [06/25/43 ...covvvniiiiiiiiiiiiiiiiii s | s . 03/01/2024 . |Paydoun .....euvnvvviinnnnnn Joevvnnnnieiiiiinns fonneneens 3,615 [eeiiienne 3,615 |eennns 3,638 |eevennnnnns 3,617 |oeveiiinns [ PR (VN P [ PR (1 P (U1 O 3,617 | [V PO () A (72 PO 14 . 06/25/2043 . |1.A ........
SEQUOIA MORTGAGE TRUST 2017-4 A1 3.500%
B1T45X-AA-5 [ Q7/25/47 oovveiiiiiiiiiiiiiiiiieececciiieeeees | s . 03/01/2024 . |Paydoun .....eevvvviiinnnnn Jevenninniiiiiiiens foinneneens 1,379 [oooiiiiinnnns 1,379 | 1,411 |, 1,398 | [ PR (VN P [ PR (VN P [V P 1,398 | [V PO (19) |vees (19) |eeveeiiiiinnnns 8 | 07/25/2047 . |1.A ........
SEQUOIA MORTGAGE TRUST 2017-CH1 A2  3.500%
LB1746H-AB-7 [ 10/25/47 ovvveeiiiiiiiiieeiieieeeecviineeeeen | s . 03/01/2024 . |Paydonn .....eeuvvviiiinnnn Joevenniininiiiiins feneeeens 7,811 [oiinnnns 7,811 [ 7,925 [oooiiiinnnnns 7,854 | [ PR (VN P [ PR (VN P (U1 O 7,854 [ooiiiiiiinnnns [V PO (X)) (X)) F 59 |[. 10/25/2047 . |1.A ........
SEQUOIA MORTGAGE TRUST 2018-2 A1 3.500%
..817460-AA-9 [02/25/48 .....ovvvniiiiiiiiiiiiiiiiieciies | s . 03/01/2024 . |Paydonn ......eevvvviinnnnns Jovvniinieeiiiiiinees foeeieeeens 15,979 [oeeeeee 15,979 |oeeenns 16,001 |............ 16,037 [ooeiiiiinnnnns [ PR (VN P [ PR (1 P (U P 16,036 |ooeevnieiennnnn [V PO (£-70 ] N (E70 ) P 93 |[. 02/25/2048 . [1.A ........
SEQUOIA MORTGAGE TRUST 2016-2 A19  3.500%
..81746R-AU-3 [08/25/46 .....evviiiiiiiiiiiiiiiiieeeciiieeeeen | s . 03/01/2024 . |Paydoun .....oeuvvviiinnnnn Joeveniinnniiiiiinns foineneens 4,678 |.oooveennnnns 4,678 |.ooevnnnnnns 4,773 | 471 | [ PR (VN P [ PR (VN P (U1 O 34 | I PO [V PO (2 (<)) FO 29 |. 08/25/2046 . |1.A ........
SEQUOIA MORTGAGE TRUST 2019-2 A1 4.000%
L.B81746Y-AA-2 [05/25/49 ...coovvviiiiiiiiiiiniicciieceis | s . 03/01/2024 . |Paydonn ......eevvvviinnnnns Jovvniinieeiiiiiinees foeeieeeens 19,477 |ooooeennnnns 19,477 Joeeennnnns 19,849 |.oeeennnnns 19,705 |ovvveenininns [ O [ PO [ R [ PO (U P 19,704 |oeeeniiiiinnnnn (VI P, (V20 ] - (220 115 |. 05/25/2049 . |1.A ........
SEQUOIA MORTGAGE TRUST 2019-CH2 A1  4.500%
L.B1747C-AA-9 [08/25/49 ...covvveiiiiiiiiiiiiiiiiiieneccenieees | s . 03/01/2024 . | Paydoun . 08/25/2049 . |1.A ........
SEQUOIA MORTGAGE TRUST 2018-CH1 A1 4.000%
LB174TD-AA-T [02/25/48 ...ccovvveiiiiiiiiiiiiiiincciiiees | s . 03/01/2024 . | Paydown ... . 02/25/2048 . |1.A ........
SEQUOIA MORT! .
L.B1748B-AB-8 [09/25/49 ....cevvvnniiiiiiiiiiiiiiiiiicceiies | s . 03/01/2024 . | Paydoun . 09/25/2049 . |1.A ........
SEQUOIA MORTGAGE TRUST 2019-4 A1 3.500%
L B1748J-AA-3 [ 11/25/49 oovvviiiiiiiiiiiiivcies s . 03/01/2024 . | Paydown ... . 11/25/2049 . |1.A ........
SERVI CEMAST! .
LB1761T-AA-3 [ 01730751 wevveeiiiiiiiiiiiiiiiiceeeeen | s . 01/30/2024 . | Paydoun . 01/30/2051 . |2.C FE ....
SERVICEMASTER BRANDS 2020-1 A2I1  3.337%
LB81761T-AC-9 [01/30/51 wevveeiiiiiiiiiiiiiiiienccinieeeeen | s . 01/30/2024 . | Paydown ... . 01/30/2051 . |2.C FE ....
L B1761T-AG-0 [ 07/30/51 wevveeiiiiiiiiiiiiiiiiiencecviineeeenn | s . 01/30/2024 . | Paydoun . 07/30/2051 . |2.C FE ....
SETTLEMENT FEE FINANCE LLC 2013-1A A 3.980%
L.B1783R-AA-1 [01/25/44 .ooovveiiiiiiiiiiiiiienvceies s . 01/25/2024 . |Paydonn .....eevvvvviinnnnns Jovvniinnniiiiiiinens foeeeeeenns 70,249 |oeenennnnnn 70,249 |...oooennnns 70,249 |..ooovnennns 70,249 |oooviiinnnnnnns [ PR (1 P [ PR (VN P (U PO 70,249 [.ooeiiiinnnnnns (1 P [ PO [V 699 |. 01/25/2044 . |1.F FE ....
SIERRA RECEIVABLES FUNDING CO 2020-2A B
..826525-AB-3 [2.320% 07/20/37 ..covvvnniviiiiiniiieeiiiiiineeeees | s . 03/20/2024 . |Paydomn .....oevvvriiinnnns Jovvniinineiiiiinees foeeneneens 62,975 |oeeeenn 62,975 |....covnnnns 62,959 |............ 62,967 |....covvnnnnnnn [ PR (eI PO [ PO (eI P (U P 62,975 [..ocovvnnnnnnns (VN P [ PO [V 240 |. 07/20/2037 . |1.F FE ....
SIERRA RECEIVABLES FUNDING CO 2020-2A C
..826525-AC-1 [83.510% 07/20/37 .ivvvvniiviinnnnniiiiiiiiniiiiiins | nnnens . 03/20/2024 . |Paydonn .....eeoviviiiininns Jovnninniiiiiiiinnns foieiinnnns 41,984 |.nnnnns 41,984 |............ 41,978 |....ooeeeens 41,980 [..oieveennnnnns [U L2 (U T L2 PP [V 41,984 [...oooiinnnnnns 0 | (U [ 242 |. 07/20/2037 . [2.B FE ....
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SIERRA RECEIVABLES FUNDING CO 2019-2A C
..82652M-AC-4 [3.120% 05/20/36 ....evvvnriiiiiiiiiiiiiiiiiineeeees | s . 03/20/2024 . |Paydoun ........oooeeiiiiins Joennniiiniinn e 21,948 |............ 21,948 |o...oeeenee 21,946 |............ 21,947 |l 0 e T 0 | T 0 s 21,948 [oooeiiiinnns (VN 0 | [V 111 |. 05/20/2036 . |2.B FE ....
SIERRA RECEIVABLES FUNDING CO 2023-1A B
..826943-AB-8 [5.830% 01/20/40 ...evvvviiiiinniiiiiiiniiiiiiiinn | s . 03/20/2024 . | Paydown ... . 131,678 |.... . 01/20/2040 . (1.F FE ....
SOUTH TEXAS ELECTRIC COOP SERIES A 5.410% Redenption .
..84055%-AA-6 [01/01/28 ....coovvviiiiiiiiiiiieeccriiecciiin | s L 0170172024 . | eeveeeeieeiieeieeciiieeees i e 235,204 |........... 235,294 |oeeennnnn. 235,294 |oeeennnnn. 235,294 [ooeiiiiiinnnns [ PR (VN P [ PR (VO 0 s 235,204 |ooooiiiiies 0 . 01/01/2028 . [1.F ........
Redemption 100.0000
..84858II-AA-4 [ SPIRIT AIRLINES 2017-1AA  3.375% 02/15/30 . |....... L 02/15/2024 . | eeveeeeiiiieeeeeieiieeees | e 120,829 |........... 120,829 |.......... 121,011 |oeennnns 120,935 |...........s 0 e ()] R [ R (1] R 0 s 120,934 [..oooeiinnns 0 . 02/15/2030 . (2.B FE ....
STATE STREET CORP Jr Subordinated Series F
..857477-A0-6 [9.188% 12/29/49 ......ovvvvviiiiiiiiiiiiiiiiiiieees | s . 03/15/2024 . | Call 100.0000 ... foeeeiiiiiiiiiiin e 833,000 [oeeeerrenns 833,000 |........... 839,663 |........... 832,971 [oviiiiinnnne 0 e ()] R [ R ()] R 0 s 832,969 [.......evvvnns [V LI R 31 [ 19,463 |. 12/29/2049 . [2.A FE ....
STERLING BANK TRUST FSB 2004-1  1.994%
..859245-AA-0 [04/26/26 ....ovvviiiiiiiiiiiiiieeeeiieeen | s . 03/26/2024 . |Paydown ........oooeiiiiiins |oeieiiniini e [ (V1 10,025 |ovvvnennnnns 2,430 [ooooininnnns [V R (2,430) |eeeeeeees [V A (2,430) |oeeeeees 0 e (U O (VN 0 | [V 515 |. 04/26/2026 . [1.C ........
STORE MASTER FUNDING LLC 2021-1A A4 3.700%
..86190B-AD-6 [ 06/20/51 ...evvviiviiiiiiiiiiiiiiiinieiciii e | s . 03/20/2024 . |Paydown ........oooeeiiiiins feniiiiiniiiis e 2,500 [oeeiriinnnns 2,500 |.ooooeeens 2,499 [.nnnnnnn 2,499 [oooninnnns 0 e T 0 | T 0 e 2,500 |ooeiiiiiinnns (VO 0 | [V 15 |. 06/20/2051 . |1.C FE ....
STORE MASTER FUNDING LLC 2018-1A A3 4.400%
L.86212V-AF-1 [10/20/48 ...eevviiiiiiiiiiiiiiiiiiinieccinineeeien | s . 03/20/2024 . |Paydown ........oooeeiiiiiis Jeniiininiiins e 5,000 [.coonnnnnne 5,000 |..cooeenns 4,998 [.cccnnnnnnn 4,999 [ 0 e T 0 | T 0 e 5,000 [o.evvvrrnnnnnns (VN 0 | [V 37 . 10/20/2048 . |1.C FE ....
STORE MASTER FUNDING LLC 2019-1 A2~ 3.650%
..86212X-AB-6 [ 10/20/49 ....ovvviiiiiiiiiiiiiiiiieeneiieeeen | s . 03/20/2024 . |Paydown ........oooeeiiiiins Jeniiiiiiiiies e 3,750 [eeeevrrnnnns 3,750 |oeeeeeeins 3,750 |ooeeeeeeens 3,750 |oeeeeeiieins 0 e (VO 0 | (VO 0 e 3,750 |oeeieiieinnns (VN 0 | [V 23 |. 10/20/2049 . (1.A FE ....
STRUCTURED ASSET SEC CORP 2002-3 B1  6.500%
..86358R-WU-7 [03/25/32 ..cevvvveiiiiiiiiineeccciieccciiins | s . 03/01/2024 . |Paydoun ......ooooeeiiiiiins e e 46,449 |............ 46,449 |............ 46,427 |....covnnnns 46,315 |l 0 e ()] R [ R (1] R 0 s 46,315 [ooeiiiiinnns [V 134 [nns 134 [ 494 1. 03/25/2032 . |1.A FM ....
STRUCTURED ASSET SECURITIES 2003-25XS A5
..86359A-K3-6 [6.120% 08/25/33 .....evvvriiiiiiiiiiiiiiiiinieeees | s . 03/01/2024 . |Paydown ......ooooveeeiiiins Joenniniiinis e 1,878 |........... 11,878 |oveveeeens 8,074 |............. 8,074 |l 0 e (VO 0 | (VO 0 e 8,074 |vvvviriinnns [V 3,803 [..evvnnns 3,803 |.oeeiiiiieens 95 |. 08/25/2033 . [1.A FM ....
TIF FUNDING |1 LLC 2021-1A B 2.540%
..872480-AF-5 [02/20/46 ...ovvvviiiiiiiiiiiiiiieeecniieeen | s . 03/20/2024 . |Paydoun ........oooeeiiiiins Joennniiiniinn e 38,156 [cvvvvennnen 38,156 [.evnnnnnen 38,147 |............ 38,149 |l 0 e [ 0 | [ 0 s 38,156 |.ooveeeennnns (VN 0 | [V 162 |. 02/20/2046 . |2.B FE ....
TAL ADVANTAGE VII LLC 2020-1A B 3.290%
..87407R-AC-0 [09/20/45 ...covvvnniiiiiiiiiiiiiiiiien s | s . 03/20/2024 . |Paydoun ........oooeeiiiiins Joennniiiniinn e 72,188 [oeeenennne 72,188 |l 2% U I PO T21476 |eveveveiennnns 0 e 12 [ 0 e 12 [ 0 s 72,188 |oeeeeeeeennns (VN 0 | [V 396 |. 09/20/2045 . (2.B FE ....
..87612B-B0-4 | TARGA RESOURCES PARTNERS ~ 5.500% 03/01/30 .. |....... . 03/13/2024 . | Goldman Sachs & Co ...... |oeeeeeeeeeineininins |oeeeenis 99,160 |........ 1,000,000 |........ 1,044,964 |........ 1,027,628 | [V R (1,219) |eeeeeeees [V R (1,219) |eeeeeeeees [V R 1,026,409 |......ccennn 0 f...... (30,249) |....... (30,249) |............ 29,639 |. 03/01/2030 . |2.C FE ....
TENASKA GEORGIA PARTNERS SENIOR SECURED BOND Redenption 100.0000
..88031J-AB-2 19.500% 02/01/30 ...cevvvvvviiiiiiiiiiiiiiiiiiiiiiens [ V700 ) V172 SRR R R 156,255 |........... 156,255 |.......... 165,760 |........... 159,062 |.....coeeennnn [V (73] [V R (73] [V R 159,020 |..ooeeeeeennns [V (2,765) |........ (2,765) |..coeeens 7,422 |. 02/01/2030 . |2.B FE ....
TEXTAINER MARINE CONTAINERS 2020-1A A
..88315L-AE-8 |2.730% 08/21/45 .....cooeeeeiiiiiiii [ . 03/01/2024 . |Paydoun .....coooeveiiiiiins foniiiiinnis e 53,780 [ceevernnee 53,780 [oeenennne 53,771 |l 53,745 |oeeeininnnnnne [V LT IO [V . LT IO [V R 53,780 |oeoeeieiinenns (VO [V [V 241 |. 08/21/2045 . [1.F FE ....
TEXTAINER MARINE CONTAINERS 2021-2A A
..88315L-AQ-1 |2.230% 04/20/46 .....ccooeveviiiiiiiiiiiiiieieeeeees [ . 03/20/2024 . |Paydoun .......oooeeiiiiiins foniiiiiiiii e 80,000 |............ 80,000 |............ 79,986 |............ 79,989 |..oiiiiins [V (VR [V (VR [V R 79,989 [ooeiiiiiiinns [V L I R L1 PP 207 |. 04/20/2046 . [1.F FE ....
TEXTAINER MARINE CONTAINERS 2021-2A B
..88315L-AR-9 |2.820% 04/20/46 .........coooviiiiiiiiii [ . 03/20/2024 . |Paydoun .......oooeeiiiiiins foeiiiiini e 50,000 [.......ee.. 50,000 |............ 49,982 |............ 49,986 |...........e... [V L3 [V . L3 [V R 50,000 |.ooeeeiennnns (VO [V [V 235 |. 04/20/2046 . |2.B FE ....
TIDEWATER AUTO RECEIVABLES TRU 2020-AA D
..88641W-AE-9 |2.310% 03/15/27 ..coooveeeeieiiiiieii [ . 03/15/2024 . |Paydoun ......ooooeeiiiiiins | |, 787,985 |...ooeeenn 787,985 |.......... 787,727 |.ooooel 787,935 [oevevininnnee [V 50 [oeeeiiinnnnne [V 50 [oeeeeenininnne [V R 787,985 |..ooooiiiennns (VO [V [V 3,158 |. 03/15/2027 . [1.E FE ....
TRISTATE GEN AND TRANS ASSN 144A PASS THRU Redempt ion 100.0000
..89566E-AB-4 |CERT SERIES B 7.144% 07/31/33 ......ocooeeeeis [ oennn VR V3 V(172 R R R 402,850 |.....eee... 402,850 |........... 413,912 [........... 407,559 [....oeenennnnee [V 59 [ [V . 59 [ [V R 407,618 |.oooeeeeeeenns [V (4,768) |........ (4,768) [............ 14,390 |. 07/31/2033 . [2.A FE ....
TRINITY RAIL LEASING LP 2010-1A A 5.194%
..89656C-AA-1 | 10/16/40 .....evvvvvrrrnninininiiiiiiiiiiiniiinineiees [ eeeeens . 03/16/2024 . |Paydoun .....oooooeeiiiiiins foniiiiin e 65,357 |........... 65,357 |..eennenee 65,357 |l 65,357 |...ooeiiiinns [V (VR [V (VR [V R 65,357 [.ooeiiiiiinns (VO [V [V 548 |. 10/16/2040 . [1.F FE ....
TRINITY RAIL LEASING L.P. 2019-1A A 3.820%
..B9657B-AA-2 |04/17/49 ..o [ . 03/17/2024 . |Paydoun ....ooooeeiiiiiiins e e 19,349 |ooeeveeeens 19,349 |[............ 19,339 f[o..eeenneee 19,343 [ [V [ [V [ [V R 19,349 |..ooooeiiiins (VO [V [V 123 . 04/17/2049 . |1.F FE ....
UNITED CAPITAL MARKETS 2003-A  2.300%
..902635-AA-9 | 11/08/27 ...eevvvveiiiiininiiiiiiiiiiiiiiiiiiiniiniens [ eeeeenn . 03/25/2024 . |Paydoun ........oooeeiiiiins foeiiiiiiii e [V 0 [ 2,005 |...oooeennns 2,080 |.oooeeeieennns [V (£ S [V R (£ [V 2,028 |.oooeiieenns [V (2,028) |........ (2,028) |.oooeeeeeeenns 315 |. 11/08/2027 . [1.A FE ....
..90352II-AD-6 [USQ RAIL | LLC 2021-1A A 2.250% 02/28/51 . |....... . 03/28/2024 . |Paydonn .....eeuviviiiinnnns Jovnniininiiiiiinees feeeeeeeens 16,325 |oveeeenens 15,325 [ooeinnnnne 15,324 |...oeennnne 16,326 |l 0 e ()] R [ R (1] R 0 s 16,325 | (VN 0 | [V 57 |. 02/28/2051 . |1.F FE ....
Redempt ion 100.0000
..90931L-AA-6 |UNITED AIR 2016-1 AA PTT  3.100% 07/07/28 . 01/07/2024 . | .. . 07/07/2028 . [1.F FE ....
..909320-AA-4 |UNITED AIR 2014-2 A PTT  3.750% 09/03/26 ... . 03/03/2024 . |Various ... . 09/03/2026 . [1.F FE ....
VCP RRL ABS | LTD 2021-1A B 2.848% 10/20/31
L 92243R-AC-8 | iiiiiiiiiiiiiiiiiiiiiiieeeeeeeeeeeeeeeeeeeeeeees [ . 01/20/2024 . |Paydown .....oooeeeeiiiiinns Jooveeinneeiiins | 24,048 |............ 24,048 |............ 24,048 |............ 24,048 |l [ P [\ [ P 0 [ [ PP 24,048 [........ennnnn 0 [ [ P [ 171 |. 10/20/2031 . |2.B FE ....
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VELOCITY COMMERCIAL CAPITAL LO 2018-1 A
..92257A-AB-0 | 3.590% 04/25/48 ......ccovviiiiiiiiiiiiiiiiiiiiiii [ oo . 03/01/2024 . |Paydoun .......oooeeiiiiiins Jeniniiinis e 51,682 [o..eeenne. 51,682 [..cccunnnnee 51,664 |............ 51,571 |l 0 s 1O |l [V ST 1O |l 0 s 51,682 |.ooooeieinnns (VN 0 | [V 309 |. 04/25/2048 . [1.A FE ....
VELOCITY COMMERCIAL CAPITAL LO 2019-2 A
.. 92257N-AA-4 13.130% 07/25/49 .ccoeeeeeieeieeiie [ . 03/01/2024 . | Paydoun ... . 07/25/2049 . (1.A FE ....
VELOCITY COMMERCI Al
.. 92250H-AA-5 | 7.670% 11/25/83 .ovvvvvviiiiiiiiiiiiiiiiiiiiiieeens [ . 03/01/2024 . | Paydown . 11/25/2063 . [1.A FE ....
VERUS SECURITIZATION TRUST 2022-5 A1 3.800%
L O4921-AA-T | 04/25/67 oo [ . 03/01/2024 . |Paydoun .......oooeeeiiiiins e e 72,020 foeeeennnen 72,020 |oennnnee 70,478 |oeevrernens 70,756 |ovevrrvvrnnnnns 0 |eeeenns 1,264 |oevveeieinnnns 0 eeeeenn 1,264 |oeeeeeiiennns 0 s 72,020 |ooeieiinnnnns (VO 0 | [V 396 |. 04/25/2067 . (1.A FE ....
VERUS SECURITIZATION TRUST 2023-1 A3 6.900%
. 92530B-AC-6 | 12/25/67 .cooveeeeeieeeieiieie [ . 03/01/2024 . |Paydoun ......ooooeeeiiiiins |eneniiniiins e 100,387 |.......... 100,387 |........... 100,359 |........... 100,252 |............... 0 s 134 [ [V ST 134 [ 0 eeeeenn 100,387 [ovvvvvvvvnnnnns (VN 0 | [V 1,453 |. 12/25/2067 . |1.F FE ....
VERUS SECURITIZATION TRUST 2023-INV1 A3
.. 92530F-AC-7 |6.768% 02/25/68 .......cevvvvviiiiiiiiiiiiiiiiiiiins [ eeeen . 03/01/2024 . |Paydoun ......ooooeeeiiiiins |eneniiniiins e 167,125 |........... 157,125 |........e. 157,124 |........... 156,952 |............... 0 s VKT [V ST 78 |l 0 s 167,125 |l (VN 0 | [V 1,614 |. 02/25/2068 . 1.F FE ....
VERUS SECURITIZATION TRUST 2023-3 A3  6.743%
.. 92530G-AC-5 |03/25/68 ....ooeveiiiiiiiiiiii [ . 03/01/2024 . |Paydoun ......ooooveeiiiiins |oeeiniiiiie e, 115,607 |.......... 115,607 |.......... 115,606 |........... 115,483 |l 0 s L2 [V ST L2 0 eeeeenn 115,607 [ovvvvvvvvnnnns (VN 0 | [V 1,446 |. 03/25/2068 . 1.F FE ....
VERUS SECURITIZATION TRUST 2023-INV2 A3
..92540B-AC-3 | 7.079% 08/25/68 .........evvvvvvrvvnnnnnnnnnnnnnnnns [ereeenn . 03/01/2024 . |Paydoun .......oooeeeiiiiins e e 40,261 [oeevennneee 40,261 |.oeennnnnee 40,260 |............ 40,225 [ovvviiinnnnnns 0 e F L IO [V OO F L IO 0 s 40,261 |oooeeeeeennns (VN 0 | [V 552 |. 08/25/2068 . |1.F FE ....
..92556V-AD-8 | VIATRIS INC ~ 2.700% 06/22/30 ........evvvrvnnnn [ereeenn . 03/11/2024 . |MarketAxess .......ccceeee |ooverreninnnnnnnnnns |oeees 1,697,800 |........ 2,000,000 |........ 2,013,541 [........ 2,010,292 [....evvveneneee [V R () [V R () [V R 2,009,993 |.....oevvennne 0 f..... (312,193) |...... (312,193) |............ 12,150 |. 06/22/2030 . [2.C FE ....
VISTA RIDGE LLC SENIOR SECURED NOTES Redemption 100.0000
..028388-AA-1 | 10/14/49 ..o [ . 03/31/2024 . | .. . 10/14/2049 . [1.F PL .
WASHINGTON
L 92022F-JJ-8 | 10/25/33 i [ . 03/01/2024 . |Paydoun .....cooeeeeiiiiiins e e 7% I O, M3 e, 2L 201 | [V L I A [V | I A (V1 A7 R, [V 151 s 151 | 5 |. 10/25/2033 . [1.A FM .
WASHINGTON MUTUAL 2003-AR12 B1  5.844%
. 92020FKX-5 |02/25/34 ...eeniiiiin [ . 02/01/2024 . |Paydoun ......cooeveiiiiiiis e e [V R (94,062) |........... (12,183) |.oeeennnns (13,814) | [V (3] R [V (3] R [V R (13,816) |.ooeeeeeenns [V 13,816 |........ 13,816 [covvveernnnnnnnnee 0 | 02/25/2034 . 6. FM .....
..94354K-AA-8 | WAVE USA 2019-1 A 3.597% 09/15/44 .......... [....... . 03/15/2024 . |Paydown .......ooooeeiiiiins Jeeeniiiniii e, 89,747 |oveennnnnn 89,747 |.eennnnn. 89,743 |............ 89,743 |l 0 e L 0 | L 0 s 89,747 |ooeeiiiniiis (VN 0 | [V 417 |. 09/15/2044 . [2.A FE
CVS HEALTH CORP CTL - PASS THROUGH CERT Redenption 100.0000
..94978#-AH-0 |7.530% 01/10/24 ...oovvvvvviiiiiiiiiiiiiiiiiiiieiins [ L 0171072024 . | evveeeiiiiiiiiiiiiiiiiiiiins e e 1,109,369 |........ 1,109,369 |........ 1,109,369 |........ 1,109,327 [.eevnnnnnnnnnn 0 e B2 o 0 e B2 o 0 fnns 1,109,369 |....cceennnnn (VN 0 | [V (15,100) |. 01/10/2024 . |2.B ........
WELLS FARGO MRTG BACKED SEC 2019-3 A1
..949831-AA-9 13.500% 07/25/49 ...ceeeveeeiiieiieiieieiee [ . 03/01/2024 . |Paydown ......coooeeeiiiiins feniiininiiis e 1,472 | L T FO, 1,189 [ovveennnns 1,184 v 0 s (12) forvnnnnninnnns [V ST (12) forvnnnnninnnns 0 e 1472 [, (VN 0 | [V 7 |. 07/25/2049 . |1.A ........
WELLS FARGO MORTGAGE BACKED 2018-1 A17
.. 94989U-AS-0 |3.500% 07/25/47 .oovvvvveeeeiiiiiieiiiiis [ . 03/01/2024 . | Paydoun ... ...15,572 ... 14,859 |............15,142 |.... .. 16,572 |.. . 07/25/2047 . [1.A ........
WELLS FARGO MORTGAGE
..95002F-AE-4 |3.500% 09/25/49 ......ccoeiiiiiiiiiiiiiiiiiiiiiii [ . 03/01/2024 . |Paydoun .......oooeeiiiiiins Jeniniiinis e 35,859 |........... 35,859 |oeeieeeens 36,775 |.oeeeennns 36,485 | 0 s (626) [..vvvvnnnnnnnne (U ({70 A 0 s 35,859 [.oooeiiiiiinns (VN 0 | [V 195 (. 09/25/2049 . |1.A ........
WELLS FARGO MRTG BACKED SEC 2019-2 A1
..95002J-AA-4 14.000% 04/25/49 ....ccoeeeiiiiiiiiiiiiii [ . 03/01/2024 . | Paydoun ... . 04/25/2049 . [1.A ........
WELLS FARGO MORTGA(
..95002T-AA-2 13.000% 06/25/50 ....eevvvvvrrrriiiiiiiiiiiiiiiinnens [ eeeenn . 03/01/2024 . | Paydown . 06/25/2050 . [1.A ........
WENDYS FUNDING LLC 2019-1A A211  4.080%
..95058X-AH-1 |06/15/49 ...coovvviiiiiiiiii [ . 03/15/2024 . | Paydoun ... . 06/15/2049 . |2.B FE
WENDYS FUND
.. 95068X-AP-3 | 03/15/52 eeeeeiiiiiiiieiiee [ . 03/15/2024 . |Paydown .......coooeeeiiiins Joneiiiinnin e 10,099 |............ 10,099 |............ 10,099 |............ 10,099 |............... 0 e (VO 0 | (VO 0 s 10,099 [oovvvvvvninnnns (VN 0 | [V 115 [. 03/15/2052 . |2.B FE
WILLIS ENGINE SECURITIZATION T 2018-A A
..97064E-AA-6 | 4.750% 09/15/43 ..ccoeeeeeeeiieeieiee [ . 03/15/2024 . |Paydown .......ooooeeiiiiins Jeeeniiiniii e, 28,994 |........... 28,994 |.......... 28,992 [.uvvunnnee 28,992 [ouvviiiiinnns 0 e T 0 | T 0 s 28,994 [.oooeiiiinns (VN 0 | [V 230 |. 09/15/2043 . [2.A FE
WILLIS ENGINE SECURITIZATION T 2020-A A
..97064F-AA-3 |3.228% 03/15/45 ....evvnnniiiiiiiiiiiiiiiiiiiii [ . 03/15/2024 . |Paydown .......ooooeeiiiiins Jeeeniiiniii e, 37,019 [oeeennnes 37,019 [oeennnnne 37,019 |............ 37,019 |l 0 e T 0 | T 0 s 37,019 |l (VN 0 | [V 212 |. 03/15/2045 . [1.F FE .
WILLIS ENGINE SECURITIZATION T 2021-A A
..97064G-AA-1 |3.104% 05/15/46 ....ooovvevvniiiiin [ . 03/15/2024 . |Paydown .......ooooeeiiiiins Jeeeniiiniii e, 17,837 [ 17,937 ool 17,536 |............ 17,536 |.oooeeeeeens 0 e T 0 | T 0 s 17,587 [ovvvvviiiinnnns (VN 0 | [V 96 . 05/15/2046 . |1.F FE .
WINWATER MORTGAGE LOAN TRUST 2014-1 A1
..97652P-AA-9 |3.920% 06/27/44 ...cceoeeeeeeiieii [ . 03/01/2024 . |Paydown .......oooeeeiiiiins Joeniiininiis e 1,101 |l 1,101 [, 1,138 [ 1,119 [ 0 | (VO 0 e (VO 0 e 1,19 [, (VO (1)) AR (1 7 |.06/27/2044 . |1.A ........
WINWATER MORTGAGE LOAN TRUST 2015-1 A4
..97652T-AD-5 |3.500% 01/20/45 .....ccovvvvviriiiiiiins [ . 03/01/2024 . |Paydown ......coooeeeiiiiins Joeniiininiins e 2,188 [oceiinnnne 2,188 | 2,236 [.coonnnnnnne 2,212 [ 0 s (23 0 s (23 T 0 i 2,188 |oevveriininnnns (VO 0 | [V 13 |. 01/20/2045 . |1.A ........
ZAXBY'S FUNDING LLC 2021-1A A2 3.238%
.. 98920M-AA-0 07/30/51 tovvvvvriiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiies [ e . 01/30/2024 . |Paydown ...oooevveeieiiiiens Joveeeeiiiieiieieeees e 7,500 f.cccennnnn. 7,500 J.eiieenn. 7,500 .o 7,500 oo 0 Jooeeeeiieeens [ 0 e [ 0 e 7,500 J.everirnnnnes [ 0 Jooeeeeiiieenn [ 61 |. 07/30/2051 . |2.B FE
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Redemption 100.0000
..00908P-AB-3 |AIR CANADA 2017-1A  3.550% 01/15/30 .... A.... . 01/15/2024 . 0] .. 1,136 |. 01/15/2030 . [1.F FE ....
..009090-AA-9 [AIR CANADA 2015-1A  3.600% 03/15/27 .... A..... . 03/15/2024 . |Various ... 2,605 |. 03/15/2027 . |1.F FE ....
Redemption 100.0000
..00802#-AA-4 | AEROSTAR AIRPORT HLDG LLC  5.750% 03/22/35 |C..... L 08/22/2024 . | .eeeiiiiiiiieneiiiiineees e e 33,847 |eeeeinnnns 33,847 |..eeeennnnns 33,847 |..oeeennnnnn 33,847 |.eeeiiiinnns (U1 PO (VI PO [ PO (VI PO 0 Joeeeeees 33,847 [.oeeeeeinnnnnns (VI PO [ PO [V AU 973 |. 03/22/2035 . |2.A FE ....
AUSTRALIA PACIFIC LNG PROC PTY SENIOR SECURED Redenption 100.0000
..05256L-AB-9 [NOTE ~ 4.820% 09/30/30 eevveuueeeemnnnaeaennns D..... L 08/31/2024 . | .eveeiiiiiiiiiiiiiiiiiinees e s 105,000 |.......... 105,000 [oeeennnee. 105,000 [.eennnee. 105,000 [oeeeeeeeennnnns (U1 PO (VI PO [ PO (VI PO [V 105,000 . 09/30/2030 . |2.B FE ....
AUSTRALIA PACIFIC LNG PROC PTY SENIOR SECURED Redenption 100.0000
..05256L-AC-7 |[NOTES  4.850% 09/30/30 . . |D..... . 03/31/2024 . | .. ... 22,500 ... 22,500 ...22,500 |............22,500 |.... ..22,500 |.. . 09/30/2030 . |2.B FE ....
AUTO METRO PUERTO RICO AUTOPISTAS LLC 144A
..05330K-AA-3 [6.750% 06/30/35 ......eveeeennnnaeeeeennniineeeenne | e L 08/31/2024 . | .eveiiiiiiiniiiiiiiiinenees e e 78,750 foceereeenn. 78,750 |eveeennnns 78,750 |oveeunnnnns 78,750 |oveeeeeeaennns (U1 PO (VI PO [ PO (VI PO 0 Joeeeeees 78,750 . 06/30/2035 . |2.C FE ....
BMW US CAPITAL LLC SERIES G~ 3.880% 02/13/24
L05565E-GB-8 | .....uuiiiiiiiiiiiieiiii s | Dane . 02/13/2024 . |Various .......cceeeeeeeeeee foeeemmnnnnneeennnns Jounnes 7,000,000 |........ 7,000,000 |........ 7,000,000 |........ 7,000,000 |......ccennnnns (U1 PO (VI PO [ PO (VI PO (U 7,000,000 . 02/13/2024 . |1.F ........
BRIGHTWOOD CAPITAL MM CLO LTD. 2020-1A A2R
..10948V-BA-2 [7.471% 01/15/31 ..eeieeiiiiieeeeceeeeeeeeennen | D . 01/15/2024 . |Paydonn ...cevveeeeeeeennnnn foeeennieeeeeeenies s 532,754 |eeeennnnnn 532,754 |o.eeennnnes 532,754 |..eeennnnes 532,754 |oceeiieinnnnnn (U1 PO (VI PO [ PO (VI PO (U 532,754 . 01/15/2031 . |1.A FE ....
CAL FUNDING IV LTD 2020-1A A 2.220%
.. 12807C-AA-1 [09/25/45 ....ceveeeeeeeeeneee e eeeeneees | Deei . 03/25/2024 . |Paydomn .ceeeueeeeeeennins Jeenieeeeenieeee e 85,000 f............ 85,000 |oeeeeuunnnnn 84,981 |.....oeeeeen 84,990 |..ecevvnnnnnnns (1 PO 10 [ooeeieeiiinnnns (1 PO 10 [ooeeieeeeiennns 0 Joeeeeees 85,000 . 09/25/2045 . |1.F FE ....
CARLYLE GLOBAL MARKET STRTGY 2018-1A B CLO
L A3TIX-AE-2 [ 7.429% 04/20/31 e D..... . 03/11/2024 . |Paydonn ...ceeveeeeeeennnnn foeemmniieeeeeenes e 5,000,000 |........ 5,000,000 |........ 5,000,000 |........ 5,000,000 |eeeuuneeeennes (U1 PO (VI PO [ PO (VI PO (U 5,000,000 . 04/20/2031 . |1.E FE ....
INDUSTRIAL DPR FUNDING LTD 2016-1A 3  5.235% Redenption 100.0000
.. 45605P-AM-0 [ 04/15/26 .....eeeeeeeiniieeeeeeeeeeeeeeeneeeeees | Deni L 01/15/2024 . | eeveeiiiiiiiieniiiiiiennes e s 188,291 |...........188,291 |........... 188,291 |oeeeennnnns 188,291 [oeeieeinnnnns (U1 PO (VI PO [ PO (VI PO (U 188,291 . 04/15/2026 . |2.B FE ....
MONROE CAPITAL ABS FUNDING LTD 2021-1A A2
..610331-AA-8 |2.815% 04/22/31 .. . 01/22/2024 . | Paydoun .. 495,703 ..495,703 |. ..495,703 |.. .495,703 . 04/22/2031 . |1.F FE ..
..71654Q-BH-4 | PETROLEOS MEX ICANO! . ceveeenn | Do . 01/18/2024 . |Maturity . . 1,000,000 999,785 |........... .1,000,000 |.. . 01/18/2024 . |4.A FE ..
PROJECT SUNBIRD 2020-1A A 3.671% 02/15/45
L BBT0OL-AA | e sneenneee [ Decae . 03/15/2024 . | Paydown ... . 02/15/2045 . |1.G FE ...
TURBINE ENGINE SEC LTD 2013-1A A 5.125%
..8998OF-AA-2 [12/13/48 ...ovvviiiiiiiiiiiieiiiieeceiieeeees | G . 03/15/2024 . |Paydonn .....oevvvvviiinnnns Jovvnininiiiiiiinens foeeieneens 3,472 | R,472 | 31,944 |............ 32,353 [oeiiiiiiinnnns (U P M8 [ (U P M8 [ (U P 3,472 [ (1 P [ PO [V 231 |. 12/13/2048 . |3.C FE ....
NASSAU AIRPORT DEVELOPMENT CO  7.000%
LPT077@-AF-1 [11/30/33 eovveiiiiiiiiiiiiiiiieiiineeeceviieeeees. | Denis . 03/31/2024 . |Various ........ccceeevvenns foevennnnnenniinnnnns fonnnnnns 105,000 |.......... 105,000 [oveeennnn. 105,000 [oveeenenns 105,000 [oeeniivinnnnns [ PR (VN P [ PR (1 P (U 105,000 |...ocevvvnnnnns (1 P [ PO [V F 1,838 |. 11/30/2033 . |3.CPL ....
AQUASURE PTY LTD SERIES 2014A  4.480%
..Q0458%-AB-5 [ 02/27/24 ...ovvvniiiiiiiiiiiiii D..... . 02/27/2024 . Various ........ccceeeeeenns foovevnnnnnneninnnns Jovnnns 7,000,000 |........ 7,000,000 |........ 7,000,000 |........ 7,000,000 f.....ccevvnnnns [ PR (VN P [ PR (VN P (U . 7,000,000 [oeeuiiiennnnnn (1 P [ PO [V O 196,000 |. 02/27/2024 . [1.G FE ....
AQUASURE PTY LTD SERIES 2018A  4.320% Redempt ion 100.0000
..00458*-AF-6 [01/12/34 . ..ooiiviiiininniniiiiiiininiiiiiinnneee. | D L 01/12/2024 | eeeeiiiiiiieeiiiieens | e 4,704 |..........ls 44,704 |............ 44,704 |............ 44,704 [...ovvnnnnnnns [ 0 o [U [ I P [U 4,704 [...oooiinnnnnns [ P U [ P 966 |. 01/12/2034 . [1.G FE ....
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 124,740,770 128,373,782 129,219,533 126,515,250 429 12,529 0 12,958 0 129,405,786 0 (4,756,415) |  (4,756,415) 2,067,044 XXX XXX
2509999997. Total - Bonds - Part 4 158,518,739 163,347,124 164,643,930 161,896,533 429 188,539 0 188,968 0 164,963,081 0 (5,413,131) ] (5,413,131) 1,483,693 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 158,518,739 163,347,124 164,643,930 161,896,533 429 188,539 0 188,968 0 164,963,081 0 (5,413,131) ] (5,413,131) 1,483,693 XXX XXX
4509999997. Total - Preferred Stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
4509999999. Total - Preferred Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
..682156-10-4 |0N FOREIGN HOLDINGS LLC ....oovvvvvvennniiiiinnnnns | ....... | 03/14/2024 . |Capita| Distribution ... | ............. 0.000 |..... 98,500,000 [..iiiivreiiiiiiinnn foeeens 98,500,000 |....... 98,500,000 |...eeunninnns [ 0 o [U [ I P 0 J...... 98,500,000 J...owiiiiinnnn [ P U [ I P 0 Joeenies eevveenn] eeveiiinnnns
5929999999. Subtotal - Common Stocks - Parent, Subsidiaries and Affiliates Other 98,500,000 XXX 98,500,000 98,500,000 0 0 0 0 0 98,500,000 0 0 0 0 XXX XXX
5989999997. Total - Common Stocks - Part 4 98,500,000 XXX 98,500,000 98,500,000 0 0 0 0 0 98,500,000 0 0 0 0 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 98,500,000 XXX 98,500,000 98,500,000 0 0 0 0 0 98,500,000 0 0 0 0 XXX XXX
5999999999. Total - Preferred and Common Stocks 98,500,000 XXX 98,500,000 98,500,000 0 0 0 0 0 98,500,000 0 0 0 0 XXX XXX
6009999999 - Totals 257,018,739 XXX 263,143,930 260,396,533 429 188,539 0 188,968 0 263,463,081 0 (5,413,131)] (5,413,131) 1,483,693 XXX XXX
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SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date  |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Item Exposure | Entity (b)
0079999999. Subtotal - Purchased Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0] XXX 0 0 0 0 XXX XXX
0149999999. Subtotal - Purchased Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 XXX 0 0 0 0 XXX XXX
BARCLAYS CUSTOM
1/14/2025 Strike @ Fixed Index Annuities
185.4393 BXI1GS142 ... [ceevevveniieiiiiiieeees Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3WIBK2824319 |.01/16/2024 |.01/14/2025 |......... 83,594 |...... 15,501,654 (......... 185.4393 |.oovveeeeee [V 353,604 |..eevvneeeeenn O e, 544,359 [.oeenieies oo 544,359 |......... 190,755 [.ceeeeeiiines [ TR | IO [} PSRRI | IR 0/0 weviiaees
BARCLAYS CUSTOM
1/14/2025 Strike @ Fixed Index Annuities
191.4278 BX11GS09%5 .. Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3WIBK2824319 |.01/13/2022 |.01/14/2025 |.... ... 494,554 ]......... 191.4278 |.......... 23,846 |..eoeveeenennn O [ O s 8,936 |... ...8,9% ... 4,232 (. 0.
BARCLAYS CUSTOM
1/14/2026 Strike @ Fixed Index Annuities
173.2193 BXIIGST19 .. [coeeeeeiiieiiiiieeees Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3WIBK2824319 |.01/12/2023 |.01/14/2026 |.......... 5,974 |........ 1,034,748]......... 173.2193 |.......... 46,774 | [V PO | FET 96,069 [..ovnnieees forreeennne 96,069 |.......... 24,926 |.covnnaaenne [ TR | IO [} PSRRI | IR 0/0 weviiaees
BARCLAYS CUSTOM
1/14/2027 Strike @ Fixed Index Annuities
185.4393 BXI1G$143 ... [ceeeeeenneeieiiiieees Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3WIBK2824319 |.01/16/2024 |. 01/14/2027 |......... 29,142 |........ 5,404,094 |......... 185.4393 |..ovveeninns (U R 198,749 [.ovvvvviiee e 0 | T I 204,774 |.couen. 56,025 |..ovvnnniienns (0N R | FEN [N SR | IR 0/0 wivieins
BARCLAYS CUSTOM
1/24/2025 Strike @ Fixed Index Annuities
184.91 BXI1GS144 ... [oovieneiieiiiiieees Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3WIBK2824319 |.01/26/2024 |. 01/24/2025 |........ 47,688 |....... 8,818,021......... 184.9100 [....oeeeeeennnns [V 202,675 [oveeeeeeeenenen O e 328,102 [.evveneeees foeeeeene 328,102 |......... 125,427 |oeeeeeeeenenns [ SR | IO [ TR | IR 0/0 weviiaees
BARCLAYS CUSTOM
1/26/2027 Strike @ Fixed Index Annuities
184.51 BXI1GS145 ... [eeeeeeiieeeeieiees Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3WIBK2824319 |.01/26/2024 (. 01/26/2027 |.......... 4,199 |ooueennnnn 774,676 ]......... 184.5100 [o.euvivviinnnnns Oferens AR 72N R | 38,768 [..eeeeeens [ 38,768 |........... 9,336 [cevnniiiinnnnns (0N R | FEN [N SR | IR 0/0 wivieins
BARCLAYS CUSTOM
1/31/2025 Strike @ Fixed Index Annuities
185.01 BXI1GS146 ..... [.eevevvneiiiiiiniieeees Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3WIBK2824319 |.02/01/2024 |.01/31/2025 |......... 24,828 |........ 4,593,499........ 185.0100 |..oeevvvnnnnnens [V M1479 [ O e 169,851 [.ouvneeees oo 169,851 |.......... 58,371 [ [ TR | IO [} PSRRI | IR 0/0 weviiaees
BARCLAYS CUSTOM
10/11/2024 Strike @ |Fixed Index Annuities
177.5969 BXI11GS136 .. [.eeeeeeeneeeeiiiiieeees Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3WIBK2824319 |. 10/12/2023 [. 10/11/2024 |......... 12,246 |........ 2,174,928 |......... 177.599 |.......... 4,74 | (V1N PR | I 148,215 [.eeeeeeeecs o 148,215 |.......... 54,347 |oveviiiiiinne (0N R | FEN (U} RN | IR 0/0 wivieins
BARCLAYS CUSTOM
10/11/2024 Strike @ |Fixed Index Annuities
193.9449 BX11G$089 ... Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3WIBK2824319 |. 10/13/2021 |. 10/11/2024 |..........5,176 |........ 1,003,944 (......... 193.9449 |.. ....10,336 | ...
BARCLAYS CUSTOM
10/14/2025 Strike @ |Fixed Index Annuities
171.8108 BXIIGST13 .. [ceeeeeeineeeeiiiieees Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3WIBK2824319 |. 10/13/2022 |. 10/14/2025 |.......... 5,110 |.......... 877,986 ]........ 171.8108 |.......... 39,144 e (VN R | A 87,924 | .o [ 87,924 |.......... 22,808 [...oeiiiiinnnnn (0N R | FEN [N SR | IR 0/0 wivieins
BARCLAYS CUSTOM
10/14/2026 Strike @ |Fixed Index Annuities
177.5969 BXI1GS137 .. [.eeeeerniiiiiiiiiieeees Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3WIBK2824319 |. 10/12/2023 |. 10/14/2026 |.......... 6,462 |....... 1,147,665]......... 177.599 |.......... 40,970 |veeeeeeeennnn [V PO | IS 85,542 | .oovvvnis [ 85,542 |.......... P20 (17 [ TR | IO [} PSRRI | IR 0/0 weviiaees
BARCLAYS CUSTOM
11/13/2026 Strike @ |Fixed Index Annuities
178.8808 BXI1G$139 .. [.oeevereneeeeiiiinees Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3WIBK2824319 |. 11/13/2023 |. 11/13/2026 |.......... 7,351 |ouvennnn 1,315,014........ 178.8808 |.......... LY [+ S FN (VN R | A 91,568 [..vveeeees [ 91,568 |.......... 24,034 |.ovviiie (0N R | FEN [N SR | IR 0/0 wivieins
BARCLAYS CUSTOM
11/14/2024 Strike @ |Fixed Index Annuities
178.8808 BXI1GS138 .. [.ceevvveeniiiriiinininees Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3WIBK2824319 |. 11/13/2023 |. 11/14/2024 |......... 28,162 |........ 5,037,695 |........ 178.8808 |........ M3, 776 | (VN PO | INR KYR LY [ I 311,747 |........ 116,041 |oeeeeieeee [ TR | IO [} PSRRI | IR 0/0 weviiaees
BARCLAYS CUSTOM
11/14/2024 Strike @ |Fixed Index Annuities
195.7109 BX11GS09T .. [.eeeeernneieiiiiiieeees Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3WIBK2824319 |. 11/11/2021 |. 11/14/2024 |.......... 1,349 |.......... 263,963 |......... 195.7109 |.......... 12,853 [t (VN O | FE 2,203 | oo | 2,203 |ceinnnnnns 1,218 [ (0N R | FEN [N SR | IR 0/0 wivieins
BARCLAYS CUSTOM
11/14/2025 Strike @ |Fixed Index Annuities
175.1176 BXIIGS115 .. [.oveeeeiiiiiiiiiieeees Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3WIBK2824319 |. 11/14/2022 (. 11/14/2025 |.......... 5,918 |........ 1,036,279 |........ 175.1176 |.......... 46,631 |..eenieeeeennn [V PO | IS 87,968 [...ovveees forreaennne 87,968 |.......... 24,287 |oeeeaeeeeeee [ TR | IO [} PSRRI | IR 0/0 weviiaees
BARCLAYS CUSTOM
12/12/2025 Strike @ |Fixed Index Annuities
175.9417 BX11G8117 .. Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3WIBK2824319 |. 12/13/2022 |. 12/12/2025 |.... e 197,795 .. 175.9417 |..
BARCLAYS CUSTOM
12/13/2024 Strike @ |Fixed Index Annuities
182.9283 BXI1GS140 .. [.oovvvveniiiiiiininnieees Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3WIBK2824319 |. 12/13/2023 |. 12/13/2024 |........ 57,118 |...... 10,448,488 (......... 182.9283 |......... 235,897 |eveeeeeeeennnn (VN FORURRRN |  INURR 459,206 | ..ccvvvnnns fernnnns 459,206 |........ 186,785 |.eeveeneeeeenee [ TR | IO [V S [V [ 0/0 weviiaes
BARCLAYS CUSTOM
12/13/2024 Strike @ |Fixed Index Annuities
194.492 BXI1GS093 ... | .eoveeiriiiieniieininans Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XINI3WIBK2824319 |. 12/13/2021 |. 12/13/2024 |............ 846 |.......... 164,513......... 194.4920 |........... 7,993 | o OO | O 1,865 [1oveeenen oo 1,865 [.orveiianens [T A 0 i 0o o] T 0] v 0/0 tovirirnns
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BARCLAYS CUSTOM
12/14/2026 Strike @ |Fixed Index Annuities
182.9283 BXI1GS141 .. | oooviiiiiiiiiiiiiiieens Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XWWI3WIBK2824319 |. 12/13/2023 |. 12/14/2026 |........ 11,862 |........ 2,169,954(......... 182.9283 |.......... 79,478 [c.eeeeeis (1 [ R LREIVAKT IR RO 118,773 ... 33,630 [ooeeeiiiiiinns (U FO (1 (U FOT 0f oo 0/0 ..o
BARCLAYS CUSTOM
2/1/2027 Strike @ Fixed Index Annuities
184.81 BXI1GS$147 .....
BARCLAYS CUSTOM

2/12/2027 Strike @ Fixed Index Annuities
185.29 BXIIGS15T ..o | eeeeiiiiiiiieeiiiees Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XWWI3WIBK2824319 |. 02/13/2024 |.02/12/2027 |....... 110,985 |...... 20,564,405 |......... 185.2900 [....eevveennne (1) A 761,357 [coeeeiiiieenns (1) PO 984,500 [..cvvveees |oernnes 984,500 |......... 228,143 | (U FO (1 (U FOT 0f oo 0/0 ..o
BARCLAYS CUSTOM
2/13/2025 Strike @ Fixed Index Annuities
185.33 BXIIGS150 ..... |.eeeeeiiiieeeeeiiiiees Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XINI3WIBK2824319 |. 02/13/2024 |.02/13/2025 |......... 30,567 |........ 5,664,984(......... 185.3300 |..oovvveeennnne (1) 132,049 | (1) R 204,721 [ oo | 204,721 |.......... 72,671 [ (1 [0 R [V 0f cooeenns 0/0 ..o
BARCLAYS CUSTOM
2/13/2026 Strike @ Fixed Index Annuities
175.1759 BXI1G$121 .. | .ooeiiiiiiiiiiiiiiiieens Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XIWI3WIBK2824319 |. 02/13/2023 |. 02/13/2026 |.......... 5,788 |....... 1,008,6%......... 1751789 |.......... 45,202 |- (1 (1) P 84,106 |...ocovnnn feuneannne 84,106 |.......... 22,613 [coeeiiiiiiens (U FO (1 (U FOT 0f oo 0/0 ..o
BARCLAYS CUSTOM
2/14/2025 Strike @ Fixed Index Annuities
185.76 BXI1GS097 ..... |.eeeeeniiieeeiiiiiiiees Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XWWI3WIBK2824319 |. 02/11/2022 |. 02/14/2025 |.......... 2,823 .......... 524,464 1........ 185.7600 |.......... 24,958 | [0 R (1) F 18,240 |.evveeeeee | 18,240 |........... 7,562 [evveeeeennnns (1 [0 R [V 0f cooeenns 0/0 ..o
BARCLAYS CUSTOM
2/21/2025 Strike @ Fixed Index Annuities
185.9 BXIIGS152 .oooes | eveeiiiiieieeeiiiiieens Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XINI3WIBK2824319 |. 02/22/2024 |.02/21/2025 |......... 24,155 |........ 4,490,450 ......... 185.9000 [.....cvvvennnne [ R 118,360 |....evveeenne (1) T 154,275 [ .o | 154,275 |.......... 35,914 [ (U FO (1 (U FOT 0f oo 0/0 ..o
BARCLAYS CUSTOM
2/22/2027 Strike @ Fixed Index Annuities
185.69 BXI1GS153 ... |.eeeeeiiiiiiieeiiiees Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XWWI3WIBK2824319 |. 02/22/2024 |.02/22/2027 |.......... 2,919 (.......... 542,0291......... 185.6900 [.....cvveennnn. [V F 21,805 [ouvveeieenns (1) F 25,349 | | 25,349 |........... 3,544 [ (1 [0 R [V 0f oo 0/0 ..o
BARCLAYS CUSTOM
2/28/2025 Strike @ Fixed Index Annuities
187.06 BXI1G$154 .....
BARCLAYS CUSTOM

2/7/2025 Strike @ Fixed Index Annuities
185.21 BXIIGS148 ... |.eeeeeniiiiieeeiiees Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XINI3WIBK2824319 |. 02/08/2024 |.02/07/2025 |......... 10,099 |........ 1,870,452 |......... 185.2100 |..oovvveennnne [V F L2 7: (1) F 68,131 .ot e 68,131 .......... 25,311 [, (1 [0 R [V 0f cooeenns 0/0 ..o
BARCLAYS CUSTOM
2/8/2027 Strike @ Fixed Index Annuities
185.1 BXI1GS149 ..ooee | eveiiiiiiiiiciiiiiees Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XIWI3WIBK2824319 |. 02/08/2024 |.02/08/2027 |.............. Ll T 7,337 | 185.1000 |....coeevnneeee (U IR 22 | (1) PR IS IR PR 355 | LX) U (U FO (1 (U FOT 0f oo 0/0 ..o
BARCLAYS CUSTOM
3/1/2027 Strike @ Fixed Index Annuities
187.22 BXIIGS155 ... | eoeeeiiieieceiiiees Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XWWI3WIBK2824319 |.03/01/2024 |.03/01/2027 |............ 219 | 41,009]......... 187.2200 |..oovvveennnne (V) F 1,597 | [V F 1,838 [ [ 1,838 | PZ3 1 F (1 [0 R [V 0f oo 0/0 ..o
BARCLAYS CUSTOM
3/12/2027 Strike @ Fixed Index Annuities
187.38 BXI1GS159 ..oo. | evveiiiiiieiiieiiiieeens Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XIWI3WIBK2824319 |. 03/13/2024 |.03/12/2027 |....... 101,354 |...... 18,991,731]........ 187.3800 |....eeeennnneen (1) T 654,747 |..ccoiianes [ R 802,667 [......cvv fereennne 802,667 |......... 147,920 [..oveeennnee (U FO (1 (U FOT 0f oo 0/0 ..o
BARCLAYS CUSTOM
3/13/2025 Strike @ Fixed Index Annuities
187.53 BXIIGS158 ... |.eeeeeiiiieiieeiiiees Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XINI3WIBK2824319 |. 03/13/2024 |.03/13/2025 |......... 30,273 |....... 5,677,060 ......... 187.5300 |...ovvveeennnne (1) 116,248 [..oeeeeennnnes (1) R 168,313 [.ooeeeiis [ 168,313 |.......... 52,086 |.....oceeennnns (1 [0 R [V 0f cooeenns 0/0 ..o
BARCLAYS CUSTOM
3/13/2026 Strike @ Fixed Index Annuities
1771109 BXHIGS123 .. | .o Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XINI3WIBK2824319 |. 03/13/2023 |.03/13/2026 |.......... 2,935 [ 519,886 ........ 177.109 |.......... 23,542 |oeeiiiieens (1 (1) P 38,849 [ ..o | 38,849 |.......... 10,778 [eeeeiiiiees (U FO (1 (U FOT 0f oo 0/0 ..o
BARCLAYS CUSTOM
3/14/2025 Strike @ Fixed Index Annuities
183.9189 BX11G$099 ..
BARCLAYS CUSTOM

3/19/2027 Strike @ Fixed Index Annuities
186.97 BXIIGS161 ... | ooeeiiiiiiiiiiiiiiiieens Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XIWI3WIBK2824319 |. 03/21/2024 |.03/19/2027 |.......... 1,811 [ 338,642|........ 186.9700 |......c.nneee (1) P 14,290 [..oveeeennnees (1) P 14,710 | o 14,710 | I (U FO (1 (U FOT 0f oo 0/0 ..o
BARCLAYS CUSTOM
3/21/2025 Strike @ Fixed Index Annuities
187.52 BXIIGS160 ..... |.eeeeeiiiiieeeeiiiiees Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XINI3WIBK2824319 |. 03/21/2024 |.03/21/2025 |......... 15,093 |........ 2,830,222|......... 187.5200 |...cvvveennnne [V F 77,879 | [V F 84,579 [ coviiins | 84,579 |........... 6,700 |..corrinnnnnne (1 (I R (1 0f oo 0/0 ..ocvrnnnns
BARCLAYS CUSTOM
3/5/2027 Strike @ Fixed Index Annuities
188.26 BXIIGS157 ..oo. |oeeiiiiiniininiiiiiiiaenss Exhibit 5 ... [Equity/Index |Barclays Capital .. AC28XIINI3WIBK2824319 |. 03/07/2024 |. 03/05/2027 |.......... 1,113 ].......... 209,445)........ 188.2600 |................ [ AP 1017 | [ PP 8,225 .o o 8,25 ...ccunnnnns 448 ... {1 PP [\ A [ PP 0] oo 0/0 ..

Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XWWI3WIBK2824319 |.02/01/2024 |.02/01/2027 |....

... 276,435 ... 184.8100 |..

... 13,599 ...

Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XINI3WIBK2824319 |.03/01/2024 |.02/28/2025 |......... 12,487 |........ 2,335,728]........ 187.0600 |..

Exhibit 5 ... [Equity/Index |Barclays Capital .. AC8XWNI3WIBK2824319 |.03/11/2022 |. 03/14/2025 |.......... 3,326 |.......... 611,677]......... 183.9189 [.......... 29,001 [oueeeeeennies [V R [V FO 25,646 (...
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BARCLAYS CUSTOM
3/7/2025 Strike @ Fixed Index Annuities
188.25 BXI1GS156 ..... [.eeeeveeeiieiiiiiieeees Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3WIBK2824319 |.03/07/2024 |.03/07/2025 |......... 11,534 |........ 2,171,195(......... 188.2500 [...eeeeeenennns ()] N LU T R | FOT 58,130 [.eveeieeee forreaennne 58,130 |...ennneeen 0 57 PO [ TR | IO [} PSRRI | IR 0/0 weviiaees
BARCLAYS CUSTOM
4/12/2024 Strike @ Fixed Index Annuities
180.4727 BX11G$124 .. Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3WIBK2824319 |. 04/13/2023 |. 04/12/2024 |.... 1,748,517 ......... 180.4727 |.. ... 43,479 . 0.
BARCLAYS CUSTOM
4/12/2024 Strike @ Fixed Index Annuities
190.5616 BXI1GS076 .. [...cevvunnvverrrnnnnnnnns Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3WIBK2824319 |. 04/13/2021 [. 04/12/2024 |......... 60,623 |...... 11,552,473 |......... 190.5616 |......... 569,859 |....uneeeeennn [V PO | FET 57,089 [.evueeeees foreeaeene 57,089 |.......... 21,144 | [ TR | IO [} PSRRI | IR 0/0 weviiaees
BARCLAYS CUSTOM
4/14/2025 Strike @ Fixed Index Annuities
182.1254 BXI1GS101 .. [.eeeeeeenieieiiiieees Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3WIBK2824319 |. 04/13/2022 |. 04/14/2025 |.......... 1,336 ... 243,066 |......... 182.1254 |.......... 11,331 [ (VN R | A 779 [ | 779 s 4,355 | (0N R | FEN [N SR | IR 0/0 wivieins
BARCLAYS CUSTOM
4/14/2026 Strike @ Fixed Index Annuities
180.4727 BXI1GS125 .. [.oevvvveniiiiiiiiieeees Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3WIBK2824319 |. 04/13/2023 |. 04/14/2026 |.......... 5,286 |.......... 954,0421......... 180.4727 |.......... 43,031 |oeeeeeeeeen [V PO | FET 58,334 | .oeevinins fernens 58,334 |.......... 7,457 [ [ TR | IO [} PSRRI | IR 0/0 weviiaees
BARCLAYS CUSTOM
5/14/2024 Strike @ Fixed Index Annuities
182.9355 BXI1G$126 ... [ceeeeeeeneeeeiiiiieees Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3WIBK2824319 |. 05/11/2023 |. 05/14/2024 |.......... 8,52 |........ 1,559,677]......... 182.9355 |.....eeenn 40,668 |.....cuuunnnnnnn (VN R | A 59,276 | .eevervnnns [ 59,276 |.......... 29,935 [...oiiiiiins (0N R | FEN [N SR | IR 0/0 wivieins
BARCLAYS CUSTOM
5/14/2024 Strike @ Fixed Index Annuities
190.5596 BXI1GS079 .. [.eevvvveniiririnnnninnnes Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3WIBK2824319 |.05/13/2021 |. 05/14/2024 |........ 16,021 |........ 3,052,993 ]......... 190.5596 |......... 150,759 [oeeeeeeinnns [V PO | IS 28,841 [ o 28,841 |.......... 16,162 |..oeeeeeennnnees [ TR | IO [} PSRRI | IR 0/0 weviiaees
BARCLAYS CUSTOM
5/14/2025 Strike @ Fixed Index Annuities
180.3543 BXI1GS103 .. [.eeeeeeenneieiiiiiieees Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3WIBK2824319 |. 05/12/2022 |. 05/14/2025 |.......... 3,215 |euuennnnns 579,913]......... 180.3543 |.......... 26,913 |oueeiiiiiinnn (VN R | A 33,227 | eeeeeiin [ 33,227 |..ccvunn 11,500 [ooovviiiinnnnns (0N R | FEN [N SR | IR 0/0 wivieins
BARCLAYS CUSTOM
5/14/2026 Strike @ Fixed Index Annuities
182.9355 BXI1G$127 ... Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3WIBK2824319 |.05/11/2023 |. 05/14/2026 |.... ....864,035]......... 182.9355 |..
BARCLAYS CUSTOM
6/12/2026 Strike @ Fixed Index Annuities
186.1389 BXI1GS129 .. [.eeeeerenniiiiiiiineees Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3WIBK2824319 |. 06/13/2023 [. 06/12/2026 |.......... 9,067 |....... 1,687,785|......... 186.1389 [.......... 75,622 |ouueniiiiinnnnn (VN R | A 2,129 | eeeeiii [ 72,129 |eeennenn 22,933 [ (0N R | FEN [N SR | IR 0/0 wivieins
BARCLAYS CUSTOM
6/13/2025 Strike @ Fixed Index Annuities
174.8713 BXI1GS105 .. [.eevvveeeiiiiiiiiininees Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3W|BK2824319 |.06/13/2022 |.06/13/2025 |............ 909 |.eevennnnn 158,881]......... 174.8713 |........... 7,259 |eeeeeeeeenann [V PO | FET 13,289 [cevveeee [ 13,289 |........... 3,928 |ceuueeeeinnnnnn [ TR | IO [} PSRRI | IR 0/0 weviiaees
BARCLAYS CUSTOM
6/14/2024 Strike @ Fixed Index Annuities
186.1389 BXI1GS128 .. [.ceeevrenneeeeiiiinees Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3WIBK2824319 |.06/13/2023 |. 06/14/2024 |........ 18,021 |........ 3,354,316 |......... 186.1389 [.......... 87,219 | (VN R | A 85,016 [..eueneeens [ 85,016 |.......... 4484 | (0N R | FEN [N SR | IR 0/0 wivieins
BARCLAYS CUSTOM
6/14/2024 Strike @ Fixed Index Annuities
193.785 BXI1GS08T ... [.eveeveeniieiiiiiinieees Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3WIBK2824319 |.06/11/2021 |. 06/14/2024 |.......... 4,948 |.......... 958,813 [......... 193.7850 |.......... 47,549 .o (V) PO | IR 5,520 | eevuunees foaeeeeeenne 5,520 |.cevuunnnns 3,186 [ [ TR | IO [} PSRRI | IR 0/0 weviiaees
BARCLAYS CUSTOM
7/12/2024 Strike @ Fixed Index Annuities
183.9201 BXI1GS130 .. [.eeeeeeeneeeeeiiiieeees Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3WIBK2824319 |.07/13/2023 [.07/12/2024 |......... 14,940 |........ 2,747 ,845|......... 183.9201 |.......... TLA6 | (VN R | A ST PN I 97,724 |.......... YR TL: ) (0N R | FEN [N SR | IR 0/0 wivieins
BARCLAYS CUSTOM
7/12/2024 Strike @ Fixed Index Annuities
194.913 BXI1GS083 ... [.eveevvenniieiiiniininees Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3WIBK2824319 |.07/13/2021 |.07/12/2024 |.......... 9,612 |....... 1,873,578 ]......... 194.9130 |.......... 92,183 |oveeeeeeeeennn [V PO | FET 10,310 [.eneeeeins foeeeeennns 10,310 |oeeeneenns 5,980 |ceuuueeernnnnnn [ TR | IO [} PSRRI | IR 0/0 weviiaees
BARCLAYS CUSTOM
7/14/2025 Strike @ Fixed Index Annuities
176.842 BX11G$107 .... Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3WIBK2824319 |.07/13/2022 (. 07/14/2025 |.......... 1,324 |.......... 234,162]......... 176.8420 |.......... 10,818 |.ovvvvis (VN R | A 17,314
BARCLAYS CUSTOM
7/14/2026 Strike @ Fixed Index Annuities
183.9201 BXIIGS13T .. [ceeeeeiiiiiiiiiiieeees Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3WIBK2824319 |.07/13/2023 |.07/14/2026 |.......... 6,116 |........ 1,124,798 ]......... 183.9201 |.......... 50,271 |oueeeeeeeeennn [V PO | IS 56,379 | .cevvvnenns ferneens 56,379 [...nneeeen 17,010 |oeeeeeeeeeee [ TR | IO [} PSRRI | IR 0/0 weviiaees
BARCLAYS CUSTOM
8/14/2024 Strike @ Fixed Index Annuities
181.0262 BXI1GS132 .. [.eeeeerenneeeiiiiiieees Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3WIBK2824319 |.08/11/2023 [. 08/14/2024 |......... 20,292 |........ 3,673,324 |......... 181.0262 |.......... 82,587 |ouveniiiiiinnnn (VN PO | I 183,166 | .ooevevvnnn |ovennnn 183,166 |.......... 78,728 [ceeiiiiinnnnns (0N R | FEN [0} SRR | IR 0/0 wivieins
BARCLAYS CUSTOM
8/14/2024 Strike @ Fixed Index Annuities
196.4111 BXI1GS085 .. [..eevvvunniiiiirnnnniinnnns Exhibit 5 ... |Equity/Index [Barclays Capital .. AC28XWWI3WIBK2824319 |.08/12/2021 |. 08/14/2024 |.......... 741 ... 1,402,487]......... 196.4111 [.......... 69,121 | [0 T | PP 7,045 ) i [ 7,045]........... 4,056 |...oeiieinnnnns [ OO | AP Ofiiiiiiiae 0] e 0/0 tevviianes
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BARCLAYS CUSTOM
8/14/2025 Strike @ Fixed Index Annuities
179.8505 BXI1GS109 .. [..cooeeeeereriiiiiiiiinns Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XWWI3WIBK2824319 |.08/11/2022 |.08/14/2025 |.......... 2,118l 380,997 |......... 179.8505 |.......... 17,562 [ (I [ 23,109 |.eeeeeeeee | 23,109 |........... 7,507 |ooeiieene (U FO (1 (U FOT 0f oo 0/0 ..o
BARCLAYS CUSTOM
8/14/2026 Strike @ Fixed Index Annuities
181.0262 BXI1G$133 ..
BARCLAYS CUSTOM
9/12/2025 Strike @ Fixed Index Annuities
175.6312 BXHIGSTIT .. [l Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XWWI3WIBK2824319 |. 09/13/2022 |.09/12/2025 |............ 288 |........... 50,540 1......... 175.6312 |........... 2,285 | (I (V) IO 4,058 [.oveeeeenns o 4,088 |........... 1474 |l (U FO (1 (U FOT 0f oo 0/0 ..o
BARCLAYS CUSTOM
9/13/2024 Strike @ Fixed Index Annuities
181.0032 BXI1G$134 .. |.oeeeeniiiiiieeiiiiies Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XINI3WIBK2824319 |. 09/13/2023 |. 09/13/2024 |......... 24,443 |........ 4,426,463 ......... 181.0932 [.......... 99,483 |..oooiiiiieenns [0 R (1) R 221,918 [ oo | 221,918 |.......... 92,852 [..eoeiiiiiienns (1 [0 R [V 0f cooeenns 0/0 ..o
BARCLAYS CUSTOM
9/13/2024 Strike @ Fixed Index Annuities
199.7541 BXI1GS087 .. [...oooveeeeeeriiiiiininnns Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XWWI3WIBK2824319 |. 09/13/2021 |.09/13/2024 |.......... 9,163 [........ 1,830,339 )......... 199.7541 |.......... 90,164 [..evvvvvnnnnnnes (I (V) IO 6,172 | | 6,172 | 3,562 [ceeeeiiiiins (U FO (1 (U FOT 0f oo 0/0 ..o
BARCLAYS CUSTOM
9/14/2026 Strike @ Fixed Index Annuities
181.0032 BXI1G$135 .. |.eeeeeniiiiiiiiiiiiiees Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XINI3WIBK2824319 |. 09/13/2023 |. 09/14/2026 |......... 10,558 |........ 1,911,942]......... 181.0932 [.......... 68,837 |..uvvieeeenns [0 R [V R 116,046 |..oeeeeeens [ 116,046 |.......... 32,483 ..o (1 [0 R [V 0f cooeenns 0/0 ..o
RUSSELL 2000 1/14/2025
Strike @ 1950.964 Fixed Index Annuities
464208164 ... [ Exhibit 5 ... [Equity/Index |BNP Paribas ........ KVORAN7OVEWBJPSK1K14 | 01/12/2024 |. 01/14/2025 |.......... 6,107 |...... 11,914,966 |...... 1,950.9640 |................ [V 620,291 |...oovviiinnns [ 1,213,301 [.oeeeeennn fenees 1,213,301 |......... 593,009 |....cuvveeannne (U FO (1 (U FOT 0f oo 0/0 ..o
RUSSELL 2000 1/17/2025
Strike @ 1932.23 Fixed Index Annuities
464218166 ........oeeees [ eeeiiiieeeee Exhibit 5 ... [Equity/Index |Goldman Sachs ...... W22LROWP2HZNBBBKS28 | 01/19/2024 |. 01/17/2026 |............ 337 | 650,563 ...... 1,932.2300 [......cuvveees [V F 40,403 [.....oonnnnnns (1) F T4 | | 74,941 |.......... L (1 [0 R [V 0f oo 0/0 ..o
RUSSELL 2000 1/24/2025
Strike @ 1958.97 Fixed Index Annuities
46421.$165 ... e |-
RUSSELL 2000 1/31/2025
Strike @ 1978.18 Fixed Index Annuities
464218167 ..o [ e Exhibit 5 ... |Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 02/02/2024 |.01/31/2025 |............ 363 ). 717,387|...... 1,978.1800 |...vvveennne [V F 36,833 [...ooiiiiiens (1) F 76,560 [ .eeeeeenns forneennne 76,560 |.......... 39,727 |ceveeiiiiiiens (1 [0 R [V 0f cooeenns 0/0 ..o
RUSSELL 2000
10/11/2024 Strike @ |Fixed Index Annuities

Exhibit 5 ... |Equity/Index |Barclays Capital .. AC28XWWI3WIBK2824319 |.08/11/2023 |. 08/14/2026 |.......... 1,999 [.......... 361,904 ]......... 181.0262 |..

..6,176 |.

Exhibit 5 ... |Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |.01/26/2024 |. 01/24/2025 |....

... 714,583 )...... 1,958.9700 |..

719,711 4642L8161 . | .eveveeeeiiciieeene Exhibit 5 ... |Equity/Index [Wells Fargo ........ KB1HIDSPRFMYMCUFXTO9 . 10/13/2023 |. 10/11/2024 |.......... 3,507 |.ve.. 6,030,975 ]...... 1,719.710 |......... KX (L] S 0l..... 1,200,381 |.everveeens fornenn 1,200,381 |........ 14,061 |ovvvvvrnen (L) U] O (L (0] 0/0 evveee.
RUSSELL 2000

11/14/2024 Strike @ |Fixed Index Annuities Bank of America

1798.32 4642L8162 ... | .eveeeneiririeieieieienene Exhibit 5 ... |Equity/Index |Merr ......ocoovovnne EYKNGVOZCBBVDOIULBBO . 11/14/2023 |. 11/14/2024 |.......... 4,149 |....... 7,461,751 ...... 1,798.3200 [......... 390,779 |- vovvenrnnne U S 0w 1,235,364 | ceveencens [ 1,235,364 |......... 128,298 [ovveverinrnnne (L] U S (L) [0 0/0 o

RUSSELL 2000
12/13/2024 Strike @ |Fixed Index Annuities

2000.515 464208163 ... [.cooeeeeiiiiiiiiiiiiiinnnns Exhibit 5 ... |Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6KS28 | 12/14/2023 |. 12/13/2024 |.......... 3,649 [....... 7,300,619 1...... 2,000.5150 |......... 423,327 |.ooeieeiens (I [V 494,377 | s | 494,377 |...... 29,502 ..o (U FO (1 (U FOT 0f oo 0/0 ..o
RUSSELL 2000 2/14/2025

Strike @ 1975.34 Fixed Index Annuities

464218170 ..o [ e Exhibit 5 ... |Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 02/16/2024 |. 02/14/2025 |.............. 87 | 171,993 ...... 1,975.3400 ...t [V F 14,381 | (1) F 16,885 |.uvveeeeees o 16,885 |........... 2,503 [..ueeeieens (1 [0 R [V 0f cooeenns 0/0 ..o

RUSSELL 2000 2/14/2025
Strike @ 2012.102 Fixed Index Annuities
464208169 ... [ Exhibit 5 ... [Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 . 02/14/2024 |. 02/14/2025 |......... 11,946 |...... 24,036,188 ...... 2,012.1020 [.oeeeennees 0]...... 1,433,497 | 0]...... 2,026,372 [ .cooeeinn fnens 2,026,372 |......... 592,875 |- (U FO (1 (U FOT 0f oo 0/0 ..o
RUSSELL 2000 2/21/2025
Strike @ 2002.6 Fixed Index Annuities
4642L8171 ... .
RUSSELL 2000 2/21/2025

Strike @ 2003.12 Fixed Index Annuities
464218172 e | Exhibit 5 ... |Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 02/23/2024 |. 02/21/2025 |.............. 65 [.......... 129,582 |...... 2,003.1200 [...eeeeennnen (1) I 7,399 [ (1) P 2,717 | o 12,717 | 5,318 [ (U FO (1 (U FOT 0f oo 0/0 ..o
RUSSELL 2000 2/28/2025| o
Strike @ 2033.72 Fixed Index Annuities Bank of Anerica
4642L8173 s [ e Exhibit 5 ... [Equity/Index |Merr ................. EYKN6V0ZCBBVDIIULBBO . 02/28/2024 |. 02/28/2025 |............ 123 s 249,904 1...... 2,033.7200 |...uvveennnne [V F 15,216 | [V F 20,361 [.eeeeeenns [ 20,361 |........... 5,145 [ (1 (I R (1 0f oo 0/0 ..ocvrnnnns
RUSSELL 2000 2/28/2025
Strike @ 2047.69 Fixed Index Annuities
464208182 ... [ Exhibit 5 ... [Equity/Index |Goldman Sachs ...... W22LROWP2 [HZNBB6KS28 [. 03/01/2024 |. 02/28/2025 |............. 242].......... 496,544 |...... 2,047.6900 |................ [ PR 33,949 ... [ P 38,260 [..ooooiinns founennnnne 38,260 |........... 4,311 o {1 PP [\ A [ PP 0] oo 0/0 ..

Exhibit 5 ... [Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBBBKS28 . 02/21/2024 . 02/21/2025 |.............. [ 111,625|...... 2,002.6000 [...evvreernnnns (V) FOT 6,689 |...ccvveeennn. [V FO 10,262 |.evveeeees o 10,262 3,573 [ [V FO [V R [V FO 0
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Prior Current
Description Year(s) | Year Initial
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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
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RUSSELL 2000 2/7/2025
Strike @ 1959.46 Fixed Index Annuities Bank of America
464218168 ....eeeveeees | Exhibit 5 ... |Equity/Index Merr ................. EYKN6VOZCBBVDIIULBBO  |. 02/09/2024 |. 02/07/2025 |............. 425 | 833,3%8|...... 1,959.4600 [.....ceeeennnnns ()] N 48,279 |oeeeieeeeee (V)] N 90,137 [eeveieees o 90,137 .o 41,858 |...oeeeeeeeennns [V [V PO (U [V (. 0/0 weviiaees
RUSSELL 2000 3/13/2025
Strike @ 2066.64 Fixed Index Annuities
464218177 ... Exhibit 5 ... |Equity/Index |Morgan Stanley ... 4POUHN3JPFGFNF3BBG53 |. 03/13/2024 |.03/13/2025 |.... ....525,600]...... 2,066.6400 |..

RUSSELL 2000 3, . o
Strike @ 2031.175 Fixed Index Annuities Bank of America
464218178 . [ Exhibit 5 ... [Equity/Index |Merr ................. EYKN6V0ZCBBVDIIULBBO . 03/14/2024 |. 03/14/2025 |.......... 9,659 |...... 19,619,871 |...... 2,081.1750 [..oeeeenee 0]...... 1,060,862 |................ 0]...... 1,693,488 [..cevvvees |oenne 1,693,488 |......... 632,626 |.......c.eeeenn (U FO (1 (U FOT 0f oo 0/0 ..o
RUSSELL 2000 3/14/2025
Strike @ 2062.01 Fixed Index Annuities
464218179 e [ e Exhibit 5 ... [Equity/Index |Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  [. 03/15/2024 |. 03/14/2025 |............ 515 |........ 1,062,554 |...... 2,062.0100 |.....cccennnnnee [V F 50,431 [oooiiiiiiiens (1) F 79,229 [ oo | 79,29 |.......... 28,798 |..oveeeeennes (1 [0 R [V 0f cooeenns 0/0 ..o
RUSSELL 2000 3/21/2025
Strike @ 2037.34 Fixed Index Annuities
464208180 ... [ Exhibit 5 ... [Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 03/21/2024 |. 03/21/2025 |............ 402 |.......... 819,989 ...... 2,037.3400 |.....evveennnne (1) P 66,409 |............. (1) P 717 ) [ I 72,028 ........... 5,614 |....ccceennnnn (U FO (1 (U FOT 0f oo 0/0 ..o
RUSSELL 2000 3/27/2025
Strike @ 2072.88 Fixed Index Annuities
464208181 ..o [ e Exhibit 5 ... [Equity/Index |Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  [. 03/27/2024 |. 03/27/2025 |............ 623 |........ 1,201,280 (...... 2,072.8800 |....cceennnnnne [V F 53,225 | (1) F 95,041 [ | 95,041 |.......... HNBI7 [ (1 [0 R [V 0f cooeenns 0/0 ..o
RUSSELL 2000 3/6/2025
Strike @ 2066.02 Fixed Index Annuities
464218175 . [ Exhibit 5 ... |Equity/Index |Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  [. 03/06/2024 |. 03/06/2025 |............ ALY 443,760 |...... 2,066.0200 |................ (1) P 23,626 | (1) P 31,554 [ .o | 31,554 |........... 7,98 [ (U FO (1 (U FOT 0f oo 0/0 ..o
RUSSELL 2000 3/7/2025
Strike @ 2069.2 Fixed Index Annuities
464218176 ... [ e Exhibit 5 ... |[Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 03/08/2024 |.03/07/2025 |.............. L7 90,010]...... 2,069.2000 |....ceeeennnnen (V) F 5179 [ [V F 6,789 | curreeeee | 6,789 |....ueeennn 1,609 [ooooeiiiiinnns (1 [0 R [V 0f oo 0/0 ..o
RUSSELL 2000 4/12/2024
Strike @ 1781.154 Fixed Index Annuities
464216155 ... T I
RUSSELL 2000 5/14/2024
Strike @ 1740.85 Fixed Index Annuities
464218156 .....ovveeeees [ e Exhibit 5 ... [Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 05/12/2023 |. 05/14/2024 |.......... 2,767 |....... 4,816,967 |...... 1,740.8500 |......... 278,822 |...coonniannnn [0 R (1) F 457,792 | cuveeeeean o 457,792 |- 13,639 [coveeeeeenes (1 [0 R [V 0f cooeenns 0/0 ..o
RUSSELL 2000 6/14/2024
Strike @ 1874.1 Fixed Index Annuities
464218157 . [ Exhibit 5 ... |Equity/Index |BNP Paribas ........ KVQRAN7OVEWBIPSK1K14  [. 06/14/2023 |. 06/14/2024 |.......... 4,390 |........ 8,227,505 ...... 1,874.1000 |......... 456,784 ... (1 (1) P 418,738 [ .o | 418,738 |........... 7,491 [ (U FO (1 (U FOT 0f oo 0/0 ..o
RUSSELL 2000 7/12/2024
Strike @ 1931.09 Fixed Index Annuities
464218158 ... [ e Exhibit 5 ... [Equity/Index |BNP Paribas ........ KVQRAN7OVEWBJPSK1K14  [. 07/14/2023 |. 07/12/2024 |.......... 4,014 {........ 7,751,415)...... 1,931.0900 |......... 409,499 |....ovveennnnne [0 R (1) R 240,654 |..eeeeeees o 240,654 |......... (22,082)]+cvvvveeeennnnns (1 [0 R [V 0f oo 0/0 ..o
RUSSELL 2000 8/14/2024
Strike @ 1920.493 Fixed Index Annuities
464208159 ... [ Exhibit 5 ... |Equity/Index |Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  [. 08/14/2023 |. 08/14/2024 |.......... 3,241 ........ 6,223,646 |...... 1,920.4930 |......... 338,112 |eeeiiiieenns (1 (1) T 289,999 |.eeeeiiiis e 289,999 |........... 1,91 [, (U FO (1 (U FOT 0f oo 0/0 ..o
RUSSELL 2000 9/13/2024
Strike @ 1866.632 Fixed Index Annuities
464218160 ......ovveees [ e Exhibit 5 ... [Equity/Index |Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  [. 09/14/2023 |. 09/13/2024 |.......... 4,537 |........ 8,469,245...... 1,866.6320 |......... 448,349 |.....ooeenne [0 R [V R 747,088 [.oooeenin [ 747,088 |.......... 63,676 |....eeeeennnns (1 [0 R [V 0f cooeenns 0/0 ..o
S&P 500 1/14/2025
Strike @ 4783.83 Fixed Index Annuities
T8A6LS249 ... [ Exhibit 5 ... |Equity/Index |BNP Paribas ........ KVQRAN7OVEWBJPSK1K14  [. 01/12/2024 |. 01/14/2025 |......... 45,841 |..... 219,294,881 |...... 4,783.8300 [...cceeennnnnnen 0].... 16,941,207 |...oeeennnnnee 0].... 33,386,900 [.....ccevvs fernnn 33,386,900 |..... 16,445,693 |................ (U FO (1 (U FOT 0f oo 0/0 ..o
S&P 500 1/17/2025
Strike @ 4768.7 Fixed Index Annuities
7846L8250 ..............
S&P 500 1/24/2025
Strike @ 4855.01 Fixed Index Annuities
T8ABLS25T .. [ e Exhibit 5 ... |Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 01/26/2024 |. 01/24/2025 |.......... 8,952 |...... 43,462,050 |...... 4,855.0100 .....ocevnnneen 0]...... 3,337,840 [...oeeennnnnnnn 0]...... 6,103,185 |.evveeeees ouenee 6,103,185 |...... 2,765,345 ... (U FO (1 (U FOT 0f oo 0/0 ..o
S&P 500 1/31/2025
Strike @ 4898.58 Fixed Index Annuities
T84BLE254 ... [ e Exhibit 5 ... |Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 02/02/2024 |.01/31/2025 |......... 11,029 |...... 58,436,630 |...... 4,898.5800 |................ 0]...... 4,408,659 |................ 0]...... 7,803,983 |.uvveeeeaes o 7,803,983 |...... 3,395,323 | (1 (I R (1 0f oo 0/0 ..ocvrnnnns
S&P 500 10/11/2024
Strike @ 4327.78 Fixed Index Annuities
7846L8243 ......oeveeees [, Exhibit 5 ... [Equity/Index |Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9 . 10/13/2023 |. 10/11/2024 |.......... 6,331 ]...... 27,399,435 |...... 4,327.7800 |...... 2,468,282 |................ [\ A 0]...... 6,686,155 |...cceeens |neee 6,686,155 |...... 2,481,172 ... {1 PP [\ A [ PP 0] oo 0/0 ..

Exhibit 5 ... [Equity/Index |BNP Paribas ........ KVQRAN7OVEWBUPSK1K14 (. 04/14/2023 |. 04/12/2024 |......... 10,221 ...... 18,205,175 |...... 1,781.1540 |...... 1,134,729

...... 1,360,528 |... ...... 1,360,528

Exhibit 5 ... [Equity/Index |Goldman Sachs ...... W22LROWP2 [HZNBB6KS28 [ 01/19/2024 |. 01/17/2025 |.......... 8,290 |....... 39,533,334 |...... 4,768.7000 |..uvvvverannnnn 0]...... 3,631,004 [....coeeennnns 0]...... 6,176,992 |..ovveeees |onnne 6,176,992 |...... 2,545,897 [...oeeieinnnns [V FO [V R [V FO 0
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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)
S&P 500 11/14/2024
Strike @ 4495.7 Fixed Index Annuities Bank of America
TBABLS245 .....ceeeves | Exhibit 5 ... |Equity/Index Merr ................. EYKN6VOZCBBVDIIULBBO |. 11/14/2023 |. 11/14/2024 |........ 16,720 |...... 75,170,172]...... 4,495.7000 |...... 6,329,392 |..ccvniinnns [V O 0f.... 15,563,276 [..eeveeeees |onnee 15,563,276 |...... 6,206,213 [...iieeeieennnn [V [V PO (U [V (. 0/0 weviiaees
S&P 500 12/13/2024
Strike @ 4719.55 Fixed Index Annuities
784616247 ... Exhibit 5 ... |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28 | 12/14/2023 |. 12/13/2024 |......... 32,324 |..... 162,552,422 |...... 4,719.5500 |..... 12,444,553 LV 24,419,729 | .cooeniinn e 24,419,729 |..... 10,940,430 |. 0.
S&P 500 2/14/2
Strike @ 4976.32 Fixed Index Annuities
TBABLS258 ...ocevveneee | Exhibit 5 ... |Equity/Index [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 02/16/2024 |. 02/14/2025 |.......... 4,911 |...... 24,439,703 |...... 4,976.3200 |...cvvunnnnnne 0f..... 2,243,371 |oeeeeeeeee 0f..... 2,980,017 [.evuuneeens forneee 2,980,017 |......... 736,646 |......ccevnnnnnn [V [V PO (U [V (. 0/0 weviiaees
S&P 500 2/14/2025
Strike @ 4989.84 Fixed Index Annuities Bank of America
TBABLS2ST ...evvvvvnees | e Exhibit 5 ... |Equity/Index Merr ................. EYKN6VOZCBBVDIIULBBO |. 02/14/2024 |. 02/14/2025 |.......... 4,601 |...... 22,958,204 |...... 4,989.8400 |.......unnenne 0f..... 1,647,234 [ 0f..... 2,735,264 | .coevvnnnnn [ennnnn 2,735,264 |...... 1,088,030 |..cvvvnnnnnnne [ [V R [ Of cevvnnnnns 0/0 wivieins
S&P 500 2/14/2025
Strike @ 5000.62 Fixed Index Annuities
TBABLS256 ....cevvvneee | Exhibit 5 ... |Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 02/14/2024 |. 02/14/2025 |........ 16,318 |...... 81,598,367 ...... 5,000.6200 [....ceeeernnnnns 0f..... 6,739,191 [t 0f..... 9,586,206 [.....oeeeet fonnnnn 9,586,206 |...... 2,847,015 [ [V [V PO (U [V (. 0/0 weviiaees
S&P 500 2/21/2025
Strike @ 4977.62 Fixed Index Annuities
TBABLS259 .....cevvvies | Exhibit 5 ... |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 02/21/2024 |. 02/21/2025 |.......... 4,062 |...... 20,219,441 |...... 4,977.6200 [ceeunriviinnnnns 0f..... 1,677,635 [...ccvvnnnnnnnns 0f..... 2,474,540 | .covvrnnnnn [ennnnn 2,474,540 |......... 796,905 [ovenniiiiinnnnnn [ [V R [ Of cevvnnnnns 0/0 wivieins
S&P 500 2/21/2025
Strike @ 5003.04 Fixed Index Annuities
TBABLS260 ..oevveeeeee | e Exhibit 5 ... |Equity/Index [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 02/23/2024 |. 02/21/2025 |.......... 2,852 |...... 14,268,670 |...... 5,003.0400 [c..eeeeeennnnns 0f..... 1,286,449 ...eeeeennnnnnn 0f..... 1,686,800 |...cevvnnns fennnnn 1,686,800 |......... 400,351 [ooeneeeeennnnnn [V [V PO (U [V (. 0/0 weviiaees
S&P 500 2/28/2025
Strike @ 5079.75 Fixed Index Annuities
TBABLS2TT .evvviieees | e Exhibit 5 ... |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/01/2024 |. 02/28/2025 |.......... 2,789 |...... 14,167,118 |...... 5,079.7500 [cveuniiviinnnnns 0f..... 1,268,968 [.....covvvnnnnns 0f..... 1,505,982 [.eeveneens [ 1,505,982 |......... 237,014 [ [ [V R [ Of cevvennnns 0/0 wivieins
S&P 500 2/28/2025
Strike @ 5081.03 Fixed Index Annuities Bank of America
7846L$261 ... Exhibit 5 ... |Equity/Index [Merr ... EYKN6VOZCBBVDIIULBBO |. 02/28/2024 |. 02/28/2025 |..........4,912[...... 24,957,918 |....... 5,081.0300 [o..euereeeennnnn O e 1,989,701 [.eeeeveeiieeee 0 e 2,643,019 | ..covvnenns fonnnnn 2,643,019 |.........653,318 |. 0.
S&P 500 2/7/2025
Strike @ 4965.42 Fixed Index Annuities Bank of America
TBABLS295 ....oeevvvnies | e Exhibit 5 ... |Equity/Index [Merr ................. EYKN6VOZCBBVDIIULBBO |. 02/09/2024 |. 02/07/2025 |.......... 7,924 |...... 39,346,286 |...... 4,965.4200 |.....ounnnnnnnn 0f..... 3,190,096 [......cevvvnnnns 0f..... 4,812,581 [..eeeeeeenn [ 4,812,581 |...... 1,622,485 [cueniivinnnnns [ [V R [ Of cevvnnnnns 0/0 wivieins
S&P 500 3/13/2025
Strike @ 5139.99 Fixed Index Annuities
TBABLS266 ....evveeeeee | e Exhibit 5 ... |Equity/Index [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 03/13/2024 [. 03/13/2025 |.......... 5,110 ...... 26,265,349 |...... 5,139.9900 |..evvvnnnaenee 0f..... 2,189,936 |..evvunnannee 0f..... 2,603,776 [..oeueeeees fonnnne 2,603,776 |......... ZARTE: IV [V [V PO (U [V (. 0/0 weviiaees
S&P 500 3/14/2025
Strike @ 5150.48 Fixed Index Annuities Bank of America
TBABLS267 ...ovvvnveees | oo Exhibit 5 ... |Equity/Index [Merr ................. EYKN6VOZCBBVDOIULBBO |. 03/14/2024 |. 03/14/2025 |......... 19,218 |...... 98,979,555 |...... 5,150.4800 [...uurivirnnnnns 0f..... 7,873,340 [cuniiiiinnnnns 0f..... 9,621,276 [..vvuneens [onnnne 9,621,276 |...... 1,747,936 |..oevvvennns [ [V R [ Of cevvennnns 0/0 wivieins
S&P 500 3/14/2025
Strike @ 5158.5 Fixed Index Annuities
TBABLS268 .....eeeeeeee | Exhibit 5 ... |Equity/Index [Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  |. 03/15/2024 |. 03/14/2025 |.......... 4,267 |...... 22,012,145 |....... 5,158.5000 [...eeeeeennnnns 0f..... 1,573,106 |..ccevveennnnnes 0f..... 2,117,108 [.eveeeeees fonnees 2,117,103 |......... 543,99 |..evvnnneeeennns [V [V PO (U [V (. 0/0 weviiaees
S&P 500 3/21/2025
Strike @ 5171.02 Fixed Index Annuities
TBABLS26 ......cevvnves | Exhibit 5 ... |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/21/2024 |. 03/21/2025 |.......... 4,507 |...... 23,305,167 |...... 5,171.0200 [c.eunriiiinnnnns 0f..... 2,244.426 |................ 0f..... 2,223,493 [..eeeiiiis | 2,223,498 |......... (20,934))ceveniiiiinnnns [ [V R [ Of cevvnnnnns 0/0 wivieins
S&P 500 3/27/2025
Strike @ 5219.84 Fixed Index Annuities
TBABLS270 .evvveeeeeee | eeeeeeeiiie s Exhibit 5 ... |Equity/Index [Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  |. 03/27/2024 |. 03/27/2025 |.......... 5,737 |...... 29,948,310 |...... 5,219.8400 |....euunnrennne 0f..... 2,106,748 |.....ceevrnnnnnn 0f..... 2,675,044 | ...covvenns fennnnn 2,675,044 |......... 568,296 |.....ceeeennnnnn [V [V PO (U [V (. 0/0 weviiaees
S&P 500 3/6/2025
Strike @ 5103.8 Fixed Index Annuities
7846L$264 .............. Exhibit 5 ... |Equity/Index [Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  |. 03/06/2024 |. 03/06/2025 |.......... 7,43 |...... 37,947,825 |....... 5,103.8000 [....uvvvvinnnnns 0f..... 3,005,840 [...uevvirnnnnns 0f..... 3,926,634 |...cevnnnnn [ennnnn 3,926,634 |......... 920,795 |..evvnnninienns [ [V PR [ 0
S&P 500 3/7/2025
Strike @ 5121.84 Fixed Index Annuities
TBABLS265 ....cevveneee | Exhibit 5 ... |Equity/Index [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 03/08/2024 [. 03/07/2025 |.......... 3,076 |...... 15,754,780 ...... 5,121.8400 [c..eeeeeennnnns 0f..... 1,257,165 |..ceeveneennees 0f..... 1,591,027 [.eeeeennn |oenee 1,591,027 |......... 333,862 |.eevvnneeeees [V [V PO (U [V (. 0/0 weviiaees
S&P 500 4/12/2024
Strike @ 4137.64 Fixed Index Annuities
TBABLS231 ..oviiiiiiees | Exhibit 5 ... |Equity/Index [BNP Paribas ........ KVQRAN7OVEIIBJPSK1K14 | 04/14/2023 |. 04/12/2024 |......... 24,559 |..... 101,616,301 |...... 4,137.6400 |...... 9,469,623 |.......evvnnnnnn [V PO 0f.... 27,595,856 |..cceevvnnn |onee 27,595,856 |..... 10,388,898 |...cvvvnnnnne [ R [V PR [ R Of cevvennnns 0/0 wivieins
S&P 500 5/14/2024
Strike @ 4124.08 Fixed Index Annuities

7846L8233 ... [ Exhibit 5 ... [Equity/Index [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 05/12/2023 |. 05/14/2024 |.......... 9.2831...... 38,324,746 |...... 4,124.0800...... 3,492,982 {................ 0f i 0].... 10,753,130 ..ooeeeen f.neee 10,753,130 ...... 3,903,380 |......ce........ O, 0f i, O, 0f oo 0/0 toonnee
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1 2 3 4 6 7 8 9 10 11 12 13 14 15 16 18 21 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Hedge
Hedged, Price, of Un- Un- Total Effectiveness
Used for Type(s) Date of Rate or discounted | discounted Book/ Foreign at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Exchange and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Change in Potential Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value B./A.C.V. Exposure (b)
S&P 500 6/14/2024
Strike @ 4372.59 Fixed Index Annuities
TBABLS235 ...eeeeevees | Exhibit 5 ... |Equity/Index [BNP Paribas KVQRAN7OVENBJPSK1K14 | 06/14/2023 |. 06/14/2024 |.......... 7,957 |...... 34,792,393 ...... 4,372.5900 |...... 2,951,122 |.ceeenee [V O 0f..... 7,386,967 [..oeuveeens fonnne 7,386,967 |......3,128,570 |.....cceernennnn O feeeieeiiiiee s O et O [ O e (070
S&P 500 7/12/2024
Strike @ 4505.42 Fixed Index Annuities
7846L$237 ... Exhibit 5 ... |Equity/Index [BNP Paribas KVQRAN7OVENBJPSK1K14 | 07/14/2023 |. 07/12/2024 |..........7,421 |...... 33,436,389 |...... 4,505.4200 |...... 07 7 FR 1 AR | AN 6,095,071 [..oeuneenes fonnnns 6,095,071 0.
S&P 500 8/14/2
Strike @ 4489.72 Fixed Index Annuities
TBABLS239 ...eeeeeiies | Exhibit 5 ... |Equity/Index |Wells Fargo KB1H1DSPRFMYMCUFXTO9  |. 08/14/2023 |. 08/14/2024 |.......... 8,210 |...... 36,861,095(...... 4,489.7200 |...... 3,158,337 |oeueeeeeeenn [V O 0f..... 7,004,640 [..ooeneenes fonnnns 7,094,640 |...... 3,069,234 |................ O feeeieeiiiiee s O et O [ O e (070
S&P 500 9/13/2024
Strike @ 4505.1 Fixed Index Annuities
7846LS241 ...iiiiiiiiins | Exhibit 5 ... |Equity/Index [Wells Fargo KB1H1DSPREMYMCUFXTO09 |. 09/14/2023 |. 09/13/2024 |........ 11,112 ...... 50,062,518 1...... 4,505.1000 |...... 4,144,500 |.......oceeennn [ 0f..... 9,679,744 |...ccvunnni oo 9,679,744 |...... 4,112,494 | Ofeiiiiiinn 0 O [ 0 oot [0/0 Lo
0159999999. Subtotal - Purchased Options - Hedging Other - Call Options and Warrants 54,140,383 75,162,115 0f 241,114,933 [ XXX 241,114,933 0 XXX
S&P 500 1/22/2026
Strike @ 5190.018
784628152 .......coen.n Variable Annuities ... |Exhibit 5 ... [Equity/Index |Barclays Capital .. AC28XWWI3WIBK2824319 |. 01/22/2024 |.01/22/2026 |.......... 8,800 |...... 45,672,158 ...... 5,190.0180 [....veeernnnnns 0f..... 3,745,456 | 0f..... 2,581,508 [...ooveees fonnnne 2,581,508 |.....(1,163,948)....ceuuvreeenne O feeeieeiiiiee s O et O [ O e (070
S&P 500 2/20/2026
Strike @ 5205.722
784626153 .............. Variable Annuities ... |Exhibit 5 ... [Equity/Index |Barclays Capital .. AC28XWWI3WIBK2824319 |. 01/22/2024 |.02/20/2026 |.......... 8,500 |...... 44,248,637 |...... 5,205.7220 |...ovvunnnnnnnnn 0f..... 3,728,185 [ceeiiiiinnnn 0f..... 2,586,248 | ..ccvvnnnnn fennnnn 2,586,248 |.....(1,141,937)..ccvvennnnnn (O (SRR | FORR | KRR | IRurr {174 R
S&P 500 3/20/2026
Strike @ 5217.969
784626154 .............. Variable Annuities ... |Exhibit 5 ... [Equity/Index |Barclays Capital .. AC28XWWI3WIBK2824319 |. 01/22/2024 |.03/20/2026 |.......... 8,500 |...... 44,352,737 |...... 5,217.9690 |..eevuunnaenne 0f..... 3,824,830 |...evunnnennne 0f..... 2,670,323 | .ccevvnnnns fennnnn 2,670,323 |.....(1,154,507)].cccevunnrnnne [} SRR | FUUUPR |l APPSR | IR [/ R
S&P 500 4/22/2026
Strike @ 5233.758
784626155 .............. Variable Annuities ... |Exhibit 5 ... [Equity/Index |Barclays Capital .. AC28XWWI3WIBK2824319 [. 01/22/2024 |. 04/22/2026 |.......... 8,500 |...... 44,486,943 |...... 5,233.7580 |..evvvnnninnns 0f..... 3,926,320 |...ovvnnnnnnn 0f..... 2,759,010 f.evuuneenes [ 2,759,010 |.....(1,167,310))...ccuunnnnnnnne (O (SRR | FORR | KRR | IRurr {174 R
S&P 500 6/23/2025
Strike @ 4674
784628150 .............. Variable Annuities ... |Exhibit 5 ... [Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 06/23/2023 |. 06/23/2025 |......... 23,000 |..... 107,502,000 |...... 4,674.0000 |...... 9,339,477 |eeveneen [V O 0f..... 3,071,717 | | 3,071,717 |..... (2,759,477 ). O feeeieeiiiiee s O et O [ O e (070
S&P 500 9/18/2025
Strike @ 4836.59
784626151 ... .iiieeenns Variable Annuities ... |Exhibit 5 ... [Equity/Index |BNP Paribas KVQRAN7OVEIIBJPSK1K14 |. 09/18/2023 |. 09/18/2025 |......... 26,500 |..... 128,169,635(...... 4,836.5900 |..... 11,183,000 |...eovviennnen [ 0f..... 4,866,498 [....oooooen [t 4,866,498 |.....(3,827,329)]...cc0uunnnnnnne Ofeiiiiiinn 0 O [ 0 oot [0/0 Lo
0169999999. Subtotal - Purchased Options - Hedging Other - Put Options 20,522,477 15,224,791 0 18,535,304 | XXX 18,535,304 0 0 0 0 XXX
0219999999. Subtotal - Purchased Options - Hedging Other 74,662,860 90,386,906 0 259,650,237 [ XXX 259,650,237 0 0 0 0 XXX
0289999999. Subtotal - Purchased Options - Replications 0 0 0 0 XXX 0 0 0 0 0 XXX
0359999999. Subtotal - Purchased Options - Income Generation 0 0 0 0 XXX 0 0 0 0 0 XXX
0429999999. Subtotal - Purchased Options - Other 0 0 0 0 XXX 0 0 0 0 0 XXX
0439999999. Total Purchased Options - Call Options and Warrants 54,140,383 75,162,115 0f 241,114,933 [ XXX 241,114,933 0 0 0 0 XXX
0449999999. Total Purchased Options - Put Options 20,522,477 15,224,791 0 18,535,304 | XXX 18,535,304 0 0 0 0 XXX
0459999999. Total Purchased Options - Caps 0 0 0 0 XXX 0 0 0 0 0 XXX
0469999999. Total Purchased Options - Floors 0 0 0 0 XXX 0 0 0 0 0 XXX
0479999999. Total Purchased Options - Collars 0 0 0 0 XXX 0 0 0 0 0 XXX
0489999999. Total Purchased Options - Other 0 0 0 0 XXX 0 0 0 0 0 XXX
0499999999. Total Purchased Options 74,662,860 90,386,906 0 259,650,237 [ XXX 259,650,237 0 0 0 0 XXX
0569999999. Subtotal - Written Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 XXX
0639999999. Subtotal - Written Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 XXX
RUSSELL 2000 1/14/2025
Strike @ 2048.5122 Fixed Index Annuities
464288164 ... | Exhibit 5 ... |Equity/Index [BNP Paribas KVORAN7OVENBJPSK1K14 | 01/12/2024 |. 01/14/2025 |.......... 6,107 |...... 12,510, 715(...... 2,048.5122 |.covveenee 0f...... (321,226)].ccvvveeaeenee 0f...... (756, 751)[ cevvenenes o (756,751)....... (435,525))...ceeeeennnnns O feeeieeiiiiee s O et O [ O e (070
RUSSELL 2000 1/17/2025
Strike @ 2061.83 Fixed Index Annuities
464288166 .......cevves | eeeeeeeeii s Exhibit 5 ... |Equity/Index |Goldman Sachs W22LROWP2|HZNBBBKS528 | 01/19/2024 |. 01/17/2025 |............ 337 | 694,198 ...... 2,061.8300 [c..unviiirnnnnns Of....... (18,821)[..cevvvvnnnnnns Of....... [CAIVAL) [T RO (41, 777)].ceeeer(22,956)).ceneeiieannn [N SRR | AU | KRR | IUrrn {174 R
RUSSELL 2000 1/24/2025
Strike @ 2094.48 Fixed Index Annuities
464288165 ....oeiieirnns | i Exhibit 5 ... |Equity/Index [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 01/26/2024 |. 01/24/2025 |............ 365 |...oeennns 764,024{...... 2,094.4800 |....euuuraennes [0 (12,912)]. s [ (42,714)] oo [ (42,714)].........(29,802)]. .cevuneaernes Ofeiiiiiiie O O 0 e [0/0
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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)
RUSSELL 2000 1/31/2025
Strike @ 2116.05 Fixed Index Annuities
464288167 ..oeeeeenes | Exhibit 5 ... |Equity/Index [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 02/02/2024 |.01/31/2025 |............ 363 |..cennnnnn 767,386 ]...... 2,116.0500 [...eeeeeennnnns [V (14,200)f..cceeeennnnnes [V (41,760) .eevneeens o (41,760)]......... (27,560)[.cceveennnnnes [V [V PO (U [V (. 0/0 weviiaees

RUSSELL 2000
10/11/2024 Strike @ |Fixed Index Annuities

1795.20631 464256161 Exhibit 5 ... |Equity/Index [Wells Fargo ........ KBTHIDSPRFMYMCUFXTOQ |. 10/13/2023 |.10/11/2024 |..........3,507 |........ 6,295,735]...... 1,795.2063 |....... (195,234) (945,022)| ... (945,022)|...........(96,022)[. 0.

RUSSELL 2000

11/14/2024 Strike @ |Fixed Index Annuities Bank of America

1891.84 464258162 ... |.evveververirieierieieins Exhibit 5 ... |Equity/Index [Merr ................. EYKNGVOZCBBVDOIULBBO . 11/14/2023 |. 11/14/2024 |.......... 4149 ........ 7,849,793 ...... 1,891.8400 |....... (196,027)]...vevevvvenens (L] S 0. (872,208 evvvenea o (872,2993)|.......... (85,922)...eeree (L) U] O (L (0] 0/0 evveee.

RUSSELL 2000
12/13/2024 Strike @ |Fixed Index Annuities
2105.942 464288163 ... [.coooiiiiiiiiiiiiiiiins Exhibit 5 ... [Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 12/14/2023 |. 12/13/2024 |.......... 3,649 [........ 7,685,362 |...... 2,105.9420 |....... (236,067)......cccunneen [0 R [V (242,211)] eveeeeens [ (242,271)........ 16,533 [..vveeeeinnnes (1 [0 R [V 0f cooeenns 0/0 ..o
RUSSELL 2000 2/14/2025
Strike @ 2091.379 Fixed Index Annuities
464258169 .....oooeeiies [ e Exhibit 5 ... [Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 . 02/14/2024 |. 02/14/2025 |......... 11,946 |...... 24,983,216 ...... 2,091.3790 |- 0]...... (947,966)].....cvvenne 0].... (1,387,019)] .eeeeeeens feeeee (1,387,019)|....... (439,053)]....ccceennnnen (U FO (1 (U FOT 0f oo 0/0 ..o
RUSSELL 2000 2/14/2025
Strike @ 2101.49 Fixed Index Annuities
464288170 .o [ Exhibit 5 ... |Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 02/16/2024 |. 02/14/2025 |.............. -7 P, 182,977 ...... 2,101.4900 ... [V PO (8,199)f..vvvvvninnnnnns (1) F (CHA10)) U R (9,210)].......... (1,010)]..ccceeeeenns (1 [0 R [V 0f cooeenns 0/0 ..o
RUSSELL 2000 2/21/2025
Strike @ 2116.71 Fixed Index Annuities
464288171 e | Exhibit 5 ... |Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBBBKS28 . 02/21/2024 |. 02/21/2025 |.............. 56 ... 117,985...... 2,116.7100 |- (1) P (3,794)[..cceeeennes (1) P [(HN1)) [ R (6,015).......... (2,222)]cccienne (U FO (1 (U FOT 0f oo 0/0 ..o
RUSSELL 2000 2/21/2025
Strike @ 2141.78 Fixed Index Annuities
464288172 oo [ Exhibit 5 ... |[Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 02/23/2024 |.02/21/2025 |.............. 65].......... 138,552 ...... 2,141.7800 |.....ooennnnnen [V PO (2,860)].......cceennnnn (1) F (6,936)[ +eeeeennns forneaennne (6,936)].......... (4,076)]......cceeennnn (1 [0 R [V 0f oo 0/0 ..o
RUSSELL 2000 2/28/2025| o
Strike @ 2149.28 Fixed Index Annuities Bank of America
464258173 ... T I Exhibit 5 ... |Equity/Index |Merr ...
RUSSELL 2000 2/28/2025

Strike @ 2165.84 Fixed Index Annuities
464288182 .oovvviiiiien [ Exhibit 5 ... [Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28  [. 03/01/2024 |. 02/28/2025 |............. 22).......... 525,195 |...... 2,165.8400 |................ [V O (19,431))cevviiiiienns (1) R (21,316)[ ceeeeennns fereennne (21,316)f.......... (1,885).....cccennnns (1 [0 R [V 0f cooeenns 0/0 ..o
RUSSELL 2000 2/7/2025 | o
Strike @ 2090.24 Fixed Index Annuities Bank of America
464258168 .......oeeeees [ e Exhibit 5 ... [Equity/Index |Merr ................. EYKN6V0ZCBBVDIIULBBO . 02/09/2024 |. 02/07/2025 |............. 425 |.......... 889,021|...... 2,090.2400 |.....evveennne (1) T (20, 19)[.eeeees (1) T (AL} P (49,718)......... (29,599)]....cveeeennes (U FO (1 (U FOT 0f oo 0/0 ..o
RUSSELL 2000 3/13/2025
Strike @ 2187.48 Fixed Index Annuities
46428177 v [ Exhibit 5 ... [Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 03/13/2024 |.03/13/2025 |............. PT Y R 556,342|...... 2,187.4800 |................ [V O (12,583))+cevvveeenennns (1) R (20,614) ceeeeennnns [ (20,614).......... (8,031)..ccceeeennns (1 [0 R [V 0f oo 0/0 ..o
RUSSELL 2000 3/14/2025| o
Strike @ 2112.8282  [Fixed Index Annuities Bank of America
464258178 ... | e Exhibit 5 ... [Equity/Index |Merr ................. EYKN6V0ZCBBVDIIULBBO . 03/14/2024 |. 03/14/2025 |.......... 9,659 |...... 20,408,589 |...... 2,112.8282 ... 0]...... (658,654).......ccenn. 0].... (1,186,535)] .vveeeeen [ennee (1,186,535)|....... (527,880)-..evveeennnne (U FO (1 (U FOT 0f oo 0/0 ..o
RUSSELL 2000 3/14/2025
Strike @ 2182.22 Fixed Index Annuities
464288179 oo [ Exhibit 5 ... [Equity/Index |Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  [. 03/15/2024 |. 03/14/2025 |............ 515 |........ 1,124,498 |...... 2,182.2200 |....uvveennnne [V O (23,609))..cevvvrinnnnns (1) R (23X 2)) T R (44,635)|......... (21,026)....00vvvnnnnnnn (1 [0 R [V 0f cooeenns 0/0 ..o
RUSSELL 2000 3/21/2025
Strike @ 2150.49 Fixed Index Annuities
464258180 ......eveeeees [ e Exhibit 5 ... [Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 03/21/2024 |. 03/21/2025 |............ 402 |.......... 865,529 |...... 2,150.4900 |......ooveennne (1) T (40,072)..cceeeenenee (1) T (44,337)) e | (44,337)....cce (4,265)...ccccennnnnnn (U FO (1 (U FOT 0f oo 0/0 ..o
RUSSELL 2000 3/27/2025
Strike @ 2195.18 Fixed Index Annuities
464288181 ..............
RUSSELL 2000 3/6/2025
Strike @ 2227.11 Fixed Index Annuities
464258175 ..o [ e Exhibit 5 ... |Equity/Index |Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  [. 03/06/2024 |. 03/06/2025 |............ 215 ... 478,361 |...... 2,227.100 [ (1) P [[8:72:)) RO [ R QRG] P (13,680)|.......... [(1573) T (U FO (1 (U FOT 0f oo 0/0 ..o
RUSSELL 2000 3/7/2025
Strike @ 2198.71 Fixed Index Annuities
464288176 .o [ Exhibit 5 ... |[Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 03/08/2024 |.03/07/2025 |.............. Ml 95,644/...... 2,198.7100 |.....ceennnnnen [V PO (P27(5)) [V F (3,703) ceveenns [ (3,703).......... (1,227 )i (1 (I R (1 0f oo 0/0 ..ocvrnnnns
RUSSELL 2000 4/12/2024
Strike @ 1854.003199 |[Fixed Index Annuities
464288155 ....oeeeiiiie [, Exhibit 5 ... [Equity/Index |BNP Paribas ........ KVQRAN7OVEWBJPSK1K14 [ 04/14/2023 |. 04/12/2024 |......... 10,221 ]...... 18,949,767]...... 1,854.0032....... (728,226)|................ [\ A 0]....... (617,803)[....cevv oo (617,803).......... 59,327 | {1 PP [\ A [ PP 0] oo 0/0 ..

EYKN6V0ZCBBVDIIULBSO . 02/28/2024 |. 02/28/2025 |....

....264,104)...... 2,149.2800 |..

(8,236)]...

....(11,624)...

Exhibit 5 ... [Equity/Index |Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9 (. 03/27/2024 |. 03/27/2025 |............ 623 |........ 1,367,465(...... 2,195.1800 [....oeveennnnne (V) F [QER: L)) PR 0

(53,855)]......... (39,957)) . [V FO [V R [V FO 0
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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)
RUSSELL 2000 5/14/2024
Strike @ 1816.58 Fixed Index Annuities
464288156 ....eeeeeeee | Exhibit 5 ... |Equity/Index [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 05/12/2023 |. 05/14/2024 |.......... 2,767 |........ 5,026,513 |...... 1,816.5800 |....... (160,807)]-+vveeeeeeeennns [V O 0f...... (249,705)] ..cevvvnnns funnnnn (249,705)|.......... (7,440))..eeeeeenennnn [V [V PO (U [V (. 0/0 weviiaees
RUSSELL 2000 6/14/2024
Strike @ 1952.06 Fixed Index Annuities
464288157 ... Exhibit 5 ... |Equity/Index [BNP Paribas ........ KVQRAN7OVENBJPSK1K14 | 06/14/2023 |. 06/14/2024 |..........4,390 [........ 8,569,758 ...... 1,952.0600 |....... (273,886) (103,846 ... (103,846)..........60,889 |. 0.
RUSSELL 2000 7.
Strike @ 2016.29 Fixed Index Annuities
464288158 ....eiieeiis | Exhibit 5 ... |Equity/Index BNP Paribas ........ KVORAN7OVENBJPSK1K14 | 07/14/2023 |. 07/12/2024 |.......... 4,014 ........ 8,093,408 (...... 2,016.2900 |....... (226,798)]-++ e eeeeennnn [V O [V (31,830) ceveneeees o (31,830)f.......... 58,211 [ceeieeiiiinnns [V [V PO (U [V (. 0/0 weviiaees

RUSSELL 2000 8/14/2024
Strike @ 2000.7696 Fixed Index Annuities
464258159 .ooiiiiiiiies [ Exhibit 5 ... [Equity/Index |Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  [. 08/14/2023 |. 08/14/2024 |.......... 3,241 |........ 6,483,794/...... 2,000.7696 |....... (197,458)]....cvvveennnnn [0 R [V O (92,442)] cevveeeees e (92,442).......... 42,59 | (1 [0 R [V 0f cooeenns 0/0 ..o
RUSSELL 2000 9/13/2024
Strike @ 1947.0838 Fixed Index Annuities
464258160 .......oeeeees [ e Exhibit 5 ... |Equity/Index |Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  [. 09/14/2023 |. 09/13/2024 |.......... 4,537 |........ 8,834,270 |...... 1,947.0838 |....... (256,944)........cneeee (1 0]...... (415,485)] ..ceeeeenns feuenns (415,485)|............ (737)eeeeeiiiens (U FO (1 (U FOT 0f oo 0/0 ..o
S&P 500 1/14/2025
Strike @ 5196.674520 |[Fixed Index Annuities
784655249 ....ooevviiies [ Exhibit 5 ... [Equity/Index |BNP Paribas ........ KVQRAN7OVEWBJPSK1K14  [. 01/12/2024 |. 01/14/2025 |......... 45,841 |..... 238,220,030 |...... 5,196.6745 |........ceee. 0f.... (6,454,526)................ 0]... (19,097,850) ........... ... (19,007,850)]....(12,643,324)........c0uuuen. (1 [0 R [V 0f cooeenns 0/0 ..o
S&P 500 1/17/2025
Strike @ 5185.63 Fixed Index Annuities
784688250 ......evveeees [ e Exhibit 5 ... |Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28  [. 01/19/2024 |. 01/17/2025 |.......... 8,290 |...... 42,989,754 |...... 5,185.6300 [......cccvnnveen 0].... (1,548,106)......cc.nnne 0].... (3,557,432)| ..evvveeens |onne (3,557,432)|.....(2,009,326)|.......00ev.... (U FO (1 (U FOT 0f oo 0/0 ..o
S&P 500 1/24/2025
Strike @ 5282.55 Fixed Index Annuities
784658251 .vvvvvvviiien [ Exhibit 5 ... [Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 01/26/2024 |.01/24/2025 |.......... 8,952 [...... 47,289,388 |...... 5,282.5500 |.....cvveeennnne 0f.... (1,122,578)).ccvvvveeinnns 0].... (3,326,012)] ..evvnnnnnn |oenns (3,326,012)f..... (2,203,434)..00vvvnnnnnnnne (1 [0 R [V 0f oo 0/0 ..o
S&P 500 1/31/2025
Strike @ 5324.21 Fixed Index Annuities
784658254 ...
S&P 500 10/11/2024

Strike @ 4537.67733 |Fixed Index Annuities
T8ABSS243 ..o [ Exhibit 5 ... [Equity/Index |Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  [. 10/13/2023 |. 10/11/2024 |.......... 6,331 [...... 28,728,307 |...... 4,537.6773 |..... (1,649,039).....ccceeenns [0 R 0f.... (5,463,008)|.....cceen [oenen (5,463,008)..... (2,309,234)....cvvvnnnnnnnn (1 [0 R [V 0f cooeenns 0/0 ..o
S&P 500 11/14/2024 . o
Strike @ 4852.21 Fixed Index Annuities Bank of America
T8A6SS245 .....oeeeeies | e Exhibit 5 ... [Equity/Index |Merr ................. EYKN6V0ZCBBVDIIULBBO . 11/14/2023 |. 11/14/2024 |........ 16,720 |...... 81,131,183 |...... 4,852.2100 |..... (2,864,048)|................ (1 0 ... (10,403,054)|........... ... (10,4083,054)|.....(5,227,688)|................ (U FO (1 (U FOT 0f oo 0/0 ..o
S&P 500 12/13/2024
Strike @ 5128.735 Fixed Index Annuities
TBABSS2AT . [ Exhibit 5 ... [Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 12/14/2023 |. 12/13/2024 |......... 32,324 |..... 165,778,717 |...... 5,128.73%0 |..... (4,972,520)....ccceeennnnn [0 R 0]... (14,064,39)) ........... ... (14,064,3%)).....(8,278,455)[........0uunnene (1 [0 R [V 0f oo 0/0 ..o
S&P 500 2/14/2025
Strike @ 5204.145 Fixed Index Annuities
T846SS256 ......evveeees [ e Exhibit 5 ... [Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 02/14/2024 |. 02/14/2025 |........ 16,318 |...... 84,919,417...... 5,204.1450 |........ocee... 0].... (4,673, 115)]....oeeeennene 0].... (7,223,450)( ....cevvs fennes (7,223,450)|.....(2,550,336)......00vennnnne (U FO (1 (U FOT 0f oo 0/0 ..o
S&P 500 2/14/2025
Strike @ 5364.31 Fixed Index Annuities
784658258 ....evvvvviien [ Exhibit 5 ... [Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 02/16/2024 |. 02/14/2025 |.......... 4,911 [...... 26,345,199 ...... 5,364.3100 |....cuvveeennnne 0f.... (1,096, 164))...ccevvrnnnnns 0].... (1,674, 741)| ..ccoeeee o (1,674,741)|....... (578,577 )vcvvvvvvrennnnns (1 [0 R [V 0f cooeenns 0/0 ..o
S&P 500 2/14/2025 . o
Strike @ 5411.29 Fixed Index Annuities Bank of America
T8ABSS2DT ... | e Exhibit 5 ... [Equity/Index |Merr ................. EYKN6V0ZCBBVDIIULBBO . 02/14/2024 |. 02/14/2025 |.......... 4,601 |...... 24,897,291 |...... 5,411.2900 |....evveennne 0]...... (564,345)]....ccceeennnnen 0].... (1,438,987)] .eeeeeeen [eneee (1,438,987)|....... (874,642)]......cueene. (U FO (1 (U FOT 0f oo 0/0 ..o
S&P 500 2/21/2025
Strike @ 5382.78 Fixed Index Annuities
784688259 ..............
S&P 500 2/21/2025

Strike @ 5420.2 Fixed Index Annuities
784688260 ........eevees [ e Exhibit 5 ... [Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 02/23/2024 |. 02/21/2025 |.......... 2,852 |...... 15,458,410 |...... 5,420.2000 |.......oeennn. 0]...... (566,875))......eveeeennnn 0l...... (893,072)] ..vvvvveeen |oneen (893,072)....... (326,197))-.ccveenne (U FO (1 (U FOT 0f oo 0/0 ..o
S&P 500 2/28/2025 . o
Strike @ 5478.92 Fixed Index Annuities Bank of Anerica
784655261 ....vvvvveiinn [ Exhibit 5 ... [Equity/Index |Merr ................. EYKN6V0ZCBBVDIIULBBO . 02/28/2024 |. 02/28/2025 |.......... 4,912 (...... 26,912,345 ...... 5,478.9200 |......ovvennne [V (894,133).....cceeenn 0].... (1,405,450)] ...evvnnnnn |oenns (1,405,450)|....... (511,316))..ceveererenns (1 (I R (1 0f oo 0/0 ..ocvrnnnns
S&P 500 2/28/2025
Strike @ 5499.38 Fixed Index Annuities
784688271 .. [, Exhibit 5 ... [Equity/Index |Goldman Sachs ...... W22LROWP2 [HZNBB6KS28 [. 03/01/2024 |. 02/28/2025 |.......... 2,789 |...... 15,337, 441|...... 5,499.3800 |................ 0]....... (588, 160)|................ 0]....... (768,715)[ ...oovvnee e (768,715)|....... (180,555)).....ceeeeeee {1 PP [\ A [ PP 0] oo 0/0 ..

Exhibit 5 ... |Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 02/02/2024 |.01/31/2025 |......... 11,029 (... 63,514,098 |...... 5,324.2100 |..

..... (1,407,963)|...

..... (4,204,967 ... .....(4,204,967)|.....(2,797,004)|.

Exhibit 5 ... [Equity/Index |Goldman Sachs ...... W22LROWP2 [HZNBB6KS28 [ 02/21/2024 |. 02/21/2025 |.......... 4,062 |...... 21,865,229 ....... 5,382.7800 [....oeveernnnnns 0...... (755, 119)). oo 0]..... (1,359,339)] --vvveeees |oennn (1,359,339)f....... (604,220)......0vveeennnn [V FO [V R [V FO 0




6903

STATEMENT AS OF MARCH 31, 2024 OF THE AUGUSTAR 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)
S&P 500 2/7/2025
Strike @ 5433.87 Fixed Index Annuities Bank of America
T8ABSS255 ....eeeeeeee | Exhibit 5 ... |Equity/Index Merr ................. EYKN6VOZCBBVDIIULBBO  |. 02/09/2024 |. 02/07/2025 |.......... 7,94 |...... 43,058,312|....... 5,433.8700 |...evuunnaanne 0f.... (1,093,469)]......cccvnnnnnn 0f.... (2,330,985)] .ccevvnnnns fennnn (2,330,985)|..... (1,237,515))ceeeeeeeeennns [V [V PO (U [V (. 0/0 weviiaees
S&P 500 3/13/2025
Strike @ 5532.35 Fixed Index Annuities
784658266 ... Exhibit 5 ... |Equity/Index |Morgan Stanley .... 4POUHN3JPFGFNF3BB653 . 03/13/2024 [.03/13/2025 |..........5,110 [...... 28,270,309 ...... 5,532.3500 [-vovvevrvririnns O [ooen (1,020,762)|.... 0 [ (1,374,176) o (1,374,176)|....... (344,414)|. 0.
S&P 500 3/14/2
Strike @ 5359.5895  [Fixed Index Annuities Bank of America
TBABSS267 ...eeevveeee | e Exhibit 5 ... |Equity/Index Merr ................. EYKN6VOZCBBVDIIULBBO |. 03/14/2024 |. 03/14/2025 |......... 19,218 |..... 102,998,126 |...... 5,359.5895 [....ccevnunnnnns 0f.... (5,418,647)[....ccevvnnnnnns 0f.... (7,024,607)(..ccneeeecs |-nnee (7,024,607),..... (1,605,961)[....cccvnnnnnnne [V [V PO (U [V (. 0/0 weviiaees
S&P 500 3/14/2025
Strike @ 5584.96 Fixed Index Annuities
TBABSS268 ........euoves | eveeeeeeiie s Exhibit 5 ... |Equity/Index [Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  |. 03/15/2024 |. 03/14/2025 |.......... 4,267 |...... 23,831,918 (...... 5,584.9600 |.......urenne 0f...... (601,175)]..ccevvvnnnnnnns 0f.... (1,038,249)] .ccvvvnnnnn fennnn (1,038,249)f........ (437,074)...ceeviinnnnns [ [V R [ Of cevvnnnnns 0/0 wivieins
S&P 500 3/21/2025
Strike @ 5571.99 Fixed Index Annuities
T8ABSS269 .....ccevvnes | Exhibit 5 ... |Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 03/21/2024 |. 03/21/2025 |.......... 4,507 |...... 25,112,290 |...... 5,571.9900 |..cvvnunnaanne 0f.... (1,168,940)[....ccevvnnnnnns 0f.... (1,151,222)] .eevveens fennnn (1,151,222).......... 17,718 | [V [V PO (U [V (. 0/0 weviiaees
S&P 500 3/27/2025
Strike @ 5605.29 Fixed Index Annuities
TBABSS270 ....evvvvnnees | e Exhibit 5 ... |Equity/Index [Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  |. 03/27/2024 |. 03/27/2025 |.......... 5,737 |...... 32,159,791 |...... 5,605.2900 |.....eunnnnnne 0f...... (865,461)[.......cc0vnnnnn 0f.... (1,401,168)]....cceven o (1,401,168)|....... (535,707)[.uueeeviennnns [ [V R [ Of cevvnnnnns 0/0 wivieins
S&P 500 3/6/2025
Strike @ 5490.98 Fixed Index Annuities
TBABSS264 ......cevvnes | Exhibit 5 ... |Equity/Index [Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  |. 03/06/2024 |. 03/06/2025 |.......... 7,435 |...... 40,826,589 ...... 5,490.9800 |...cvvunneenns 0f.... (1,381,915)[...cccvvennnnnne 0f.... (2,17,611)].cceevvnnas |oenee (2,117,611)....... (735,695)..cvvveeeaenes [V [V PO (U [V (. 0/0 weviiaees
S&P 500 3/7/2025
Strike @ 5538.82 Fixed Index Annuities
TBABSS265 .......cevvuer | eeeeeeeeiie s Exhibit 5 ... |Equity/Index [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 03/08/2024 [. 03/07/2025 |.......... 3,076 |...... 17,037,410|....... 5,538.8200 |......uunnnne 0f...... (526,553)]...0vvnnninns 0f...... (802,333)] .evvvvnnnn [eunnnns (802,333)....... (275,780)[...ueeeevennnns [ [V R [ Of cevvennnns 0/0 wivieins
S&P 500 4/12/2024
Strike @ 4315.55852 |Fixed Index Annuities
78468$231 ... e |- Exhibit 5 ... |Equity/Index BNP Paribas ........ KVQRAN7OVEIBJPSK1K14 | 04/14/2023 |. 04/12/2024 |......... 24,559 |..... 105,985,802 (...... 4,315.5585 |..... (6,781,883)| .. 0]....(23,241,984)] ... ....(23,241,984)... (10,096,669)). 0.
S&P 500 5/14/2024
Strike @ 4334 Fixed Index Annuities
T846S$233 ....iiiiiiinn | e Exhibit 5 ... |Equity/Index [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 05/12/2023 [. 05/14/2024 |.......... 9,203 |...... 40,275,515 |...... 4,334.0000 |..... (2,296,484))...0uuveeeennnn [V PR 0f.... (8,824, 181)(..cevveecn | (8,824,181)..... (3,747,659))...uuieinnnnns [ [V R [ Of cevvnnnnns 0/0 wivieins
S&P 500 6/14/2024
Strike @ 4594.28 Fixed Index Annuities
T8ABSS235 ....eeeeeeee | Exhibit 5 ... |Equity/Index BNP Paribas ........ KVQRAN7OVENBJPSK1K14  |. 06/14/2023 |. 06/14/2024 |.......... 7,957 |...... 36,556,364 |...... 4,594.2800 |..... (1,843,681)].cccvvnenenns [V O 0f.... (5,677,635)[..ceveeee [onnee (5,677,635)|..... (2,869,135))...uueeeeeennns [V [V PO (U [V (. 0/0 weviiaees
S&P 500 7/12/2024
Strike @ 4735.47 Fixed Index Annuities
TBABSS237 ...oveivvvies | e Exhibit 5 ... |Equity/Index [BNP Paribas ........ KVQRAN7OVENBJPSK1K14 | 07/14/2023 |. 07/12/2024 |.......... 7,421 |...... 35,143,675 |....... 4,735.4700 |..... (1,609,924)f.......cc0nnnnns [V PR 0f.... (4,486,478)(........cen | (4,486,478)|..... (2,442,866).......ccvnnnnns [ [V R [ Of cevvennnns 0/0 wivieins
S&P 500 8/14/2024
Strike @ 4724.0834 Fixed Index Annuities
7846S$239 ....iieeeeie | Exhibit 5 ... |Equity/Index [Wells Fargo ........ KB1H1DSPRFMYMCUFXTO9  |. 08/14/2023 |. 08/14/2024 |.......... 8,210 |...... 38,785,244 |....... 4,724.0834 |..... (1,949,293)]...eeeeecnn [V O 0f.... (5,310,402)] ..covvnnnns fennnn (5,310,402)|..... (2,731, 732)] e [V [V PO (U [V (. 0/0 weviiaees
S&P 500 9/13/2024
Strike @ 4716.8397 Fixed Index Annuities
78468241 ...iiiiiiiiins | Exhibit 5 ... |Equity/Index [Wells Fargo ........ KB1H1DSPRFMYMCUFXTO09 |. 09/14/2023 |. 09/13/2024 |........ 11,112 ...... 52,415,457]...... 4,716.8397 |..... (2,662,648)[........cc0unnns [ 0]..... (7,536,293)] .ccvvvnnnns fonnnn (7,536,293)..... (3,717,027 oo ovvvennnnnns [ [0 (U] O cevvennnns 0/0 tivvennnnnns
0649999999. Subtotal - Written Options - Hedging Other - Call Options and Warrants (29,100,967)]  (33,893,591) 0 (154,510,694) XXX (154,510,694)]  (73,411,974) 0 0 0 0] XXX XXX
0709999999. Subtotal - Written Options - Hedging Other (29,100,967)]  (33,893,591) 0 (154,510,694) XXX (154,510,694)]  (73,411,974) 0 0 0 0] XXX XXX
0779999999. Subtotal - Written Options - Replications 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0849999999. Subtotal - Written Options - Income Generation 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0919999999. Subtotal - Written Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0929999999. Total Written Options - Call Options and Warrants (29,100,967)]  (33,893,591) 0 (154,510,694) XXX (154,510,694)]  (73,411,974) 0 0 0 0] XXX XXX
0939999999. Total Written Options - Put Options 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0949999999. Total Written Options - Caps 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0959999999. Total Written Options - Floors 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0969999999. Total Written Options - Collars 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0979999999. Total Written Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0989999999. Total Written Options (29,100,967)  (33,893,591) of (154,510,694 XXX (154,510,694)  (73,411,974) 0 0 0 0] XXX XXX
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STATEMENT AS OF MARCH 31, 2024 OF THE AUGUSTAR 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)
CREDIT SUISSE FB USA
INC Fixed Rate CSL FINANCE PTY CREDIT SUISSEFB (e 3.780000
Currency Swap BSWAP1 |LIMITED Q1297#AF5 . |Sch D ........ Currency..... USA Lo EXD7DEVFDH4HOFFQ7349 ). 11/12/2014 |. 11/12/2024 |............... 0f..... 9,038,400 [/(1.930000)  Jeereiiiiieennes (U] [ 49,160 |...... 1,481,900 [..oovevennn |oenee 1,481,900 |.oevvvennnnens [V 179,900 [.eevvvninens [ T ()] R 35,488 .......... 100/100 ........
1019999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 - Foreign Exchange 0 0 49,160 1,481,900 | XXX 1,481,900 0 179,900 0 0 35,488 | XXX XXX
1049999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 49,160 1,481,900 | XXX 1,481,900 0 179,900 0 0 35,488 | XXX XXX
1109999999. Subtotal - Swaps - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1169999999. Subtotal - Swaps - Hedging Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1229999999. Subtotal - Swaps - Replication 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1289999999. Subtotal - Swaps - Income Generation 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1349999999. Subtotal - Swaps - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1359999999. Total Swaps - Interest Rate 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1369999999. Total Swaps - Credit Default 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1379999999. Total Swaps - Foreign Exchange 0 0 49,160 1,481,900 | XXX 1,481,900 0 179,900 0 0 35,488 | XXX XXX
1389999999. Total Swaps - Total Return 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1399999999. Total Swaps - Other 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1409999999. Total Swaps 0 0 49,160 1,481,900 | XXX 1,481,900 0 179,900 0 0 35,488 | XXX XXX
1479999999. Subtotal - Forwards 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1509999999. Subtotal - SSAP No. 108 Adjustments 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 49,160 1,481,900 | XXX 1,481,900 0 179,900 0 0 35,488 | XXX XXX
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1709999999. Subtotal - Hedging Other 45,561,893 56,493,315 0 105,139,544 | XXX 105, 139, 544 4,973,328 0 0 0 0 XXX XXX
1719999999. Subtotal - Replication 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1729999999. Subtotal - Income Generation 0 0 0 0] XXX 0 0 0 0 0 0| XXX XXX
1739999999. Subtotal - Other 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1759999999 - Totals 45,561,893 56,493,315 49,160 106,621,444 [ XXX 106,621,444 4,973,328 179,900 0 0 35,488 | XXX XXX

Description of Hedged Risk(s)

(a)l Code I

Financial or Economic Impact of the Hedge at the End of the Reporting Period

(b)l Code I
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STATEMENT AS OF MARCH 31, 2024 OF THE AUGUSTAR LIFE INSURANCE COMPANY

SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17
Change in
Variation Change in
Description Margin Variation Hedge
of ltem(s) Gain Margin Effectiveness
Hedged, Date of (Loss) Used| Cumulative Gain at
Used for Type(s) | Maturity Book/ to Adjust | Variation (Loss) Inception
Number Income Schedule/ of or Transac- | Reporting Adjusted Cumulative | Deferred Basis of | Margin for |Recognized and at Value of
Ticker of Notional Generation Exhibit Risk(s) Expira- Trade tion Date Carrying Variation | Variation Hedged All Other | in Current Potential Quarter-end | One (1)
Symbol | Contracts Amount Description or Replicated Identifier (a) tion Exchange Date Price Price Fair Value Value Margin Margin Item Hedges Year Exposure (b) Point
1579999999. Subtotal - Long Futures 0 0 0 0 0 0 0 0 XXX XXX
Product
ESMA ..ooooies [ LI A 1,301,009 | S&P500 EMINI FUT .... [Variable Annuities .. [Exhibit 5 ... |Equity Risk |.06/21/2024 .|CME .................. SNZ20JLFKBMNNCLQOF39 . |.03/11/2024 .]...5,191.2500 |...5,308.5000 |............ (29,313)[..evvnnnnne (29,313)f.0vvvvviiininns (VN FOTRR (VN (VN FTRR (U] [V E 59,142 [0/0 oo [, 50
Product
ESM4 ..ot [, 59 [ovenns 15,332,010 | S&P500 EMINI FUT .... |Variable Annuities .. |Exhibit 5 ... [Equity Risk [.06/21/2024 .|CME .................. SNZ20JLFKBMNNCLQOF39 . |.03/11/2024 .]...5,191.4000 |...5,308.5000 |........... (345,445) ........... (345,445)|.....cceeeenns (VN FOTRR (VN (VN FTRR (VN [ R 696,973 [0/0 ..oeeeeeeeeeee [ 50
Product
ESM4 oo [ 207 | 53,769,022 | S&P500 EMINI FUT .... |Variable Annuities .. [Exhibit 5 ... |Equity Risk |.06/21/2024 .|QME .................. SNZ20JLFKBMNNCLQOF39 . [.03/11/2024 .|...5,191.4500 |...5,308.5000 |........ (1,211,468)|........ (1,211,468)f. oo O [ O el O e 0 e 0 s 2,444,268 10/0 ...ovvnnininnnn [ erriiiiinnns 50
Product
ESM4 ..ot [ 191 |........ 49,591,748 | S&P500 EMINI FUT .... |Variable Annuities .. [Exhibit 5 ... |Equity Risk |.06/21/2024 .|QME .................. SNZ20JLFKBMNNCLQOF39 . |.03/11/2024 .]...5,191.5000 |...5,308.5000 |........ (1,117,350) |........ (1,117,350)]. oo (VN FOTRR (VN (VN FTRR (VN [V R 2,254,375 [0/0 ovvvvvrvviiann | e 50
Product
ESM4 ..ot [ 486 |....... 126,132,408 | S&P500 EMINI FUT .... |Variable Annuities .. |Exhibit 5 ... |Equity Risk [.06/21/2024 .|CNE .................. SNZ20JLFKBMNNCLQOF39 . |.03/11/2024 .]...5,191.5500 |...5,308.5000 |........ (2,841,885)........ (2,841,885)|....cvvvvnnnnns (VN FOTRR (VN (VN FTRR (U] [V R 5,733,811 [0/0 ..o [, 50
Product
ESM4 ..ot [ 865 |....... 224,494,902 | S&P500 EMINI FUT .... |Variable Annuities .. |Exhibit 5 ... |Equity Risk [.06/21/2024 .|CNE .................. SNZ20JLFKBMNNCLQOF39 . |.03/11/2024 .]...5,191.5500 |...5,308.5000 |........ (5,058,087)|........ (5,058,087)]..cccceeeennnnn (VN FOTRR (VN (VN FTRR (VN 0. 10,205,236 [0/0 ..oooeeeeeeeee [ 50
Product
ESM4 oo v, 57 |oveeens 14,786,982 [S&P500 EMINI FUT .... |Variable Annuities .. |Exhibit 5 ... |Equity Risk [.06/21/2024 .[CVE .................. SNZ20JLFKBMNNCLQOF39 . 1.03/11/2024 .]...5,191.6000 |...5,308.5000 |........... (333,165)f........... (333,165)[...vvvvnennnnnns Ol [\ O Ol [\ AN Ofieeenn. 672,196 [0/0 ..oooveeeeeeee [, 50
1609999999. Subtotal - Short Futures - Hedging Other (10,936,713) (10,936,713) 0 0 0 0 0 22,066,000 XXX XXX
1649999999. Subtotal - Short Futures (10,936,713) (10,936,713) 0 0 0 0 0 22,066,000 XXX XXX
1679999999. Subtotal - SSAP No. 108 Adjustments 0 0 0 0 0 0 0 0 XXX XXX
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 0 0 0 0 XXX XXX
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 0 0 0 0 XXX XXX
1709999999. Subtotal - Hedging Other (10,936,713) (10,936,713) 0 0 0 0 0 22,066,000 XXX XXX
1719999999. Subtotal - Replication 0 0 0 0 0 0 0 0 XXX XXX
1729999999. Subtotal - Income Generation 0 0 0 0 0 0 0 0 XXX XXX
1739999999. Subtotal - Other 0 0 0 0 0 0 0 0 XXX XXX
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives 0 0 0 0 0 0 0 0 XXX XXX
1759999999 - Totals (10,936,713) (10,936,713) 0 0 0 0 0 22,066,000 XXX XXX
Beginning Cumulative Ending
Broker Name Cash Balance Cash Change Cash Balance
PP APt (17,280,300) [.eeeeeeeiiiiieeeen 6,343,588 |........ceuneneneee (10,936,713)
Total Net Cash Deposits (17,280,300) 6,343,588 (10,936,713)

Description of Hedged Risk(s)

(b) [ Code ] Financial or Economic Impact of the Hedge at the End of the Reporting Period |
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STATEMENT AS OF MARCH 31, 2024 OF THE AUGUSTAR 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 0 (10,936,712) 0 0 (10,936,712) 0 22,066,000 22,066,000
BARCLAYS CAPITAL evvviiiiiiiiiiie it renni s AC28XIWI3WIBK2824319 . |... Y . 6,560,000 |.... .. 17,664,691 |... 0 ... 11,104,691 |... 17,664,691 .. ... 11,104,691 |... .0
BNP PARIBAS .... ... KVOR4N7VEIBJPSK1K14 . Y. 19,810,000 ...0 28,550,332 8,740,332 |... . 28,550,332 | ... 0. 8,740,332 |... .0 ..
CREDIT SUISSE .. ANGGYXNXOJLX3X63JN86 . Y. . 1,470,000 ...0 . 1,481,900 .. 11,900 |... .. 1,481,900 | ... 0 ... 11,900 |...
GOLDMAN SACHS ........... .. I22LROWP2IHZNBB6K528 . Yoo oo Y ...0 19,235,888 . 19,235,888 |... . 19,235,888 | ... 0. . 19,235,888 |...
BANK OF AMERICA MERRILL LYNCH ... EYKN6VOZCB8VDIIULB8O . Y. . 4,510,000 ...0 13,691,517 .. 9,181,517 |... ... 13,691,517 |... 0 .. 9,181,517
MORGAN STANLEY ... . 4PQUHN3JPFGFNF3BBE53 . Y. 15,740,000 ...0 15,806, 354 .. 66,354 |... ... 15,806,354 | ... JU (N O 66,354 |...
WELLS FARGO KB1H1DSPREMYMCUFXT09 . |... Y A . 10,190,761 |... . ... 10,190,761 |... 10,190, 761 .. ... 10,190,761 |...
0299999999. Total NAIC 1 Designation 48,090,000 0 106,621,444 0 58,531,444 106,621,444 0 58,531,444
0899999999. Aggregate Sum of Central Clearinghouses (Excluding Exchange Traded) 0 0 0 0 0 0 0 0 0

0999999999 - Gross Totals

22,066,000

48,090,000 0 106,621,444 (10,936,712) 58,531,444 106,621,444 (10,936,712) 58,531,444 22,101,488
1. Offset per SSAP No. 64 0 0
2. Net after right of offset per SSAP No. 64 106,621,444 (10,936,712)
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Collateral Pledged by Reporting Entity

STATEMENT AS OF MARCH 31, 2024 OF THE AUGUSTAR LIFE INSURANCE COMPANY

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

1 2 3 4 5 6 7 8 9
Book/Adjusted Type of
Exchange, Counterparty CusIrP Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (I, VorIV)

0199999999 - Total

Collateral Pledged to Reporting Entity

1 2 3 4 5 6 7 8 9
Book/Adjusted Type of
Exchange, Counterparty CusIrP Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (1, V or IV)
BARCLAYS CAPITAL et et eeeeee e e e et e e e e e e e e e e e e e e e e e e e e nnn e e e e e ennnans AC28XWWI3WIBK2824319 .. [ MONEY MARKET FUND 31846V-56-7 ........ FIRST AMERICAN TREASURY .....eeieeieeeeeienie e e e e eenn e e e eerne e e e eennne e e e eennnneeeee [erneeeeeennneeeeeennna 6,560,000 [...oeeeeennnneeeeennnd 6,560,000
BNP PARIBAS ... KVOR4NTOVEWBJPSK1K14 .. | MONEY MARKET FUND 31846V-56-7 ........ FIRST AMERICAN TREASURY .... 19,810,000 |.... 19,810,000 |..
CREDIT SUISSE ..... . ANGGYXNXOJLX3X63JN86 .. [ MONEY MARKET FUND . . | 31846V-56-7 FIRST AMERICAN TREASURY ... ,470,000

BANK OF AMERICA MERRILL LYNCH .
MORGAN STANLEY

. EYKN6V0ZCBBVDIIULBBO .
4PQUHN3JPFGFNF3BB653 ..

MONEY MARKET FUND .
MONEY MARKET FUND

. [31846V-56-7

31846V-56-7 ........

FIRST AMERICAN TREASURY ...
FIRST AMERICAN TREASURY

,510,000

.... 15,740,000 |....

15,740,000

.1,470,000 |..
.4,510,000 |..

0299999999 - Total

48,090,000

48,090,000
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STATEMENT AS OF MARCH 31, 2024 OF THE AUGUSTAR LIFE INSURANCE COMPANY

SCHEDULE DB - PART E

Derivatives Hedging Variable Annuity Guarantees as of Current Statement Date

This schedule is specific for the derivatives and the hedging programs captured in SSAP No. 108
CDHS Hedged ltem Hedging Instruments
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19
Fair Value Current Year Hedging
Gain (Loss) Current Year Increase/ Instruments'
Prior Fair | Ending Fair in Full Fair Value Increase/ Change in | (Decrease) Current Fair
Value in Full | Value in Full | Contract | Gain (Loss) (Decrease) | the Hedged | in VM-21 Current Year Value Hedge Gain
Contract Contract | Cash Flows | in Hedged [Current Year| in VM-21 Iltem Liability Fair Value |[Current Year| Fluctuation (Loss) in Current Year
Cash Flows | Cash Flows | Attributed to Item Increase/ Liability | Attributed to | Attributed to Fluctuation Natural Not Current Year | Current Year | Current Year Total Ending
Attributed to | Attributed to Interest Attributed to | (Decrease) | Attributed to |Hedged Risk| Hedged Prior of the Offset to | Attributed to | Deferred Prescribed | Additional Deferred Deferred
Interest Interest Rates Hedged in VM-21 Interest Percentage Risk Deferred Hedge VM-21 Hedged Adjustment Deferred Deferred | Amortization| Balance
Liakili & 85 820 Balance Instruments Liability i [12-(13+14)] | Amortization | Amortization (16+17) (11+15+18)

Identifier Description




STATEMENT AS OF MARCH 31, 2024 OF THE AUGUSTAR LIFE INSURANCE COMPANY
SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date
(Securities lending collateral assets reported in aggregate on Line 10 of the Assets page (Line 9 for Separate Accounts)
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
CUSIP Administrative Book/Adjusted
Identification Description Code Symbol Fair Value Carrying Value Maturity Date
0109999999. Total - U.S. Government Bonds 0 0 XXX
0309999999. Total - All Other Government Bonds 0 0 XXX
0509999999. Total - U.S. States, Territories and Po ions Bonds 0 0 XXX
0709999999. Total - U.S. Political Subdivisions Bonds 0 0 XXX
0909999999. Total - U.S. Special Revenues Bonds 0 0 XXX
06367D-DF-9 ......... [ BANK OF MONTREAL CHICAGO ... C .... 1,502,840 |.. .... 1,500,000 |....... 10/04/2024 ...
06417M-5E-1 BANK OF NOVA SCOTIA HOUS C . 1,502,915 |.. . 1,500,000 10/17/2024
89120D-YD-5 TORONTO DOMINION BANK . C . 1,502,682 |.. . 1,500,000 11/06/2024
95001K-NJ-9 WELLS FARGO BANK NA ...... C . 1,502,201 |.. . 1,500,000 08/09/2024
CR1016-69-8 JP Morgan Securities LLC REOENT OBFR+40 . C . 1,000,000 |.. . 1,000,000 06/29/2024
CR1727-13-8 BNP Paribas SA REOENT .... C . 2,000,000 |.. . 2,000,000 05/05/2024
CR2448-69-2 HSBC Securities (USA) Inc ay . C . 4,000,000 |.. . 4,000,000 05/05/2024
CR4824-39-5 Credit Agricole Corporate & Investment C . 1,500,000 |.. . 1,500,000 04/07/2024
CR5741-72-1 .........| BofA Securities Inc. REOENT A R .... 2,000,000 |.. .... 2,000,000 |....... 05/05/2024 ...
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations 16,510,638 16,500,000 XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 16,510,638 16,500,000 XXX
1309999999. Total - Hybrid Securities 0 0 XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0 0 XXX
1909999999. Subtotal - Unaffiliated Bank Loans 0 0 XXX
2419999999. Total - Issuer Obligations 16,510,638 16,500,000 XXX
2429999999. Total - Residential Mortgage-Backed Securities 0 0 XXX
2439999999. Total - Commercial Mortgage-Backed Securities 0 0 XXX
2449999999. Total - Other Loan-Backed and Structured Securities 0 0 XXX
2459999999. Total - SVO Identified Funds 0 0 XXX
2469999999. Total - Affiliated Bank Loans 0 0 XXX
2479999999. Total - Unaffiliated Bank Loans 0 0 XXX
2489999999. Total - Unaffiliated Certificates of Deposit 0 0 XXX
2509999999. Total Bonds 16,510,638 16,500,000 XXX
4109999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) - Industrial and Miscellaneous
(Unaffiliated) 0 0 XXX
4409999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) - Parent, Subsidiaries and Affiliates 0 0 XXX
4509999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) 0 0 XXX
5109999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Industrial and Miscellaneous
(Unaffiliated) 0 0 XXX
5409999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Mutual Funds 0 0 XXX
5609999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Unit Investment Trusts 0 0 XXX
5809999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Closed-End Funds 0 0 XXX
5979999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Parent, Subsidiaries and Affiliates 0 0 XXX
5989999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) 0 0 XXX
5999999999. Total - Preferred and Common Stocks 0 0 XXX
05253)1-VD-3 ......... [ AUST & NZ BANKING GROUP ... 1D e s 1,501,794 |.. .... 1,500,000 |....... 07/25/2024 ...
05253M-VK-7 AUST & NZ BANKING GROUP . 1.0 . 1,801,030 |.. . 1,800,000 07/15/2024
06050F-HZ-8 BANK OF AMERICA NA .. 1.E . 2,000,966 |.. . 2,000,000 06/10/2024
06373L-52-8 BANK OF MONTREAL .... 1.E . 1,500,000 |.. . 1,500,000 04/02/2024
13606K-R7-3 .........| CANADIAN IMP BK COMM NY .... LLLE L .. 1,499,441 |.. 1,500,000 |....... 07/09/2024 ...
15963-BB-7 .........| CHARIOT FUNDING LLC . LLE L 1,500,083 |.. 1,500,000 |....... 08/05/2024 ...
17330Q-EQ-6 CITIBANK NA ........... 1.E . 1,500,692 |.. . 1,500, 155 05/09/2024
19421M-HM-7 COLLAT CP FLEX CO LLC . 1.E . 1,000,056 |.. . 1,000,000 12/16/2024
55607N-TJ-9 ......... | MACQUARIE BANK LIMITED .. LLLE L .... 1,500,233 |.. 1,500,000 |....... 04/17/2024 ...
60710T-LH-2 .........] MIZUHO BANK LTD/NY LLE L ... 1,649,592 |.. .... 1,649,950 |....... 07/03/2024 ...
632546-C7-8 NATIONAL AUSTRALI BANK L 1.0 . 1,499,685 |.. . 1,500,000 12/05/2024
63254G-26-3 NATIONAL AUSTRALI BANK L 1.0 . 1,502,508 |.. . 1,500,000 09/27/2024
63975U-E9-9 .........| NEDERLANDSE WATERSCHAPS .... ..1D ... .. 1,490,655 |.. 1,491,608 |....... 05/09/2024 ...
67985B-HU-0 .........| OLD LINE FUNDING LLC . .10 .. 1,500,012 |.. 1,500,000 |....... 06/06/2024
78015J-7K-7 ROYAL BANK OF CANADA NY . C 1.8 . 1,501,122 |.. . 1,500,081 06/20/2024
86564P-N1-9 SUMITOMO MITSUI TRUST NY C 1.F . 1,500,111 |.. . 1,500,000 05/21/2024
86564P-PP-0 SUMITOMO MITSUI TRUST NY C 1.F . 1,350,055 |.. . 1,350,000 08/06/2024
86565F-08-8 SUMITOMO MITSUI BANK NY . C 1.F . 2,500,660 |.. . 2,500,343 04/19/2024
86960L-GN-4 .........[ SVENSKA HANDELSBANKEN AB ... C .10 ... 500,511 |.. 500,449 |....... 06/06/2024
9509999999. Subtotal - Short-Term Invested Assets (Schedule DA type 28,799,206 28,792,586 XXX
000000-00-0 ......... | [0 PPN Coveeeenen s il 36,547 |oeeeeeeea 36,547 |oeeeeeeeiies e
9609999999. Subtotal - Cash (Schedule E Part 1 type) 36,547 36,547 XXX
05578D-AG-7 .........| BPCE SA Coveveeenn |oee U Y R .... 499,661 |.. . .. 04/15/2024 ...
06367D-B9-5 BANK OF MONTREAL CHICAGO C 1.E .500,076 |.. .500,059 04/12/2024
06741F-D4-6 BARCLAYS US CCP ......... C 1.E . 1,498,445 |.. ..1,499,334 04/04/2024
13639C-D5-1 CANADIAN NATL RAILWAY . C 2.A . 1,198,573 |.. . 1,199,279 04/05/2024
244221 -03-4 JOHN DEERE CAPITAL CORP . C 1.E . 1,498,673 |.. . 1,499,558 04/03/2024
26821L-D1-0 DZ BANK AG NY .. C 1.E . 1,499,118 |.. . 1,500,000 04/01/2024
44331B-DB-6 HPINC ..o C 2.A .997,878 |.. . 998,472 04/11/2024
44890M-DP-4 .........| HYUNDAI CAPITAL AMERICA .... C L2A ... 249,000 |.. ... 249,161 |....... 04/23/2024 ...
49271J-D5-3 .........| KEURIG DR PEPPER INC C LL2.A ... 249,698 |.. .... 249,849 |....... 04/05/2024 ...
49271J-D8-7 KEURIG DR PEPPER INC .. C 2.A 748,752 |.. . 749,201 04/08/2024
53127T-E2-5 LIBERTY STREET FDG LLC 1.E . 1,243,474 |.. ..1,244,295 05/02/2024
54316T-D4-1 ......... | LONGSHIP FUNDING LLC .10 .. .. ....699,687 |....... 04/04/2024 ...
59515M-D2-8 ......... | MICROSOFT CORP ..1D ... 2,198,383 |.. ... 2,199,677 |....... 04/02/2024 ...
60710T-KD-2 MIZUHO BANK LTD/NY 1.E . 1,500,471 |.. . 1,500,420 05/03/2024
62479L-D1-0 MUFG BANK LTD/NY ... 1.E 999,410 |.. . 1,000,000 04/01/2024
65409R-DF-4 NIEUN AMSTERDAM REC BV 1.E .997,311 |.. . 997,923 04/15/2024
70109L-D0-6 PARKER-HANNIFIN CORP .. 2.A .995,869 |.. . 996,524 04/24/2024
830507-D1-6 SKANDINAV ENSKILDA BANK . 1.E . 1,499,118 |.. . 1,500,000 04/01/2024
86565F-2U-5 SUMITOMO MITSUI BANK NY . 1.E . 1,000,294 |.. . 1,000,280 05/03/2024
BAWFO-8Q-7 .........| GOLDMAN SACHS FIN SQ GOVT . S 444,005 |.. 448,005 oo
8AMMFO-91-1 .........[ DUS GOVT MM SERIES INST .... LA L 4,197,425 |.. . 4,197,425
8AMMFO-AM-3 .........[ INVESCO GVT & AGCY-INST .... LA ... 3,603,055 |[.. ... 3,603,055 |[..
RPEH1X-E1-4 .........[ BNP PARIBAS ..1D ... ...11,000,000 |.. ...11,000,000 |....... 04/01/2024 ...
RPEJ1X-CE-4 BNP PARIBAS ..... 1.0 . 2,500,000 |.. . 2,500,000 04/01/2024
RPEJ1X-CL-8 HSBC SECURITIES USA INC . 1.E ....500,000 |.. ....500,000 04/01/2024
RPEMOX-K2-5 .........[ HSBC SECURITIES USA INC .... LLE L ...11,000,000 |.. ...11,000,000 |....... 04/01/2024 ...
RPEMOX-K8-2 ......... TD SECURITIES (USA) LLC ...ieeeennnseeennnunaeeeennniaaeeeenseaaeeeennnmnaeeeennnnaeeeennnnnnns BT AT TR NN 1,000,000 |.eeeeneeieiiiiiiees 1,000,000 |....... 04/01/2024 .......
9709999999. Subtotal - Cash Equivalents (Schedule E Part 2 type) 54,317,964 54,327,772 XXX
9999999999 - Totals 99,664,355 99,656,905 XXX
General Interrogatories:
1. Total activity for the year Fair Value § oo (62,700,367) Book/Adjusted Carrying Value § ... ... (62,709,350)
2. Average balance for the year  Fair Value $ - ..181,014,53  Book/Adjusted Carrying Value $ .. ....131,011,580
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:
NAIC1 § ........... 95,177,872 NAIC2 § ............. 4,442,486 NAIC3 $ ..o 0 NAIC4 $ .o 0 NAIC5 $ .o 0 NAICE $ .o 0
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STATEMENT AS OF MARCH 31, 2024 OF THE AUGUSTAR 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 (Line 9 for Separate Accounts))

1 2 3 4 5 6 7
NAIC
Designation,
NAIC
Designation
Modifier and SVO

CUSIP Administrative Book/Adjusted
Identification Description Code Symbol Fair Value Carrying Value Maturity Date

9 - Totals

General Interrogatories:
1. Total activity for the year FairValue § -cooooeeemmrmmnninnniineien Book/Adjusted Carrying Value § oo
2. Average balance for the year FairValue $ oooovveemiiieiiiiiciiieen, Book/Adjusted Carrying Value S
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STATEMENT AS OF MARCH 31, 2024 OF THE AUGUSTAR 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

U.S. Bank ..o Gincinnati, OH ..occoveveeecs o 1.0.000 [ O i 0 e 724,183,331 |........ 776,960,321 |........ 982,344,845
BMO Harris Bank N.A. ............. Chicago, IL .ot fo 1202000 [ O i 0 | 543,866 |............... 566,911 |..cocoveenvne 609,992
Goldman Sachs .......cccccocorirunne New York, NY ..o fo 120,000 [ O i 0 | 62,870,483 |.......... 81,903,607 |.......... 38,355,887
Key Bank .............. . Cincinnati, OH 202000 | 0 o 0 [ (40,659,031)|........ (54,437,044)|........ (47,245,061)|..
Fifth Third Bank ... Gincinnati, OH .....ccccocooees | o ...0.000 [ 0 i 0 | 6,335,170 |............ 7,112,321 |............ 3,569,899 |..
0199998. Deposits in ... 5 depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Open Depositories XXX | XXX 0 0 728,651 773,333 664,985
0199999. Totals - Open Depositories XXX | XXX 0 0 754,002,470 812,879,449 978,300,547
0299998. Deposits in ... 0 depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Suspended Depositories XXX [ XXX 0 0 0 0 0
0299999. Totals - Suspended Depositories XXX [ XXX 0 0 0 0 0
0399999. Total Cash on Deposit XXX | XXX 0 0 754,002,470 812,879,449 978,300,547
0499999. Cash in Company's Office XXX | XXX XXX XXX 0 0 0

0599999. Total - Cash

754,002,470

812,879,449

978,300,547
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STATEMENT AS OF MARCH 31, 2024 OF THE AUGUSTAR LIFE INSURANCE COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1

CusIP

2 3 4 5 6

Description Code Date Acquired Rate of Interest Maturity Date

7
Book/Adjusted
Carrying Value

8
Amount of Interest
Due and Accrued

9

Amount Received
During Year

0109999999.

Total - U.S. Government Bonds

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

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

ololo|lo|lo|o|oc|o|o|lo|o|o|o|o|o|e

2509999999.

Total Bonds

0

olo|lo|loc|lo|lo|o|oc|o|o|o|o|o|o|o|o|e

31846V-56-7 .......
94988A-75-9 .......

B 03/26/2024
oo 03/31/2024

FIRST AMERICAN GOVT OBLIG FUND CL Z
ALLSPRING 100% TR MM-INST MONEY MARKET FUND

... 126,435,504 ..
... 30,000,000 |..

..... 1,700,529

8309999999.

Subtotal - All Other Money Market Mutual Funds

156,435,504

1,700,529

8609999999 - Total Cash Equivalents

156,435,504

1,700,529
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