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STATEMENT AS OF SEPTEMBER 30, 2024 OF AUGUSTAR LIFE ASSURANCE CORPORATION

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 1,974,342, 714 oo, [V 1,974,342, 714 |............ 2,045,807,828
2. Stocks:
2.1 Preferred SIOCKS ......ouviieereeiririeceieietreseseseiete s et essee e ssnsessseses [reenececanenens 16,753,600 |...eovveeereeerireicicecirene [V 16,753,600 |....ccoveneevne 16,711,200
2.2 COMMON SOCKS ...ttt b [enneceesssiens 18,542,533 | [V 18,542,533 |..ooiieinne 18,325,933
3. Mortgage loans on real estate:
B FIISEHENS .ottt [ 467,042,850 |......ccovvvviieiicriirrienn [V 467,042,850 |............... 463,087,264
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
e 0 eNCUMDIANCES) ....cocveimiiiicicieiceieieies oo 0 [ 0 [ [V RN 0
4.3 Properties held for sale (less $§ ..o 0
ENCUMDIANCES) ......eeeeveieievetceeeee ettt tetesee s s et e st seses s ssesesesesesessanans [oeseteseneneneseseseseeneeeneneas (O O (O O [V 0
5. Cash ($ ...46,074,619 ), cash equivalents
[ J 1,602,031 ) and short-term
investments ($ oo 0 ) s | 47,676,650 |...coovvieecierirccieinne [V 47,676,650 |.......ccoceveee. 16,000,326
6. Contract loans (including $  «evevevrererverieieieeecene 0 premium notes) ...... [-roeeeeeuene 138,702,229 |...oooveeveeeeeeeeeeee (V1 138,702,229 |...ccvoeee. 129,952,984
7. DErIVAVES ....eviiiniiicieieiiceeteeeteeeie e nsesesessnsnsnsssesenes [ossonnnnennennnn D 010,89 L0 e 7,710,894 |, 6,521,487
8. Other inVested @SSEtS ......c.oowiowieeeeeeeeeeeeeeeeeeeeeeeeeeeee e eeeeeeseeeeseeesen forereerneenennnn 99,995 406 [0 . 55,995 406 ... 42 770,524
9. Receivables fOr SECUMLIES ..........ccvuiiiiieieiririiceiee e eeees [ 186,428 |......cocveivncceinnnn 0 e 186,428 |.....ccvvvvie 756,910
10. Securities lending reinvested collateral assets . 39,905,632 |.. 39,905,632 |.. 66,539,878
11.  Aggregate write-ins for iNVEStEd @SSELS ............ovueveeeiiiriririririeeieeeese s [rererieee s 0 oo 0 e (1 T 0
12. Subtotals, cash and invested assets (LINES 110 11) ...c.ceveveeeveveieieicrerereees |reveeeeeeens 2,766,858,936 |.....covevereereeerenne (O] 2,766,858,936 |............ 2,806,474 ,334
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 ............ccueuruiimiueieininiiecieieieeeeeeeeeeeens [ 20,154,855 | [V 20,154,855 |..oociicnnne 19,888,722
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection|................. 12,088,142 ..o [V 12,088,142 |................. 13,267,841
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ ..........ccooveiiiiinne. 0
earned but unbilled PremiumS) ..........cccoveveiiviucueieecieeeecee e [eeeeeeenenenees 96,920,073 ..o [0 96,920,073 |.ccveeeee. 103,914,834
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 reinSurers ................ccccccociiiiiiicicicices
16.2 Funds held by or deposited with reinsured companies ..............c.c.c.c.....
16.3 Other amounts receivable under reinsurance contracts ..
17.  Amounts receivable relating to uninsured plans ............cccccoeeiiiiiniienicnnens
18.1 Current federal and foreign income tax recoverable and interest thereon ... |....ccccocoeovnnrnieeennns (O T (O T [V 0
18.2 Net deferred tax asset ..
19.  Guaranty funds receivable or 0N dePOSit ............cccccveveveveveeeeeeeieieeeeeeeees |reseeeeeeieeneens 1,991,314 | (01 PO 1,991,314 [, 1,821,055
20. Electronic data processing equipment and SOfWArE ...........cccvovevereeerererenis foevereiiininniseeccie (1 T (1 T [0 OO 0
21. Furniture and equipment, including health care delivery assets
(B e 0 ) et et [V RN [V RN [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 ...............cccovevevrreeees foerererirerinnnns 44,073,399 |vovvieceeeiine (V1 44,073,399 |.cooeierene 14,867,554
24. Health care ($ ..ccccocvrvevcciciririiecnae 0 ) and other amounts receivable ... |o...ccccuenirnieininniens (U (U (O T 0
25.  Aggregate write-ins for other than invested assets .............cooceeueeeieeeeeeven e 1,397,112 oo (U 1,397,112 | 1,389,769
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) ........ceuviieeiuereriiiicieieieiseesesesess foeeeesenes 3,056,799,838 |....ccccvenve 51,845,120 |........... 3,004,954,718 |............ 3,030,836,190
27. From Separate Accounts, Segregated Accounts and Protected Cell
AACCOUNLS ..ottt seeeee e ses s e ees e s sseeeses s s e s esesesas s sesesesesessnansesesennns [eresesisinanaes 298,417,228 |.ooiieccn [V SR 298,417,228 |...ccoveene. 271,215,599
28. Total (Lines 26 and 27) 3,355,217,066 51,845,120 3,303,371,946 3,302,051,789
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. State taxes recoverable ...
2502. Fund revenue receivable ...
25003, e s
2598. Summary of remaining write-ins for Line 25 from overflow page 0. 0. 0. .
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 1,397,112 0 1,397,112 1,389,769




STATEMENT AS OF SEPTEMBER 30, 2024 OF AUGUSTAR LIFE ASSURANCE CORPORATION

LIABILITIES, SURPLUS AND OTHER FUNDS

2
Current December 31
Statement Date Prior Year
1. Aggregate reserve for life contracts $ ............ 2,150,639,891 1SS $ oooeeeveeeeeeeieeees 0 included in Line 6.3
(INCUdINg $ v 0 Modco Reserve) 2,150,639,891 |........... 2,150,514,278
2. Aggregate reserve for accident and health contracts (including $ ....0 Modco Reserve) 113,818,069 |.....ccconve 110,432,868
3. Liability for deposit-type contracts (including $  ...cccooovvvvrviecccenn. 0 MOACO RESEIVE).......ooeeeieeeiieieieieie e |oeeeeeeeeenenes 362,645,271 |.ccvene 353,489,743
4. Contract claims:
B LIFE e h bbb bbbt b e b e s sne e [rrenea e 15,000,443 |.......coco.cc. 16,586,646
4.2 ACCHAENE ANA NBAIN .......cvteee et bbbttt oenieeenieienicienieaan 564,787 | 670,399
5. Policyholders’ dividends/refunds to members $
BN UNPAIA ....ocoevieeiceeceeee ettt et ettt et eae et eae et ese et et e s e s e s et ese st esessese st eseesebe s et eas et ens et essetesseseseeseb e s ebe s ebenseaensesesseseseeseseeseteaseteanaas [rereesenenten et ettt 0 freeeeeeeeeeee 0
6. Provision for policyholders’ dividends, refunds to members and coupons payable in following calendar year - estimated
amounts:
6.1 Policyholders’ dividends and refunds to members apportioned for payment (including $
IMIOACO) .ttt bbbt
6.2 Policyholders’ dividends and refunds to members not yet apportioned (including $ .0 Modco) ...
6.3 Coupons and similar benefits (including $  ..ooeoveeiecicce 0 Modco) ...
7. Amount provisionally held for deferred dividend policies not included in Line 6
8. Premiums and annuity considerations for life and accident and health contracts received in advance less
B e 0 discount; including $  -eoeeeeeeerineenns 489,632 accident and health premiums ............c.c..c.......
9. 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 $
Service Act
9.3 Other amounts payable on reinsurance, including $
ceded 5,300,505 |......ccornveee. 13,125,017
9.4 Interest Maintenance Reserve 6,419,807 |.c.cocvvennee 8,760,132
10. Commissions to agents due or accrued-life and annuity contracts $
[ J 166,670 and deposit-type contract funds $
11.  Commissions and expense allowances payable on reinsurance assumed
12.  General expenses due Or aCCIUEA ............cccuerueeiuieniienieesieereenesnesneeeneas
13. Transfers to Separate Accounts due or accrued (net) (including $
allowances recognized in reserves, net of reinsured allowances)
14. Taxes, licenses and fees due or accrued, excluding federal income taxes
15.1 Current federal and foreign income taxes, including $ 34,140 on reallzed capltal gains (I0SSES) ..vovvvieves [vviccieieiiiene 3,964,173 | 4,086,850
15.2 Net deferred tax liability
16. Unearned investment income
17.  Amounts withheld or retained by reporting entity as agent or trustee
18.  Amounts held for agents' account, including $ ........ccccocoviviiiiinnnns
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 $ .......cccoiiiiiiiiniinns 0 and interest thereon $
23. Dividends to stockholders declared and unpaid
24. Miscellaneous liabilities:
24.01 ASSEt VAIUGLION FESEIVE ........uiiiiii et e e e e e s e e e e e e e e e e e e e e e e e e e e e e neans
24.02 Reinsurance in unauthorized and certified ($ .......ccooeeveeirecinennnns 0 ) companies
24.03 Funds held under reinsurance treaties with unauthorized and certified ($ ..122,378 ) reinsurers .
24.04 Payable to parent, subsidiaries and affiliates
24.05 Drafts outstanding ..........cccceeverieiienienceceee
24.06 Liability for amounts held under uninsured plans ....
24.07 Funds held under coinsurance
24.08 Derivatives ...........ccccc.....
24.09 Payable for securities ......
24.10 Payable for securities lending 39,905,632 |... .66,539,878
24.11 Capital NoteS $ ...vevvveverrieirciecs
25. Aggregate write-ins for liabilities 1,139,778 1,377,521
26. Total liabilities excluding Separate Accounts business (Lines 1 to 25) 2,744 529 287 2,774 144 307
27. From Separate Accounts Statement 298,417,228 |................ 271,215,599
28. Total liabilities (Lines 26 and 27) 3,042,946,515 3,045,359,906
29. Common capital stock 9,600,005 |.....cveeeenee 9,600,005
30. Preferred capital stock
31. Aggregate write-ins for other than special surplus funds
32. Surplus notes
33. Gross paid in and contributed surplus
34. Aggregate write-ins for special surplus funds ...
35. Unassigned funds (surplus)
36. Less treasury stock, at cost:
36.1 ...0  shares common (value included in Line 29 $
36.2 0 shares preferred (value included in Line 30 $
37. Surplus (Total Lines 31+32+33+34+35-36) (including $ 250,825,425 247,091,879
38. Totals of Lines 29, 30 and 37 260,425,430 256,691,884
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 3,303,371,945 3,302,051,790
DETAILS OF WRITE-INS
2501. Unclaimed funds ... 1,139,778 | 1,377,521
2502.
2503.
2598. Summary of remaining write-ins for Line 25 from OVErflOW PAJE .......cciiiiiiiiiiiiiiiiiiie ittt sne s [eoe s [OOSR 0
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 1,139,778 1,377,521
3101.
3102.
G 1 101 OO
3198. Summary of remaining write-ins for Line 31 from overflow page ....
3199. Totals (Lines 3101 through 3103 plus 3198)(Line 31 above)
3401.
3402.
3403.
3498. Summary of remaining write-ins for Line 34 from overflow page ....
3499. Totals (Lines 3401 through 3403 plus 3498)(Line 34 above)




STATEMENT AS OF SEPTEMBER 30, 2024 OF AUGUSTAR LIFE ASSURANCE CORPORATION

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 .............ccccceoeveveeec v 134,836,396 |................ 157,610,794 |................ 199,883,462
2. Considerations for supplementary contracts with life contingencies.............ccooeeieiiiiieiinineeieene e [0 [0 0
3. Netinvestment INCOME .......coovoriiiiiiicieieiirrr e 84,349,991 |.. 81,166,994 |.. ..109, 353,537
4. Amortization of Interest Maintenance Reserve (IMR) ...........ccccocveveveveveveeeeeenennne. ..2,358,592 |. ..3,231,801 |.. ..4,306,367
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 39,934,824 | 32,388,855 |....cocoec.. 46,085,488
7. Reserve adjustments on reiNSUraNCe CEABT ............ccoovovviviveveuiuiiieeeieeeieteteseeee et essas s e e [0 [0 0
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract
guarantees from SEParate ACCOUNES............c.euiireurueieiiieeeiete i iesese ettt s s s s s sssssess [oeseessenscececees 1,061,547 | 978,952 |..ovevereee 1,289,982
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 .. 17,674,051 16,642,808 21,957,398
9. Totals (Lines 110 8.3) ...cevveeiiieiiciecieeieee 280,215,401 292,020,204 382,876,234
10, DEath DENEFIS ...ttt 94,285,880 |....ccccoevnve 99,881,194 |..cocceeeee 119,726,618
11.  Matured endowments (excluding guaranteed annual pure €NAOWMENLS) ............ccooveveveverereueuereeerens foeeeeeeeeeeeeeeeeseseseeeeeas 0. , s 8,097
12, ANNUILY DENETIS ...ttt e 1,463,137 |ooeie 1,380,075 |oeoeeeeenee 2,768,451
13. Disability benefits and benefits under accident and health CONracts ...............ccccueueeeeieeiveieveiercreeens oo 9,798,492 |....coooee 9,348,312
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 ) 3,510, 814 21,721, 353 16,773, 822
20.  Totals (LINES 1010 19) ..cuiiiuiiiieeiieteee ettt ettt |eae s 188,580,430 |............... 206,486,566 |............... 248,509,526
21. Commissions on premiums, annuity considerations, and deposit-type contract funds (direct
DUSINESS ONIY) ..ottt s bbb b s s e bbb s s snsss s s [eneseciceeeennas 22,111,094 |..cocooeee 23,689,566 |................. 30,502,063
22.  Commissions and expense allowances on reiNSUrance aSSUME ..............c.cueuereereeerereuesesesessosesssesas [oeeeeeeeseeneneneseeeneas 3,572 [ 5,840 [ooovoiiiiie 7,664
23. General insurance expenses and fraternal EXPENSES ..........cccocvveveveveveueeeeeeieeeseseeeaeeeese e sesesessss e eeseseeeenes 34,248,805 |................ 42 167,269 |...ocveevene. 56,459,468
24. Insurance taxes, licenses and fees, excluding federal iNCOME taxes ..............ccceueueeereeveverereeeeeeeeeee e 7,712,934 | 7,631,230 |.coooeenee 10,056,042
25. Increase in loading on deferred and uncollected Premiums ..............cvcveveueucceieieieieeeeeeeesee e oo 5,176,046 |......c.cooc...... 4,111,647 | 3,377,781
26. Net transfers to or (from) Separate Accounts net of FEINSUFANCE .............c.cceeeievevereeeeeeeeeeeseie e e (14,385,607)|................ (14,780,524)|............... (17,264,356)
27. Aggregate write-ins for deductions .... 6,537,666 2,229,995 4,606,522
28.  Totals (LINES 20 10 27) ..ueiiuiiiieieieee ettt ettt 249,984,940 271,541,589 336,254,710
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus
LINE 28) .ttt [re e 30,230,461 | 20,478,615 | 46,621,524
30. Dividends to policyholders and refunds to members 0 0 0
31. Net gain from operations after dividends to policyholders, refunds to members and before federal
income taxes (Line 29 MiINUS LiNE 30) .........ccceiueiiiriueriiiiiieeeieieieeseesese et sssse bbb sssnssse s [eessscsceeesnenas 30,230,461 | 20,478,615 |..oceenee 46,621,524
32. Federal and foreign income taxes incurred (excluding tax on capital gains) ...........cccccoeveveuevevevenennne. 4,237,856 3,865,784 9,286,200
33. Net gain from operations after dividends to policyholders, refunds to members and federal income
taxes and before realized capital gains or (losses) (Line 31 MiNUS LiNe 32) ......c.coveveueuerevriieeaeaens foreeeeecceeenes 25,992,605 |....ccccoovnve 16,612,831 [.ococeeee 37,335,324
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital
gainstaxof § ..o 29,284 (excluding taxes of $  ...cccoovvuvevciciniinnnes 4,856
tranSTErred 10 the IMR) ..........oviecueieieeeeeeceete e ee ettt es ettt ee et t e es e sss et st enensssetesesesensssesesesannanen 2,138,101 (711,044) 219,662
35.  Netincome (LiNe 33 PIUS LINE 34) .....c.cucuiuiiiiieiieieteeeeee ettt 28,130,706 15,901,787 37,554,986
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DeCember 31, PriOT YT ...........c.cocueueueeeeeeceeeeeeeeeeeeeeeeeseseeesesaeseeesesessaesesesenenans 256,691,883 237,737,185 237,737,185
37, NetinCOmME (LINE 35) ....oviiiiiiiieiicee ettt e e e 28,130,706 |..ooeceeeenne 15,901,787 |.oooiicnne 37,554,986
38. Change in net unrealized capital gains (losses) less capital gains tax of $ .. 130,809 ..1,926,580 ..1,064,235 ..2,557,558
39. Change in net unrealized foreign exchange capital gain (I0SS) .........ccceeruiriieriirieniienie e e R R 0
40. Change in net deferred INCOME TAX .........c.cveveueuiuieieiieieietetete ettt se et es e as st eeenenens 3,771,299 | 4,270,320 |...oooviee 5,785,191
41.  Change in nonadmitted @SSEtS ...........cceeriririrereeeeeeeee e (5,450,177)|.. (4,916,208)].. (3,390,413)
42. Change in liability for reinsurance in unauthorized and certified companies ............
43. Change in reserve on account of change in valuation basis, (increase) or decrease
44, Change in asset Valuation MESEIVE .........c..coiiiiiiiiaieeie ettt sa e e e e enee e
45.  Change in treasury StOCK ...........coceeiieriieiiniiinie e
46. Surplus (contributed to) withdrawn from Separate Accounts during period ..
47. Other changes in surplus in Separate Accounts Statement .............cooooieiiiiiieieeeeeeeee
48.  Change iN SUMPIUS NOTES .....ccuuiiiiiiiiiieii ettt ettt se e b e e e e st e e st e s seenseeae e s e eneeeneeeneens
49. Cumulative effect of changes in accounting PrinCIpIES ..........ccooiiiiriiiiiiii e
50. Capital changes:
50.1 PRI 0N L.ttt sttt ettt ettt sttt se e eseseete st e be e e be e e beseesesessesessese et ese s esensebenesseseesesessesensesenseses|eeeset et ettt 0
50.2 Transferred from surplus (Stock Dividend) .. .0 |
50.3 Transferred t0 SUMPIUS ........c.ooiiiiiiiieieee et sa e s e e e e e neeneeeneeeneesne e e 0
51.  Surplus adjustment:
511 PAI N L.ttt ettt e et nnene e
51.2 Transferred to capital (Stock Dividend)
51.3 Transferred from capital ............c..ccoceeieee 0]
51.4 Change in surplus as a result Of FEINSUANCE ..........cceiiiiiiiiiiieieeee et e s e 0
52, DiVIAENdS t0 SIOCKNOIAETS ......eviiiieeecietrieieiciceete sttt ees e se e eseeeae s e seesseeaesessensesesesesssansesesees|ossensicieeseseensicsceseenanas 0
53. Aggregate write-ins for gains and losses in surplus (22,936,849) (12,179,944) (18,640,998)
54. Net change in capital and surplus for the year (Lines 37 through 53) ..........cccceeveeeeeieiiiivcreeieeeeeeeens 3,733,546 1,704,459 18,954,698
55. Capital and surplus, as of statement date (Lines 36 + 54) 260,425,429 239,441 644 256,691,883
DETAILS OF WRITE-INS
08.301. COI CRATGES -.eveiiieeeetetrieie ettt ettt s ettt se st e e s e et et e e s s e e ses e b e e s e s e ses e e et s eeeens et et es s eensntes onsesnennnananeen 6,839,679 |...ccoovien 7,315,540 |.ooooviee 9,693,414
08.302. SUITENET ChATGES ...cvcvieieiieectetceceee ettt ettt s ettt s s s st s et s esesnssessnssesesesesesnsnans [oreseseseseseananas 6,091,442 |...coooe 5,268,168 |......coceve.... 6,910,124
08.303. Reinsurance Ceded Trails ......o..ocoooiioeeeeeeeeeeeeeeeeee et eaeeaeaneneaeeeeseneees oo e 3,253,423 |.coo 3,453,722 |.coee 4,590,409
08.398. Summary of remaining write-ins for Line 8.3 from oVerflow PAgE ............c.ccoveveueueviuiieeieeieieieieeeeesee e oo 1,489,507
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above) 17,674,051
2701. Health Surrender Benefits .... 1,844,784
2702. Miscellaneous EXpense ...........ccccccooe..... 4,624,117
2703. Funds withheld miscellaneous eXpense ...........ccocoeevveveveveuenens 68,765 |..
2798. Summary of remaining write-ins for Line 27 from overflow page ...........ccccoiiiieneenienieneeieeee e 0
2799. Totals (Lines 2701 through 2703 plus 2798)(Line 27 above) 6,537,666 4,606, 522
5301. Prior period adjustment ... e 30,357,248 |0 e 191,019
5302. Deferred Coinsurance Gain ..(53,294,097)|.. ..(18,832,017)
L3010 1 TS KOO U KOTSRS UPE R PR TP TP UPTTRPRTRTOPRN
5398. Summary of remaining write-ins for Line 53 from overflow page ...........ccccoviiieienninnieieeiceeseesee e [0 RPN O TTRT 0
5399. Totals (Lines 5301 through 5303 plus 5398)(Line 53 above) (22,936,849) (12,179,944) (18,640,998)




STATEMENT AS OF SEPTEMBER 30, 2024 OF AUGUSTAR LIFE ASSURANCE CORPORATION

CASH FLOW

Curre;t Year PriorzYear Prior Ye::lr Ended
To Date To Date December 31
Cash from Operations
1. Premiums collected net Of FEINSUMANGCE ........c...cuiieiiieiiiciieieie ettt [eesssinessnees 136,769,827 |...cocvvenene 158,328,527 |......coecc.e. 199,456, 198
2. NetiNVESIMENTINCOME .......vuiiiiiciicie et [oe s 84,873,505 |.......cconune. 81,950,056 |............. 109,984,220
3. MISCEIIANEOUS INCOME ......vrerereeaceceeeeeeseeseeseesee e se et et ssess sttt 21,335,898 24,856,270 33,420,139
4. TOtal (LINES 110 3) oottt 242,979,230 265,134,853 342,860,557
5. Benefit and 10SS related PAYMENTS ............c.ceuiviiiiiiieicieteeceeeee ettt besessnnns [oeresesesennas 164,603,741 | 201,398,062 |................ 232,649,185
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell Accounts ................. [ooeecereccne (14,329,987 ..o (14,896,239 (......cccnvee. (17,799, 162)
7. Commissions, expenses paid and aggregate write-ins for deductions ...............c.c.ceueueueerieieievevenens eeeeererenenens 72,470,350 |.ocoerinnee 80,351,405 |.......cc...... 105,736,446
8. Dividends paid t0 POIICYNOIAETS .........c.cocviviverieeeieiieieee ettt ettt s s sss s s s s s ssssanans [esetesenene e s sneaene e (O T [0 0
9. Federal and foreign income taxes paid (recovered) netof $ .....................c...... 0 taxon capital
GAINS (IOSSES) +.vuvuvereeececteteeeeeeeeecteteteseeesssaete s et esesssaetetesesensesetesesesensssetesesesenssssaesesasensssntesasesensssnaesasasann 4,394,673 11,558,462 15,733,825
10.  Total (LINES 5 throUGN 9) ....c.vuiuieiiiiiieiieit ettt 227,138,777 278,411,690 336,320,294
11.  Net cash from operations (Line 4 MinUS LiN€ 10) .........c.cocvoviviueuereriieeieieieetereeeeee e 15,840,453 (13,276,837) 6,540,263
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
12,1 BONGS .ottt bbbt 123,697,431 137,347,505
12,2 SHOCKS ..eeeeueueeeeeeeecaetceeeeeeeaesesseseeee e s seseseeeeee e esesesee e e eseseseseeee s e seseeeeesassnsnsesesesesanansesesesannansnsens [oetetrsrrnirietee et enireenena 0 fooererereenereeennns 0 feei 144,444
12.3 Mortgage loans ... 35,587,359 42,402,355
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 0 feeeereerrereniennnd 0 e 0
12.5 Other iNVESIEA @SSELS ......cuuiuuieiiiiieicecte ettt nenees |oetsnnsissennenenes 596,412 ..o 832,767 [ 900,414
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 2,437,513 0 0
12.8 Total investment proceeds (LINES 12.1 10 12.7) .....cocvovevevevevceieieeeeeiee et [oeveveseennas 162,318,715 | 152,259,809 |.....coceeeee 180,794,718
13. Cost of investments acquired (long-term only):
T = T T PSSO ROSOURRRR 52,847,142 | 87,828,399 |......ccoeee 184,233,274
1312 STOCKS ..ottt oot 216,600 |........ccvvnvene. 1,654,900 |..covvirriennee. 3,354,900
13.3 MOMGAGE [OBNS .....ceuiiiiiec ittt |oevinineinenanes 39,886,786 |................. 52,820,000 |....ccuvveenee. 53,320,000
13,4 REAI ESIALE ...ttt o (U (U 0
13.5 Other iNVESIEA @SSELS ......cuvuuieiieiiiecirei ettt nseensees|oesininennenenes 12,403,407 |...covvirnnee. 4,099,152 |...oovviine 5,898,616
13.6 Miscellaneous @pPlICALIONS ..............c.cccueuiuiieeiiiieieteteeceee ettt es st esnann s 0 6,005,583 5,268,429
13.7 Total investments acquired (LINES 13.110 13.6) .....ocveveveveueeieieiieieieeeece e 105,353,935 152,408,034 252,075,219
14. Netincrease (or decrease) in contract loans and premium NOES ..............ccceeeeveveveveueeeeeeeeieiennns 8,749,245 5,424,451 6,802,959
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) ..........cccccveveveveueceeeeieieeeeeans 48,215,535 (5,572,676) (78,083,460)
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 [V 0
16.2 Capital and paid in surplus, 1€SS treasury STOCK .............cccveveueueueiiiieieeeieeeeeeeeee e sesesesnenens|reseseeseieseenene s seeeeeeees (O T [V 0
16.3 BOITOWED fUNGS ...ttt ensien | |oetines s (U (U 0
16.4 Net deposits on deposit-type contracts and other insurance liabilities ...............ccccoeveveeceeeierens [oeeeeeeienencns (8,323,890) | .ecvuveennee 28,957,294 |...coovunnne 61,705,866
16.5 DiviIdends t0 SLOCKNOIAETS ...........cuuuiuiiiiiiciciee ettt ensees | [rnessene s (U (U 0
16.6 Other cash provided (APPHEA) ...........c.eveveueueiiiieieteeeeeeeeceeee ettt (24,055,774) (2,496,434) 16,745,346
17.  Net cash from financing and miscellaneous sources (Line 16.1 through Line 16.4 minus Line 16.5
PIUS LINE 1B.68) ..vuiiiiiicci it (32,379,664) 26,460,860 78,451,212
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15 and 17) . |...ccccccoveenne 31,676,324 |...ccvrenne 7,611,347 | 6,908,015
19. Cash, cash equivalents and short-term investments:
19.1 BEGINNING OF YEAI .......oeeieieieieeeeeeece ettt s e s s s s s esesessasnssssseses |eesseseseneneneas 16,000,326 |......cccovennvne 9,092,311 | 9,092,311
19.2 End of period (Line 18 plus Line 19.1) 47,676,650 16,703,658 16,000,326
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001. Change in securities lending collateral ... [ 26,634,246 |................ (10,666,205)|................ (26,670,254)
20.0002. Amortization of deferred gain on reinsurance agreements ..........cccooooiimmnnineennnneceees [orerereeneenenns (22,936,849).....c0cvuee (12,179,944)|................ (18,832,017)
20.0003. Interest credited on deposit-type coNtracts ... [ (7,479,418)|...ccvcvcennn. (4,940, 141) [ccoovvve (7,099,200)




STATEMENT AS OF SEPTEMBER 30, 2024 OF AUGUSTAR LIFE ASSURANCE CORPORATION

EXHIBIT 1

DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

Currer11t Year Prior2Year Prior Yezr Ended
To Date To Date December 31
INGIVIAUAL T ... [ 255,574,816 |............... 288,880,082 |................ 376,993,481
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 @NNUITIES ... o 20,008 |.....coovererrranee 76,641 [ 65,036
GIOUP @NNUILIES ......vcviiveeeievieeeteeetee sttt ettt ete et e te et et e e et eas et e s s tese st esessese st ese et ebessasessssessssessssesessesessesessesedstesenseseeesene et eneeseneenens 0 freeeeeeeee 0 [ 0
ACCIABNE & NEAIN ..o 32,077,990 f..covvvvennee 34,440,454 |................. 46,230,066
FTBEEIMAL ...t 0 [ 0 [ 0
Oher lINES Of DUSINESS ........cuiiiiiiiiiiii ittt [e o 0 [ 0 [ 0
Subtotal (LINES 1 thIOUGN 7) ...oveeeiverieiieicie ettt bbbt eb bbb 287,672,904 |.....cooeee. 323,397 177 oo 423,288,583
DEPOSIt-LYPE CONFACES .....vevviviiieiiieieieieiee ettt se s e e e s ssenenens |oneeneseneaene 160,000,000 |................. 55,512,023 |....ccoceee. 115,512,023
Total (Lines 8 and 9) 447,672,904 378,909,200 538,800,606




STATEMENT AS OF SEPTEMBER 30, 2024 OF AUGUSTAR LIFE ASSURANCE CORPORATION

NOTES TO FINANCIAL STATEMENTS

NOTE1 Summary of Significant Accounting Policies and Going Concern

A.  Accounting Practices

The financial statements of AuguStar Life Assurance Corporation (ALAC 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.

At September 30, 2024 and December 31, 2023 there were no permitted practices.

F/S F/S
SSAP # Page Line # 9/30/2024 12/31/2023

NET INCOME
(1) State basis (Page 4, Line 35, Columns 1 & 3) XXX XXX XXX $ 28,130,706 $ 37,554,986
(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 $ 28,130,706 $ 37,554,986
SURPLUS
(5) State basis (Page 3, Line 38, Columns 1 & 2) XXX XXX XXX $ 260,425,430 $ 256,691,884
(6) State Prescribed Practices that are an increase/(decrease) from NAIC SAP:
(7) State Permitted Practices that are an increase/(decrease) from NAIC SAP:
(8) NAIC SAP (5-6-7=8) XXX XXX XXX $ 260,425,430 $ 256,691,884

C.  Accounting Policy
(2) Basis for Bonds and Amortization Schedule
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.

D. 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

The Company’'s September 30, 2024 financial statements reflect a prior period adjustment relating to the recording of a previously deferred gain on external
reinsurance that should have been recognized in prior years. As of December 31, 2023, net income was understated by $30,357,248. The net impact to 2024
surplus was $0. The events contributing to the adjustment impact surplus as follows:

Increase in surplus (P4,L5301,C1) $30,357,248
Decrease in surplus (P4,L5302,C1) ($30,357,248)
— 30

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 $ 785,796

2. 12 Months or Longer $ 13,364,793
b) The aggregate related fair value of securities with unrealized losses:

1. Less than 12 Months $ 11,369,703

2. 12 Months or Longer $ 195,678,441

(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.



STATEMENT AS OF SEPTEMBER 30, 2024 OF AUGUSTAR LIFE ASSURANCE CORPORATION

NOTES TO FINANCIAL STATEMENTS

E. 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 $ 39,906,347
F.  Repurchase Agreements Transactions Accounted for as Secured Borrowing - NONE
G. Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing - NONE
H. Repurchase Agreements Transactions Accounted for as a Sale - NONE
l. Reverse Repurchase Agreements Transactions Accounted for as a Sale - NONE
M.  Working Capital Finance Investments - NONE
N.  Offsetting and Netting of Assets and Liabilities - NONE
R.  Reporting Entity’s Share of Cash Pool by Asset Type - NONE
NOTE 6 Joint Ventures, Partnerships and Limited Liability Companies - No significant changes
NOTE 7 Investment Income - No significant changes
NOTE 8 Derivative Instruments
A.  Derivatives under SSAP No. 86—Derivatives
(8) Total Premium Costs for Contracts - NONE

B.  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

D.  Amounts Due From or To Related Parties

Constellation Investments, Inc. ("CINV"), formerly Ohio National Investments, Inc., a related party, has agreed to provide the Company certain investment
management services and other services effective April 1, 2024. At September 30, 2024, the Company reported $1,445,494 as amounts due to CINV.

E.  Material Management or Service Contracts and Cost-Sharing Arrangements

Refer to Note 10D

NOTE 11 Debt

B. FHLB (Federal Home Loan Bank) Agreements

(1) Information on the Nature of the Agreement
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 $350,000,000 as of September 30, 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.

(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 $ 2,641,641 $ 2,641,641 $ -
(c) Activity Stock $ 15,650,000 $ 15,650,000 $ -
(d) Excess Stock $ 59 $ 59 $ -
(e) Aggregate Total (a+b+c+d) $ 18,291,700 $ 18,291,700 $ -
(f) Actual or estimated Borrowing Capacity as Determined by the
Insurer $ 350,001,302 XXX XXX
2. Prior Year-end
(a) Membership Stock - Class A $ - $ - $ -
(b) Membership Stock - Class B $ 2,525,099 $ 2,525,099 $ -
(c) Activity Stock $ 15,550,000 $ 15,550,000 $ -
(d) Excess Stock $ - $ - $ -
(e) Aggregate Total (a+b+c+d) $ 18,075,099 $ 18,075,099 $ -
(f) Actual or estimated Borrowing Capacity as Determined by the
Insurer $ 350,000,018 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)

71



STATEMENT AS OF SEPTEMBER 30, 2024 OF AUGUSTAR LIFE ASSURANCE CORPORATION

NOTES TO FINANCIAL STATEMENTS

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 $ 2,641,641 $ 2,641,641 $ - $ - $ - $ -
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) $ 473,796,653 $ 505,319,128 $ 350,000,000
2. Current Year General Account Total Collateral Pledged $ 473,796,653 $ 505,319,128 $ 350,000,000
3. Current Year Separate Accounts Total Collateral Pledged $ - $ - $ -
4. Prior Year-end Total General and Separate Accounts Total Collateral
Pledged $ 439,213,297  $ 463,438,367  $ 350,000,000
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) $ 473,796,653 $ 505,319,128 $ 350,000,000
2. Current Year General Account Maximum Collateral Pledged $ 473,796,653 $ 505,319,128 $ 350,000,000
3. Current Year Separate Accounts Maximum Collateral Pledged $ - $ - $ -
4. Prior Year-end Total General and Separate Accounts Maximum
Collateral Pledged $ 439213297 § 463438367  $ 350,000,000
(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 $ - $ - $ - XXX
(b) Funding Agreements $ 350,000,000 $ 350,000,000 $ - $ 350,000,000
(c) Other $ - $ - $ - XXX
(d) Aggregate Total (a+b+c) $ 350,000,000 $ 350,000,000 $ - $ 350,000,000
2. Prior Year end
(a) Debt $ - $ - $ - XXX
(b) Funding Agreements $ 350,000,000 $ 350,000,000 $ - $ 350,000,000
(c) Other $ - $ - $ - XXX
(d) Aggregate Total (a+b+c) $ 350,000,000 $ 350,000,000 $ - $ 350,000,000
b. Maximum Amount During Reporting Period (Current Year)
1 2 3
General Separate
Total 2+3 Account Accounts
1. Debt $ - $ - $ -
2. Funding Agreements $ 350,000,000 $ 350,000,000 $ -
3. Other $ - $ - $ -
4. Aggregate Total (1+2+3) $ 350,000,000 $ 350,000,000 $ -

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

7.2



STATEMENT AS OF SEPTEMBER 30, 2024 OF AUGUSTAR LIFE ASSURANCE CORPORATION

NOTES TO FINANCIAL STATEMENTS

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

A.  Defined Benefit Plan
(4) Components of net periodic benefit cost - NONE

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 $0.

The Company is an investor in limited partnerships and a limited liabilty corporations. The Company has unfunded commitments in the amount of
$44,286,819.

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) (b) Securitizations, Asset-Based Financing Arrangements and Similar 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 - No significant changes
NOTE 20 Fair Value Measurements
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 $ 46,074,619 | $ - 198 - 19 1,602,031 | $ 47,676,650
Securities lending collateral $ - 13 39,906,347 | $ - 13 - 13 39,906,347
Preferred stock $ - 19 1,753,600 | $ - 19 - 18 1,753,600
Bonds Industrial and Misc $ - 13 210,095 | $ - 13 - 13 210,095
Common Stock Industrial and Misc $ - 13 18,291,700 | $ 250,833 | $ - 13 18,542,533
Equity call Options $ -1$ 7,710,894 | $ -1$ - 19 7,710,894
Separate account assets $ 298,417,228 | $ -1$ -1$ -1$ 298,417,228
Other Invested Assets - limited
parternships $ - 19 - 193 25677,113 | $ - 13 25,677,113
Total assets at fair value/NAV $ 344,491,847 | $ 67,872,636 | $ 25,927,946 | $ 1,602,031 | $ 439,894,460
Description for each class Net Asset Value
of asset or liability (Level 1) (Level 2) (Level 3) (NAV) Total
b. Liabilities at fair value
Total liabilities at fair value $ - 1% - 1% - 1% - 1% -
(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 $ 250,833 | $ -1$ - 13 - 13 - 13 - 13 - 13 - 13 - 13 250,833
Other Invested
Assets $ 17006297 | $ -193 -193 - 1% 112337819 7.817.003]9$ - 13 (269565)]9% - 1% 25677113
Total Assets $ 17257130 |1 $ -193 -193 -193 1123378 | $ 7.817.003 | $ - 13 (269565)19% -1 25.927.946
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 - 13 - 13 - 13 - 13 - 13 -

(3) Policies when Transfers Between Levels are Recognized - NONE

7.3



STATEMENT AS OF SEPTEMBER 30, 2024 OF AUGUSTAR LIFE ASSURANCE CORPORATION

NOTES TO FINANCIAL STATEMENTS

(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 Hierarchy: 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,
and derivative securities.

(5) Fair Value Disclosures - NONE

B.  Fair Value Reporting under SSAP 100R and Other Accounting Pronouncements - NONE

C. Aggregate fair value for all financial instruments and the level within the fair value hierarchy in which the fair value measurements in their entirety fall.
Type of Financial Aggregate Net Asset Value Not Practicable
Instrument Fair Value Admitted Assets (Level 1) (Level 2) (Level 3) (NAV) (Carrying Value)

Bonds $1,798,185,462 | $1,974,342,714 [ $ 4,269,761 | $1,737,144,676 56,771,026 | $ - 13 -
Cash & Cash
equivalents $ 47676650 |$ 47,676,650 |$ 46,074,619 | $ - - 19 1,602,031 | $ -
Common stock non-
affilate $ 18,542,533 |$ 18,542,533 | $ - |$ 18,291,700 250,833 | $ - 198 -
Preferred stock $ 15319680 |$ 16,753,600 |$ - 19 1,753,600 13,566,080 | $ - 13 -
Mortgage Loan $ 436,773,652 | $ 467,042,850 |$ - 18 - 436,773,652 | $ - 13 -
Securities lending
collateral $ 39,906,347 [$ 39,905,632 |$ - |$ 39,906,347 - 198 - 18 -
Other Invested Assets -
Surplus Notes $ 27525403 [$ 30,318,293 | $ - |$ 27525403 - 198 - 18 -
Other Invested Assets -
limited parternships $ 25677113 |$ 25677,113 [$ - 18 - 25,677,113 | $ - 18 -
Derivatives- call options | $ 7,710,894 | $ 7,710,894 | $ - 19 7,710,894 - 19 - 19 -
Separate account
assets $ 298,417,228 |$ 298,417,228 |$ 298,417,228 | $ - - 198 - 13 -
Separate account
liabilities $ (298417,228) |$ (298417.228) | $ (298,417,228) | $ - - 13 - 19 -

D. Not Practicable to Estimate Fair Value - NONE

E.  NAV Practical Expedient Investments - NONE

NOTE 21

NOTE 22

NOTE 23

NOTE 24

Other Items - NONE

Events Subsequent - NONE

Reinsurance - No significant changes

Retrospectively Rated Contracts & Contracts Subject to Redetermination - NONE

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 $86,552,673. As of September 30, 2024, $9,527,862 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 $75,798,799. 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

NOTE 27

NOTE 28

NOTE 29

NOTE 30

NOTE 31

Intercompany Pooling Arrangements - No significant changes

Structured Settlements - No significant changes

Health Care Receivables - No significant changes

Participating Policies - No significant changes

Premium Deficiency Reserves - No significant changes

Reserves for Life Contracts and Annuity Contracts - No significant changes

7.4



STATEMENT AS OF SEPTEMBER 30, 2024 OF AUGUSTAR LIFE ASSURANCE CORPORATION

NOTES TO FINANCIAL STATEMENTS

NOTE 32

NOTE 33

NOTE 34

NOTE 35

NOTE 36

Analysis of Annuity Actuarial Reserves and Deposit Type Contract Liabilities by Withdrawal Characteristics - No significant changes
Analysis of Life Actuarial Reserves by Withdrawal Characteristics - No significant changes

Premium & Annuity Considerations Deferred and Uncollected - No significant changes

Separate Accounts - No significant changes

Loss/Claim Adjustment Expenses - No significant changes
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STATEMENT AS OF SEPTEMBER 30, 2024 OF AUGUSTAR LIFE ASSURANCE CORPORATION

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.
PlEaS@ SEE SCREAUIE Y ...ttt ettt oo s 2o st e st e s e e st e st e st e st e st e Rt e a e e st oA e e et oAt et e Rt e a e e a et n et et et et et et

Is the reporting entity publicly traded or a member of @ publicly traded GroUP? ..........ccoiiiiiiiiiii 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 [ X] No[ ]

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?
(@31 el D= o= i o T=T o Aoyl 1g U =T o Lo PP PRR PSR

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 Company ........ccccoomimennnicicsisnnecieeeens Cincinnati, OH ..o ....NO.....|....NO.....[....NO.....]... YES....
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16.

STATEMENT AS OF SEPTEMBER 30, 2024 OF AUGUSTAR LIFE ASSURANCE CORPORATION

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: ... S, 44,073,298
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? ....
If yes, please complete the following:

Yes[ 1 No[X]

1 2
Prior Year-End Current Quarter
Book/Adjusted Book/Adjusted
Carrying Value Carrying Value
BONGAS ...ttt ettt ettt ettt ettt et et ettt et a st et a et et a s as st ettt e s s s e ae s et et a e b e st eaeae et et ettt e s e s ean sttt etetesesnan e S$..
Preferred Stock ... $.
Common Stock ... $.
Short-Term Investments $.
Mortgage Loans on Real Estate $.
All Other $.
Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) .... 5.
Total Investment in Parent included in Lines 14.21 10 14.26 @DOVE .......cc.ooiuiiiiiiiiiieeee e $
Has the reporting entity entered into any hedging transactions reported on Schedule DB? .............ccccoiiiiiiiiiiiiiiicecce e Yes[ 1 No[X]
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? .............ccccooeviiiicicien. Yes[ 1 No[ 1 NATX]

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. ..... .... 39,906,347
16.2 Total book/adjusted carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2 ... 39,905,631
16.3 Total payable for securities lending reported on the liability PAgE. .........cceeveeerecueueeeieeeeceeteeeeeeeecee et $ s 39,905,632

8.1



17.3
17.4

18.1
18.2

20.

21.

STATEMENT AS OF SEPTEMBER 30, 2024 OF AUGUSTAR LIFE ASSURANCE CORPORATION

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 ...ttt ettt 425 Walnut Street, Cincinnati, OH 45202 ...
Federal Home Loan Bank of Cincinnati .........cccoooiovoevoiiiiiccee 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? .............cccccceeeenee.
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
Constellation Investments, INC. oo A,

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?..............cccooiiiiiiii e

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?...............cccccooiiiiiiiiiiiici.

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 4

Central Registration

Depository Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With

5

Investment
Management
Agreement
(IMA) Filed

Securities and Exchange
Commission ...

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..iiiiiiiiie ettt ettt et et et et e e e e e enean

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 securities? ............

By assigning FE to a Schedule BA non-registered private fund, the reporting entity is certifying the following elements of each self-designated
FE fund:
a. The shares were purchased prior to January 1, 2019.
b. The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.
c. The security had a public credit rating(s) with annual surveillance assigned by an NAIC CRP in its legal capacity as an NRSRO prior to
January 1, 2019.
d. The fund only or predominantly holds bonds in its portfolio.
e. The current reported NAIC Designation was derived from the public credit rating(s) with annual surveillance assigned by an NAIC CRP
in its legal capacity as an NRSRO.
f. The public credit rating(s) with annual surveillance assigned by an NAIC CRP has not lapsed.

Has the reporting entity assigned FE to Schedule BA non-registered private funds that complied with the above criteria? ............cccccoeiiiiiine

8.2

Yes [ X ]

Yes [

Yes [

Yes [

]

]

]

No[ ]

No [ X ]

No [ X ]

No [ X ]



STATEMENT AS OF SEPTEMBER 30, 2024 OF AUGUSTAR LIFE ASSURANCE CORPORATION

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 19,375,496

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 447,667,354

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 $ 467,042,850
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 $ 467,042,850
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 58.400 %
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 0.300 ‘%
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 26.700 %
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 SEPTEMBER 30, 2024 OF AUGUSTAR LIFE ASSURANCE CORPORATION

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 SEPTEMBER 30, 2024 OF AUGUSTAR LIFE ASSURANCE CORPORATION
SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year To Date - Allocated by States and Territories

Direct Business Only
1 Life Contracts 4 5 6 7
2 Accident and
Health Insurance
Premiums,
Including Policy, Total
Life Insurance Annuity Membership Other Columns Deposit-Type
States, Etc. Premiums Considerations | and Other Fees | Considerations 2 Through 5 Contracts
1. Alabama ..o AL e b e 3,077,941 |.ooiiiiieee 180 | 875,327 o O [ 3,753,448
2. Alaska ... AK
3. Arizona..... . AZ
4. Arkansas .. .. AR
5. California .. CA
6. Colorado ...... .. CO
7. Connecticut .. .. CT
8. Delaware. ............. .. DE
9. District of Columbia . . DC 390, K
10. Florida .. .. FL . 25 441,154 |.
11.  Georgia .. GA 7,439,637 |.
12.  Hawaii .. . HI ... 107,679 |.
13. Idaho .... . ID .2,349,941 |.
14. lllinois ... LI 7,182,805 |.
15. Indiana. . IN
16. lowa ..... . 1A
17. Kansas . .. KS
18.  Kentucky ......oocveiiiiiiiii KY
19.  LouiSiana .......ccceeeiiiiiiiiiee e LA
20. Maine .......
21.  Maryland .
22. Massachusetts .............cccooiiiiiiis MA
23.  Michigan ........ccccooviiiiiiiiicceeeee Mi
24.  Minnesota . .. MN .4,425, 116 |. .. 4,793,892 |..
25.  Mississippi .. MS .1,503,593 |. ...1,662,711 |..
26.  MIiSSOUN ...ooeiiiiiiiiiiiiiciiieec e ,946,
27. MONtANA ...oveevenieveceieeeieeeieesieenieeseeeneeeene. MT o Lo e 1,614,709 [ 0 e 117,600 [ 0 o 1,732,309
28. Nebraska .. .. 3,153,645 |..
29. Nevada........ . ...1,504,471 |..
30.  New Hampshire ........cccoceeeieieicieiceene NH e b e 1,472,622 o 0 fe000190,932 [ 0 e 1,663,554
31, NEW JErSEY ...coooeuiiciiiieiiciee e NJ [ b o 6,945,526 | 0 1,222,017 | 0 s 8,167,543
32.  New Mexico . NM ..869,444 |..
33. New York ..... ..974,367 |..
34. North Carolina .. ...9,703,271 |..
35. North Dakota K ..
36. Ohio ..cccueenee ...17 952 825 K .19, 576 017 |..
37. Oklahoma . .... 3,535,293 |. ...3,976,109 |..
38. Oregon ......... 3,282,082 |. .. 3,693,436 |..
39. Pennsylvania ... 9,724,8% |. .11,085,556 |..
40. Rhode Island .... 1,466,584 |. .. 1,570,400 |..
41.  South Carolina . 3,274,867 |.
42.  South Dakota ... ....250,167 |. , ..
43. Tennessee ... .9,927,439 |. .11,872,557 |..
44. Texas ....... ...21,365,665 |. .23,803,826 |..
45.  Utah .....
46. Vermont
A7, VIrginia ....oooccoeeiiiiiec e
48.  Washington ...
49. West Virginia
50. Wisconsin ....
51, WYOMING ...oooiiiiiiiiiiiiiiece e
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 [ [V [0 (1 [0 (1 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.................... 457,809 |. 0.
94.  Aggregate or other amounts not allocable by State. |....... XXX.......[ocoeoerviniininn 0] 0.
95.  Totals (Direct BUSINESS).......cccceovrueeereeerenienenenenesfoeeens XXX . 258,115,652 |. 0.
96.  Plus Reinsurance ASSUMEd.........cccceeeeeeeenenenenns [oeees XKoo e 0] 0.
97  Totals (All Business).... . 258,115,652 |. .0 f....... 290,738, ..
98. Less Reinsurance Cede 141,587,472 0 152,889,498
99. Totals (All Business) less Reinsurance Ceded XXX 116,528, 180 20,008 21 ,300,277 0 137,848,555 160,000,000
DETAILS OF WRITE-INS
58001. ZZZ Other Alien ......ccovvvvvrcccceeeeecee e XXX..ouon 1,326 |. 0 0 0 ..1,326 |.. 0
58002.
58003.
58998. Summary of remaining write-ins for Line 58 from
OVErIOW PAGE ....vevvveniieiiiieirieie et XXX [ (U SN [V R (U SN [0 (1 0
58999. Totals (Lines 58001 through 58003 plus
58998)(Line 58 above) XXX 1,326 0 0 0 1,326 0
9401.
9402.
9403.
9498. Summary of remaining write-ins for Line 94 from
OVErIOW PAGE ....veveveniieiiieiisieie e XXX [ (U SN [V R (U SN [0 (1 0
9499. Totals (Lines 9401 through 9403 plus 9498)(Line
94 above) XXX 0 0 0 0 0 0
(a) Active Status Counts:
1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG...........cccccccvveinr weeene 51 4. Q - Qualified - Qualified or accredited reiNSUrer..............c..eceveerieerieeiens ereene 0
2. R - Registered - Non-domiciled RRGS..........coiiiiiiiiiiiieeiiee et ene aeaines 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......... ....... 0

11



STATEMENT AS OF SEPTEMBER 30, 2024 OF AUGUSTAR LIFE ASSURANCE CORPORATION

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

cl

Organizational Chart
(Slide 1 of 2)

Trustees *
Philippe Charette
Martin Longchamps

COPQ Voting
Trust [Ontaria)

48,55 NOVS (1) &
439.5% DV (2)

Trustees *
Greg Mielsen
Salman Hasnain

OTPP Vating
Trust {Ontaric)

Sharsholders Agreements (3} s

1

49.5% MDVS (1) &~ .
9.9.% DV (2) S

~ Jean Turmel

h

1% NDW5S (1) & c et 11004383
Anurag 1% D5 (2) cnstellation ____________._.—-—-—'_'_'_'_ Canada Inc
Chandra* Hﬁh‘"’“‘-—-._.____ Insurance GP LLC

[DE) 19,65 DVS {2) L
-
-
e
20% DVS (2} lodse - 20% DV (2)
-~
o ’
-
-
ONLH H .

Constellation
Insurance LP

oldings
GP LLC {DE) P -
-~
-

GP

(1) WDWVS are Class A Common Units or Class A Common Stock that
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 remaoval of directors but

Py no other voting rights and no economic rights (other than a
1005 NDVS & - liguidation preference to receive the nominal subscription price
BO% DVS R - paid for such securities on a dissolution).
{3) OTPP Voting Trust is party to shareholders agreements with
11004883 Canada Inc. (*“Mominee Holder") pursuant to which
Constellation Insurance Constellation Investments, Mominee Holder agrees to vote and transfer 1) its DVS of
Holdings, Inc. Imc. Constellation GP LLC as (and only as) directed by OTPF Voling
(OH] {oH) Trust {and OTPP Voting Trust has a power of attorney to effect the
_I same) and 2} its DVS of Target as {and only as) directed by OTPF
Voting Trust (and OTPP Vating Trust has a power of attorney to
Sponsored mutual funds effect the same).
advisad by Constellation
Investments, Inc.
See Slide 2 -AuguStar Variable Insurance Products
Fund, Inc. Maryland 1580
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STATEMENT AS OF SEPTEMBER 30, 2024 OF AUGUSTAR LIFE ASSURANCE CORPORATION

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 Limited Partnership
2—7.89% owned by ON Netherlands Holdings B.v.

3 —1 5hare owned by ON Global Holdings, LLC

4— 20,000 Share owned by ON Foreign Holdings, LLC.

?—15hare owned by ON Foreign Holdings, LLC

E

— Entity not directly or indirectly owned by AuguStar Life Insurance Company (ALIC).

This entity is controlled by ALIC by contract.
*Captive Reinsurer title pending regulatory approval
FEIN — Federal Tax |dentification Number

( Foreign ]

Diomestic — US Taxpayer |

[ Delaware Statutory Trust ]

Caonstellation Insurance Holdings, Inc..’
(Holding Company — OH)

(CIHI)
FEIN: 31-1614095

Constellation Organizational Chart

Constellation Insurance, Inc.
(Holding Company — OH)

FEIN: 31-1614097

Sycamore Re, Ltd

{Ingurer — Cayman Izlands)

FEIN: 98-0602966

(SYRE)

O.N. Equity Sales Com
(Retail Broker Dealer — OH)
FEIM: 31-0742113
{ONES)

(Realty Company — OH)
26-4512730
(FWRI)

Financial Way Realty, Inc.

- ™
Ohio National Insurance Agency, Inc.

Augustar Life Insurance Company
{Insurer — OH)
FEIN: 31-0397080

{insurance Agency — OH)
FEIN: 32-0071428

. (ONIA) oy

s ™
O.N. Investment Management Company
(Registerad Investment Advisor — OH)
- FEIN: 31-0784369

{CNIM)

.

AuguStar Distributors, Inc.
(Wholesale Broker Dealer — OH)
FEIM: 31-1454699

ONTech, SMLLC.
(Technology Company — DE)
FEIN: 45-5464819

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

ALAC Investment Trust

ALIC Investment Trust

ALIC 2024 Investment Vehicle 1
FEIM: 99-6758410

ALIC 2024 Investment Vehicle 2
FEIN: 99-6758461

ALIC 2024 Investment Vehicle 3
FEIM: 99-6758524

N Y e
L A

(ALIC) (ADI) (ONTE) (PRIN)
- - P
(" Augustar Life Assurance Corporaticn OMN Foreign Holdings, SMLLC h
(Insurer — QH) (Holding Company — DE)
(ALAC) FEIM: 46-3873878
FEIN: 31-0962495 | {ONFH) )
# Mational Security Life and Annuity Company
(Insurer - N} 'r Montgomery Re, Inc. ™) AuguStar Lending, LLC OM Overseas Holdings B.V.
FEIN: 13-2740556 (Captive Insurer — V/T) {Holding Company — DE) {Holding Company — Netheriands)
MAIC Mo, 85472 FEIN: 26-3791519 FEIN: 93-3264173 (ONOH)
AN (MSLA) MAIC NO. 13573 {ALL)
4 Andromeda Funding, LLC © ~ (MONT) 4 I
DE ' Kermwood Re, Inc. ™
\ FEIN: 93-2958501 (Captive Insurer — VT) ON Metherlands Holdings B.V.
- Holding Company — Metherlands)
- Antia Funding, LLC & FEIM: 80-0955278 (
: MNAIC No. 15363 {ONNH)
DE
- FEIN: 88-2673433 - (KENW] J - "
— - a Camargo Re Captive, Inc. ™ | | 1
Cassiopeia Funding, LLC © {Captive Insurer — OH) h ON Global Holdings, SMLLC O.N. Intemational do Brasil
EE FEIN: 474249160 Ohio National Seguros de Vida 5.A* {Holding Company — DE) ParticipagBes Ltda. 5
L FEIN: 93-3018342 MNAIC No. 15855 (Peruvian Insurance Company) FEIN: 31-1702660 {Brazilian Holding Co.)
" Orion Funding, LLC & (CMGO) (ONSP) | {ONGH] {OHIO)
DE J I DWIEF of Cantauro-0N— Brazillan Insurancs
\ FEIN: 99-20945414 " Sunrise Captive Re, LLC. h i
(Captive Insurer — OH) Ohio Mational Sudamerica 5.4.°
) FEIN: 83-25326568 (Holding Company — Chile)
Cefus Funding, LLC
! MNAIC MNo. 18481 {ONSA)
L e . (SUNR) y \ :
e N r
AuguStar Mortgage, Inc. Chio National Seguros de Vida S.4.3
({Investment Subsidiary — DE) (Chilean Insurance Company)
FEIN: 99-4156982 (ONSV)
(AMI) \
kS A




STATEMENT AS OF SEPTEMBER 30, 2024 OF AUGUSTAR LIFE ASSURANCE CORPORATION

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

€l

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 ....| reeriieeenns 0 v 0 ciiirieniee | e Voting Trust ..ooeeceveeeiieiiie e LCAN.) e UIP .t | ot Other .. 001000 Loii | et e e N0 TV R
Constellation Insurance Holdings, Inc. Ontario Teachers Pension Plan (OTPP) Voting
L0704 [ e [ e 00000 ....| reerireeenns 0 e 0 cevirieriee | e TRUSE e LCAN.) e UIP .t | ot Other .. 001000 Leii | et e N0 TV R
Constellation Insurance Holdings, Inc
L0704 [ e [ e 00000 ....| reeriieeenns 0 v 0 ciiirieniee | e 11004883 Canada INC. ..coevevreveerveeeiieenines LCAN.) e UIP .t | ot Other .. 001000 Loii | et e e N0 e 2 e
Constel lation Insurance Holdings, Inc. Caisse de dépdt et placement du Québec Ownership, Board of Directors,
L0704 [ e [ e 00000 ... [84-3510530 .. |0 ............. 0 cevirieriee | e Constellation Insurance GP, LLC ................ LDE] UIP....... (CDPQ) Voting Trust .....coocvveerveeiieenies Management .........cocveeemiueernneennns 289,500 Ll e N0 e 0
Constellation Insurance Holdings, Inc. Ontario Teachers Pension Plan (OTPP) Ownership, Board of Directors,
L0704 ] e e 00000 ....|84-3510530 .. |0 ........c.... 0 e | e Constellation Insurance GP, LLC ................ LDE] e UIP....... Voting Trust .ooeeeeeeeeeeeeeeeeeeeeeeeeeeeen Management .........ccccocoiiiiiiinnnnne 129,900 L.l e .. NO...... 0
Constellation Insurance Holdings, Inc. Ounership, Board of Directors,
L0704 ] e | s 00000 ....|84-3510530 .. O ............. [ Constellation Insurance GP, LLC ................ WDE s UIP....... 11004883 Canada INC. ..eevvvnveeneeieneeeannnes Management .........ccccocoiiiiiiinnnnne 2190800 L] s ....NO...... U | R
Constel lation Insurance Holdings, Inc. Anurag Chandra (Member of Constellation  |Ownership, Board of Directors,
B 7 R DR 00000 ....|84-3510530 .. (O ............. [ Constellation Insurance GP, LLC ................ WDE s UIP....... Insurance GP, LLC) wuvvveeveeenieeieeiieeeenns Management .........ccccocoiiiiiiinnnnne JU I 0 ....NO...... U | R
Constellation Insurance Holdings, Inc
L0704 ] e | s 00000 ....|84-3482603 .. O ............. [ Constellation Insurance LP ........eevvvnnnennnne. WDE s UIP....... Constellation Insurance GP, LLC ............. {0141 ... 0.000 .... [Constellation Insurance GP, LLC ........ ....NO...... [T R
Constellation Insurance Holdings, Inc. Anurag Chandra (Member of Constellation
B 7 R DR 00000 ....|84-3482603 .. O ............. [ Constellation Insurance LP .......oevvvvnnnennnne. WDE s 0TH....... Insurance LP, LLC) wevveenveeeieeieeeieeeenes {0141 ... 0.000 .... [Constellation Insurance GP, LLC ........ ....NO...... T S
Constellation Insurance Holdings, Inc. Caisse de dépot et placement du Québec
L0704 ] e | 00000 .... [84-3482603 .. |0 ............. 0 e | e Constellation Insurance LP ............ccenneneiis DB 0TH....... (COPQ) Voting Trust ..ooeeeviieiiiiiiiiiiiiiinnees Other .o ... 0.000 .... |Constellation Insurance GP, LLC ........ LG N0 [T S
Constellation Insurance Holdings, Inc. Ontario Teachers Pension Plan (OTPP)
B 7 R DR 00000 ....|84-3482603 .. O ............. [ Constellation Insurance LP .......oevvvvnnnennnne. WDE s 0TH....... Voting Trust .ooeeeeeeeeeeeeeeeeeeeeeeeeeeeen {0141 ... 0.000 .... [Constellation Insurance GP, LLC ........ ....NO...... T S
Constellation Insurance Holdings, Inc. Ownership, Board of Directors,
L0704 ] e | s 00000 ....|86-3415002 .. (O ............. [ ONLH Holdings GP, LLC ......eveeemmnnniniiiiiiinnes WDE s UIP....... Constellation Insurance GP, LLC ............. Management .........ccccocoiiiiiiinnnnne ..100.000 ...|Constellation Insurance GP, LLC ........ ....NO...... U | R
Constellation Insurance Holdings, Inc.
L0704 ] e | s 00000 ....|86-3415002 .. (O ............. [ ONLH Holdings LP .oooeeieiieiiiiies WDE s UIP....... Constellation Insurance LP ..........eeunnee {0141 ... 0.000 .... [Constellation Insurance GP, LLC ........ ....NO...... T S
Constellation Insurance Holdings, Inc. Ounership, Board of Directors,
L0704 ] e | s 00000 ....|86-3415002 .. (O ............. [ ONLH Holdings LP .oooeeieiieiiiiies WDE s UIP....... Constellation Insurance GP, LLC ............. Management .........ccccocoiiiiiiinnnnne ..100.000 ...|Constellation Insurance GP, LLC ........ ....NO...... U | R
Constellation Insurance Holdings, Inc. Ownership, Board of Directors,
L0704 ] e | s 00000 ....|31-1454693 .. [0 ............. [ Constellation Investments, Inc. ................ LOHL NIA....... ONLH Holdings LP ...eeeeeeeeeeeeeeeeeeeeeeeees Management .........ccccccoiiiiiiinnnnne ..100.000 ...|Constellation Insurance GP, LLC ........ LGYES.LL U | R
Constellation Insurance Holdings, Inc. Ounership, Board of Directors,
L0704 ] e e 00000 ....|31-1614095 .. |0 ............. 0 e | e Constellation Insurance Holdings, Inc. ....... L OH] s UIP....... ONLH Holdings LP ...eeeeeeeeeeeeeeeeeeeeeeeees Management .........ccccocoiiiiiiinnnnne ...60.000 ....[Constellation Insurance GP, LLC ........ .. NO...... 0
Constellation Insurance Holdings, Inc. Caisse de dépdt et placement du Québec Ownership, Board of Directors,
L0704 ] e | 00000 ....[31-1614095 .. |0 ............. 0 e | e Constellation Insurance Holdings, Inc. ....... LOH UIP....... (COPQ) Voting Trust ..ooevvvviiiiiiiiiiiiiiiinnees Management .........ccccocoiiiiiiinnnnne ...20.000 ....|Constellation Insurance GP, LLC ........ LG N0 a0l
Constellation Insurance Holdings, Inc. Ownership, Board of Directors,
L0704 ] e | s 00000 ....|31-1614095 .. (O ............. [ Constellation Insurance Holdings, Inc. ....... LOHL UIP....... 11004883 Canada INC. ..eevvvnveeneeieneeeannnes Management .........ccccocoiiiiiiinnnnne ...20.000 ....|Constellation Insurance GP, LLC ........ ....NO...... U | R
Constellation Insurance Holdings, Inc. Ounership, Board of Directors,
B 7 R DR 00000 ....|31-1614097 .. (O ............. [ Constellation Insurance, Inc. .....coevvunnnenn LOHL UIP....... Constellation Insurance Holdings, Inc. .... |Management ............cccooiiiiiiiiinis ..100.000 ...|Constellation Insurance GP, LLC ........ ....NO...... U | R
Constellation Insurance Holdings, Inc. Ownership, Board of Directors,
B 7 R DR 00000 ....|AA-0056843 .. [0 ............. [ Sycamore Re, Lid. ...ooovviiiiiiiiiiiiiiiiiiiiiiiieens LOYMLLL) IA........ Constellation Insurance Holdings, Inc. .... |Management ............cccooiiiiiiiiinis ..100.000 ...|Constellation Insurance GP, LLC ........ ....NO...... U | R
Constel lation Insurance Holdings, Inc. Ownership, Board of Directors, Constel lation Insurance Holdings, Inc.
B 7 R DR 00000 ....|46-5464819 .. [0 ............. [ ON Tech, SMLLC ..vveeeeeeeeeeeeee e WDE s NIA....... Constellation Insurance, Inc. ................ Management .........ccccocoiiiiiiinnnnne 100,000 ca. ] e ....NO...... U | R
Constellation Insurance Holdings, Inc. Ounership, Board of Directors, Constellation Insurance Holdings, Inc.
L0704 ] e | s 00000 ....|82-2868171 .. [0 ............. [ Princeton Captive Re, Inc. ...ccooeeeeeiieeeeenns LOHL NIA....... Constellation Insurance, Inc. ................ Management .........ccccccoiiiiiiinnnnne 100,000 L.. ] e ....NO...... U | R
Constel lation Insurance Holdings, Inc. Ownership, Board of Directors, Constel lation Insurance Holdings, Inc.
L0704 ] e e 00000 ....|26-4812790 .. |0 ............. 0 e | e Financial Way Realty, Inc. ....ccccviiiiiiinins L OH] s NIA....... Constellation Insurance, Inc. ................ Management .........ccccocoiiiiiiinnnnne 700,000 .. f e .. NO...... 0
Constellation Insurance Holdings, Inc. Ounership, Board of Directors, Constellation Insurance Holdings, Inc.
L0704 ] e e 00000 ....|46-3873878 .. |0 ............. 0 e | Ohio National Foreign Holdings, SMLLC ........ LDE] e NIA....... AuguStar Life Insurance Company ............. Management .........ccccocoiiiiiiiinnnnne 2100.000 .. f e .. NO...... 0
Constel lation Insurance Holdings, Inc. Ownership, Board of Directors, Constel lation Insurance Holdings, Inc.
L0704 e | 00000 ....[93-3264175 .. [0 ...cccveeenne 0 i | e AuguStar Lending, LLC ...occvvviiviiiiiiiiiiiens GDE ] NIA....... Ohio National Foreign Holdings, SMLLC ...... Management ......ccooeieiiiiiiiiiiinns 100,000 ... f e N e 0
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SCHEDULE Y

STATEMENT AS OF SEPTEMBER 30, 2024 OF AUGUSTAR LIFE ASSURANCE CORPORATION

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 ON Overseas Holding B.V. ..cccooeiieiiiiiieieens LD NIA....... Ohio National Foreign Holdings, SMLLC ...... Management .........ccccocoiiiiiiinnnnne 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 ON Netherlands Holdings B.V. ......ccceeeieeennns LD NIA....... ON Overseas Holding B.V. .....ccccccccuunnnnnee Management .........ccccocoiiiiiiinnnnne 700,000 .. f e . NO...... L0 ...
Constellation Insurance Holdings, Inc Ownership, Board of Directors, Constellation 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 .........ccccccoiiiiiiinnnnne 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 .........ccccocoiiiiiiinnnnne 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 ... | eveeerreenne |0 i |0 e [ e Ltda. oo CBRAL..) s IA........ ON Nether lands Holdings B.V. .......cccceeene Management .........cocveeemiueernneennns 100,000 .. [ eeee 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 ................ L OH] s UP....... 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 ..........cccocoiiiiinnnnne 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 .........ccccocoiiiiiiinnnnne 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 ..oovvvrreenn |0 eiiiiiiiiiiiis | e AuguStar Life Assurance Corporation ........... LOHe] s RE........ AuguStar Life Insurance Company ............. Management .........ccccocoiiiiiiinnnnne 700,000 .. f e . NO...... L0 ...
Constellation Insurance Holdings, Inc Constellation Insurance Holdings, Inc
L0704 ] e e 00000 ... | weeemmmimmeeeen [0 i |0 s | e ALAC Investment Trust ......ooovviviiiiiiiiiiiinnnes LDE] e NIA....... AuguStar Life Assurance Corporation ........ Ownership, Management ................. 21001000 ... | 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 .........ccccccoiiiiiiinnnnne 700,000 .. f e . NO...... L0 ...
Constellation Insurance Holdings, Inc Constellation Insurance Holdings, Inc
L0704 ] e e 00000 ... 99-2958901 .. [0 ..eevvrreenne |0 weiiiiiiiiiii | e Andromeda Funding, LLC ......ccccooiiininnnnnnnee LDE] e NIA....... AuguStar Life Insurance Company ............. Contractual Control ............c....... 0000000 i | e . NO...... L0 ...
Constellation Insurance Holdings, Inc Constellation Insurance Holdings, Inc
L0704 ] e e 00000 ....|99-2979439 .. [0 ...oevvvrennn |0 weiiiiiiiiiii | e Antlia Funding, LLC .....oooeeeiiiiiiiis LDE] e NIA....... AuguStar Life Insurance Company ............. Contractual Control ............c....... 0000000 i | e . NO...... L0 ...
Constellation Insurance Holdings, Inc Constellation Insurance Holdings, Inc
L0704 ] e e 00000 ....|99-3018342 .. [0 ..eevvrvvenne |0 weiiiiiiiiiii | e Cassiopeia Funding, LLC ..........eevvvvevnnnnnnee LDE] e NIA....... AuguStar Life Insurance Company ............. Contractual Control ............c....... 0000000 i | e . NO...... L0 ...
Constellation Insurance Holdings, Inc Constellation Insurance Holdings, Inc
L0704 ] e e 00000 ....|99-2946414 .. [0 ..oovvvvrenne |0 wiiiiiiiiiiiis | e Orion Funding, LLC oooeeeeeieieeeeeeeeeeeeeeeeees LDE] e NIA....... AuguStar Life Insurance Company ............. Contractual Control .................... 0000000 et | e . NO...... L0 ...
Constellation Insurance Holdings, Inc Constellation Insurance Holdings, Inc
L0704 ] e e 00000 ... | weeemmmimmeeeen [0 i |0 s | e Cetus Funding, LLC oooeeeeeeeeeieeeeeeeeeeeeeeees LDE] e NIA....... AuguStar Life Insurance Company ............. Ownership, Management ................. 21001000 ... | e . NO...... L0 ...
Constellation Insurance Holdings, Inc Constellation Insurance Holdings, Inc
L0704 ] e e 00000 ... | weeemmmimmeeeen [0 i |0 s | e ALIC Investment Trust ......ooovvvviiiiiiiiiiiinnnes LDE] e NIA....... AuguStar Life Insurance Company ............. Ownership, Management ................. 21001000 ... | e . NO...... L0 ...
Constellation Insurance Holdings, Inc Constellation Insurance Holdings, Inc
L0704 ] e e 00000 ....|99-6758410 .. [0 ..oevvvvveeee |0 weiiiiiiiiiii | e ALIC 2024 Investment Vehicle 1 .................. CDE] e NIA....... AuguStar Life Insurance Company ............. Ownership, Management ................. 21001000 ... ] eeeee s . NO...... L0 ...
Constellation Insurance Holdings, Inc Constellation Insurance Holdings, Inc
L0704 ] e e 00000 ....|99-6758461 .. [0 ..oevvvvvrene |0 weiiiiiiiiiii | e ALIC 2024 Investment Vehicle 2 .................. LDE] e NIA....... AuguStar Life Insurance Company ............. Ownership, Management ................. 21001000 ... ] eeeee s . NO...... L0 ...
Constellation Insurance Holdings, Inc Constellation Insurance Holdings, Inc
L0704 ] e e 00000 ....|99-6758524 .. [0 ....oevvvvnne |0 weiiiiiiiiiii | e ALIC 2024 Investment Vehicle 3 .................. LDE] e NIA....... AuguStar Life Insurance Company ............. Ownership, Management ................. 2100.000 ... | eeeeee s . NO...... .0 ...
Constellation Insurance Holdings, Inc Ounership, Board of Directors, Constellation Insurance Holdings, Inc
L0704 ] e 00000 ... 99-4156982 .. [0 ...ccevvvenee |0 tiiiiiiiiiiiin | it AuguStar Mortgage, InC. ...oooovieiiiiiiiiiinnnnns LDEL s NIA....... AuguStar Life Insurance Company ............. Management .........ccccooiiiiiiiiinnnnnns 100,000 e f i . NO...... .0 ...
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STATEMENT AS OF SEPTEMBER 30, 2024 OF AUGUSTAR LIFE ASSURANCE CORPORATION

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
B 7 R DR 00000 ....|31-1454699 .. [0 ............. [ AuguStar Distributors, Inc. ....ccooeeeeiieeiinns OH.....|...... NIA....... Constellation Insurance, Inc. ................ Management .........ccccocoiiiiiiinnnnne ..100.000 ... LGYES.LL U | R
Ownership, Board of Directors
L0704 ] e e 00000 ....|31-0742113 .. {0 ....cevennen 0 e | e The 0.N. Equity Sales Company ..........ccccce... OH.....f.ees NIA....... Constellation Insurance, Inc. ................ Management .........ccccocoiiiiiiinnnnne ..100.000 ... JYES..... 0.....
Ownership, Board of Directors
L0704 ] e e 00000 ....|32-0071428 .. |0 ............. 0 e | e Ohio National Insurance Agency, Inc. .......... OH.....f.ees NIA....... The 0.N. Equity Sales Company ................ Management .........ccccccoiiiiiiinnnnne ..100.000 ... . NO...... 0.....
Ownership, Board of Directors
L0704 ] e e 00000 ....|31-0784369 .. .10 .. 0.N. Investment Management Company ............ OH.....f.ees NIA....... The 0.N. Equity Sales Company ................ Management ..100.000 ... .. NO...... 0.....
Asterisk Explanation
.| Voting Trust

.. Nominee Holder ...
.| General Partnership ..
.| Limited Partnership




STATEMENT AS OF SEPTEMBER 30, 2024 OF AUGUSTAR LIFE ASSURANCE CORPORATION

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? .............cccceuiiiiiieeececeeeeeeeeceete e ee et es ettt es e eae et es s seaesesenns YES
Will the Life PBR Statement of Exemption be filed with the state of domicile by July 1st and electronically with the NAIC with the

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

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

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

NO

AUGUST FILING

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

Explanation:

Bar Code:

T AR A AR O
8 9 2 0 6 2 0 2 4 4 9 0 0
T A A A IR
8 9 2 0 6 2 0 2 4 3 6 5 0
Reasonableness of Assumptions Certification required by Actuarial Guideline
XXXV [Document Identifier 445]
8 9 2 0 6 2 0 2 4 4 4 5 0
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXV [Document Identifier 446]
8 9 2 0 6 2 0 2 4 4 4 6 0 0 0 0 8
Reasonableness of Assumptions Certification for Implied Guaranteed Rate
Method required by Actuarial Guideline XXXVI [Document Identifier 447]
8 9 2 0 6 2 0 2 4 4 4 7 0 0 0 0 8
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI [Document Identifier 448]
8 9 2 0 6 2 0 2 4 4 4 8 0 0 0 0 8

0
0
0

0 3
0 3
0 3

14



STATEMENT AS OF SEPTEMBER 30, 2024 OF AUGUSTAR LIFE ASSURANCE CORPORATION

OVERFLOW PAGE FOR WRITE-INS

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. AdMiNiStrative Charges ...oooiiiioieieieieee ettt nens [oeesseseseseanaens 1,466,554 |.....ocooviein 391,326 oo 537,362
08.305. VUL GAIN (LOSS) ...uevuieiieiiiiiiiiiiitsecieesiesisesise s snssnsesennsssnnns [ooenenenencnenienenss 22,998 |oiiiiiiciiiciiicins 214,052 .o 226,089
08.397. Summary of remaining write-ins for Line 8.3 from overflow page 605,378 763,451
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,  Fines and Penalties ......coooo oot eee e see e een e sen e | (11 T 6,000 | 6,000
2797. Summary of remaining write-ins for Line 27 from overflow page 0 6,000 6,000
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STATEMENT AS OF SEPTEMBER 30, 2024 OF AUGUSTAR LIFE ASSURANCE CORPORATION

SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

1. Book/adjusted carrying value, December 31 Of PriOr YEA ........c..oiiiiiiiiiiieeee ettt sttt sseesseenesneennees [eneenseeseneensesiaeenaeenseenns [orteeise et ee et
2. Cost of acquired:
2.1 Actual cost at time Of @CQUISITION ........ooiiiiiie ettt et ab e et e et e e st e saeesaeesseesaeenseebesnnesnnes [reeteesenie et e e e et e e ens [oeete e
2.2 Additional investment made after acquisition guum..........gum.......... omm ...
3. Current year change in encumbrances ...............]
4. Total gain (loss) on disposals ....................
5. Deduct amounts received on disposals .....
6. Total foreign exchange change in book/adjusted
7. Deduct current year’s other than temporary impailiiient reCOllized .8
8. Deduct current year’s depreciation
9. Book/adjusted carrying value at the end of current period (Lines 1+2+3+4-5+6-7-8)
10. Deduct total nonadmitted amounts
11.  Statement value at end of current period (Line 9 minus Line 10)
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 Of Prior YEAr ..........cccvovviveririeueereeninenisieeieieeenes feeeeeeeenns 463,087,261 |............... 452,169,616
2. Cost of acquired:
2.1 Actual cost at time of acquisition .... 53,320,000
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 mortgage interest points
9. Total foreign exchange change in book value/recorded investment excluding accrued interest
10. Deduct current year’s other than temporary impairment reCOgNIZEA ...........ccccuiiiiiiiiiii e .
11. Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .........
12. Total valuation allowance
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) 467,042,847 463,087,261
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, December 31 Of PHOT YEA ..........ccceueuevecceeeeeeeeeeeeeeeeteeesesesaeee e s e aeaesesessasanessesensssasassenas 42,770,523 . 37,712,761
2. Cost of acquired:
2.1 Actual cost at time of acquisition
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 596,412 900,414
8. Deduct amortization of premium and depreciation 74,087 |... 30,949
9. Total foreign exchange change in book/adjusted carrying value
10. Deduct current year’s other than temporary impairment recognized
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)
12.  Deduct total NONAdMIttEd @MOUNTS .........iiuiiiiiie ettt e et et e e s e e ae e e s e e eaeesaeees e e naeenseeseenseenneeneeaneeeneann
13.  Statement value at end of current period (Line 11 minus Line 12) 55,995,404 42,770,523
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 PriOT YE&I ...........cccueuiieeerereieieeieieieieesssesesessssesesens [oecececeees 2,080,844,971 |............ 2,034,303,304
2. Cost of bonds and stocks acquired ... 53,063,742 ...187,588,174
3. Accrual of discount 1,006,761
4. Unrealized valuation increase/(decrease) (33,498) (28,081)
5. Total gain (loss) on disposals ....(209,538)|... (2,815,536)
6. Deduct consideration for bonds and stocks disposed of 123,836,427 ...136,955,707
7. Deduct amortization of premium 1,694,099
8. Total foreign exchange change in book/adjusted carrying value
9. Deduct current year’s other than temporary impairment recognized
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees ....
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10)
12. Deduct total nonadmitted amounts
13. Statement value at end of current period (Line 11 minus Line 12) 2,009,638,856 2,080,844 ,971
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STATEMENT AS OF SEPTEMBER 30, 2024 OF AUGUSTAR LIFE ASSURANCE CORPORATION

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 [ 1,082,542,579 |.....ccceuvenee 7,532,909 |...ooovvennne 24,693,373 |....ocveene (2,054,468)|............ 1,091,374,391 |.......... 1,082,542,579 |........... 1,063,327,647 |........... 1,078,864 ,470
R Y - RSO OSTEPEPEPRSSTSTSTTRPRPRRY RURTT 882,074,631 |.covvveicnne 5,918,129 |...ooevnne. 18,025,612 ..o 20,422 |...oocrnnn 902,857,549 |...ccoovnene. 882,074,631 |..coevvneeee. 869,987,570 |..covvrennne 923,155,178
3. NAIC 3 (8) coeeeeieieiiieie ettt ettt ettt bt s et st a bR R sttt s s b bt s s ettt et sesesenene et et esesenesenens |eesnenenei e 37,171,481 | [V 6,624,959 |....cocovirenee 1,759,715 | 39,749,137 | 37,171,481 | 32,306,237 |...coccveunene 35,526,257
L Y (@2 - OSSPSR SUTTEPEURRRRY SRR 7,434,118 [ (U 16,345 [ 129,234 | 5,767,054 |.......cccevvnee. 7,434,118 | 7,547,007 |...oovevverrnnee 5,794,261
5. NAIC B () ettt ettt n e [er s 1,007,118 oo [V (1 (1) 250,001 [.oorricicenne 1,007,118 | 1,006,822 |.....ccovovuveenee 2,201,680
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 239,271 0 4,399 (67,437) 260,597 239,271 167,435 265,983
7. Total Bonds 2,010,469, 198 13,451,038 49,364,688 (212,830) 2,040,258,729 2,010,469, 198 1,974,342,718 2,045,807,829
PREFERRED STOCK
8. INAIC 1 bbbt b ettt bens [reese e 15,000,000 |.....ooovreerierrieiricnne [V T [V [V 15,000,000 |.......cvevnve. 15,000,000 |......c..coevnve. 15,000,000 |........coevnve. 15,000,000
N2 (2SSOSR HOSRR 1,631,200 |oovcvieiceiirrccinne (RSN [V 122,400 |......cccocvvneee 1,711,200 | 1,631,200 |ccviriinene 1,753,600 |..cocvivinnee 1,711,200
T, INAIC 3 bbb bbb e bbb bbb bbbt b et b e b [seee et (U [V T [V T [V [V [V [V 0
N 1 72X PSSRSO PPRUSSRUTRUITY HOORURRTTRRRT [V RSN (RSN (O RSN (O RSN (O RSN (O RSN (O RSN 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 [V [V [V 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 0 0
14, Total Preferred STOCK ..ot 16,631,200 0 0 122,400 16,711,200 16,631,200 16,753,600 16,711,200
15. Total Bonds and Preferred Stock 2,027,100,398 13,451,038 49,364,688 (90,430) 2,056,969,929 2,027,100,398 1,991,096,318 2,062,519,029
(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 SEPTEMBER 30, 2024 OF AUGUSTAR LIFE ASSURANCE CORPORATION

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 SEPTEMBER 30, 2024 OF AUGUSTAR LIFE ASSURANCE CORPORATION

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

Book/Adjusted Carrying Value, December 31, prior year (LINE 10, PHIOT YEAI) ........c.ccuiuiiirirereriisiiisesesetessssssssesesesessssssssesesessssssssesessssssssesesesessssssesesass  sbesssssssssesann 6,521,487
Cost Paid/(Consideration RECEIVEA) ON AAGIIONS .............c.eveiiuiuiieieiiieeieieteteieeesesese et ssese st s st et s ssssesese st s s ses et s ssssesesesesssssassesessssssnssaesesesns ebesessstssietena 3,924,683
Unrealized Valuation INCrEASE/(AECIEASE) ...........c.cviveueueuereiiseaeseseseseissssesesessssssssese s st ssesesese s sss s s e s et et s s ssses e s s sssses et et s s s s s et et s e ses et et s ssnsesesesesns | Sbesistssietenasnenes 656,392

SSAP No. 108 adjustments

Total gain (I0SS) ON tErMINALION FECOGNIZEM ........c.cveviiiiieieitetiiei ettt te ettt te bt ee st et b st sesesebe s s st e s es e b e s s se e s e s e b st ss e se b e bbb s sns b e bbb ssns b et s es s snsesebasans eattsseetesasnenes 2,400,046
Considerations received/(Paid) ON tEIMINALIONS ............ccceviiueieeeteiieietetete ettt s s se s st s esesese s s ssesesesesss s sesese s s s s sssesesessssnssaesesesssssesesesesnanans ebebessstssietenas 5,791,714
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 hedged item

Total foreign exchange change in Book/Adjusted Carrying Value

Book/Adjusted Carrying Value at End of Current Period (LINes 1+2+3+4+5-6+T+849) .......cccccuriiuiuireieiiiiieieteieieseesesese et esese e ssesesesens ebessessssssenanns 7,710,894
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 T1) ....c.viuiuiuiiiiiiiereieiiieseiete ettt sses et st s b ss st b s ss s et bbbt snsesebesessssnans ebebessstssiesana 7,710,894

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/Adjusted carrying value, December 31 Of Prior YEar (LINE B, PriOT YEAI).......ccuiaiiiieiieeite ittt ettt et et et e eae e e st e ss e e st e s e e sseesseeseeeaeeemeeeseeaseeaseans Saeesssessseasseasessanssaeeaaeaaes
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COIUMN) .......c.ooiiiiiiiiiiiiie e e
Add:

Change in variation margin on open contracts - Highly Effective Hedges
3.11 Section 1, Column 15, current year to date MiNUS ..........ccccoeiiiiiiiiiis i
3.12 Section 1, COIUMN 15, PIIOT YEAI .....coiuiiitieiieie ettt res eesbeeare et s a s s e s e s sreess eesaesssessaessressaessressreeareeas

Change in variation margin on open contracts - All Other
3.13 Section 1, Column 18, current year to date MiNUS ..........ccccoeiiiiiiiiiis e

3.14 Section 1, Column 18, prior year

Add:
Change in adjustment to basis of hedged item

3.21 Section 1, Column 17, current year to date MiNUS ..........ccccoeviriiiiiiis e

3.22 Section 1, Column 17, Prior YEAr ..........c.o...quum ......... g ........ g ... ... G . — ...

Change in amount recognized

3.23 Section 1, Column 19, current year to date

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

3.25 SSAP NO. 108 AUJUSTMENTS ...ttt ree s e eseeaae e s e e s e e sh e e s b e e s b e st e as £ebeeabesasesae s shesshe s she s sbeeabe oesoeaessaeeaesaeeaaesaaeeaee e

10 o) o) =TI (I TR o T U TS I L= 0 S TTN
Cumulative variation margin on terminated contracts during the Year ............ccccciiiiiiiiiiiii i e

Less:

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

4.22 AMOUNE FTECOGNIZEM .....cueiiiiieiieeiie ettt ettt sae e e sheeabessseaaesnssassaassaaesreas

4.23 SSAP NO. 108 @QJUSTMENLS ......oiuiiiiiiitieitieiti ettt res cheeiiee s e s s e b e s b s b e s e shesbeeassnssassaessaassreesaeas

1001 o) =TI (I Lo oy o T UL I 1= ST RTN
Dispositions gains (losses) on contracts terminated in prior year:

5.1 Total gain (loss) recognized for tErMINAIONS IN PIIOT VAT ........coiuiiitiiiie ittt ettt ettt ettt shee s he e e bt e sbe e bt e bt ea bt eaeeea et saeeeReeebeeeb e e be e b e eabeenbeen Semeeneeaeesnesaaeaaaesaaesanens
5.2 Total gain (loss) adjusted into the hedged item(s) for termiNatioNs IN PriIOT YEAT .........oo.iiiiiie ettt et e et e it e s Seseesaeesae s e e s e e saaesaaesanens
Book/Adjusted carrying value at end of current period (LINES 1+2+3.3-4.3-5.1-5.2) ... ittt et e et et b e et e e ae e e st e naeens Saeessaessaesaaesaeesaeesaeeeaeeaes
[DLTe[Nle s (o) =T g o EoTe [Ty t=To IR= T 4o U T TN

Statement value at end of current Period (LINE 6 MINUS LINE 7) ......oiuiiiiiiiiiiiiii ittt ettt h e bt e bt e bt e bt e at e ea et she e eheeeb e e eb e e b e e beembeembeen Semseaeeaesaesaaeeaaessaesnnens
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STATEMENT AS OF SEPTEMBER 30, 2024 OF AUGUSTAR LIFE ASSURANCE CORPORATION

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

NONE

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

NONE

SI05, SI06
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STATEMENT AS OF SEPTEMBER 30, 2024 OF AUGUSTAR LIFE ASSURANCE CORPORATION

SCHEDULE DB - VERIFICATION

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

Book/Adjusted Carrying Value Check

Part A, SECHON 1, COIUMN 14 ......oiuiiiiiiieeieieeieiee et eeeteeae et es et es et ees et ees e es e ees s se s ees e ees e ees e es s as e b ns e ees e s et e s et e s ensesensebenss fessebessntesantes 7,710,89%
Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance.............c.cccoiiiiiiiiiiiiiiiciiiies e 0
TOtal (LINE 1 PIUS LINE 2) ..ottt es e e s s st e s e s et essanassnasssssesesesnsnnensnsnsneneeins e 7,710,894
Part D, SECHON 1, COIUMN B ...ttt s s 2 a2 s s s s e s e s e s s es et e st es et essesensnsenne fessebesntesantes 7,710,894
Part D, SECHON 1, COIUMN 7 .....oiiiiieeieeeieeieeeeeee e eseeee e e e eseseee e e esesesesee e e s eseeeeee s e aeaesee a2 e e seseseseeee e seseeeses s nseaesesesasmansnsass  febbsssssssesssssasarareenanas 0
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, SECHON 1, COIUMN 16 ...ttt ettt ettt ettt et et et e e et et et et et et et et et et et e e e e e e e e e e s e eeeneeseen eanereereeseeaeanes 7,710,894
Part B, SECHON 1, COIUMN 13 ... . oottt ettt et ettt ettt ettt e e et et et et et et et et et et et et e e et et ee et e e eeeeeeeeen eaeeseesessesseeseaseeseasearnans 0
TOtal (LINE 7 PIUS LINE 8) ..ottt s st et e s easas s sanesesesesesssnansnssesesesnnsnensnees e 7,710,894
Part D, SECHON 1, COIUMN O ......iiiiiiiiiee ettt s o2 e s s sesesses e s s s e s e s e s st e s esensnsenne fessebesntesantes 7,710,894
Part D, SECHON 1, COIUMN M0 ....ouiuiuiueieiiieieieeeeeee ettt e e eseseeeeeea e sseseseseeeeeseseeesee s eseseseeee e e seseseses e eseseseeeesnseaesesesasnansnsess | febibsssasessesssasasrereananas 0
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 ..ottt ettt ettt s ettt s e s b et s e s e e s e ss et b et e s ese e se s s e s e ket e s ese e se s e s e b ebesese st e seesabese febebebestatatneneebebebebnanaeas 0
Part B, SECHON 1, COIUMN 20 .......iiiiueueiiuiiiiiisietetetetesestst et s e tetesesese et ssesesetesesese s s sssesesesesese e sessesesebesesese s se s esesesesenene s ssasasese  Hebebestststasneneebetebebeataeas 0
Part D, SECHON T, COIUMN 12 ...ttt ettt ettt s s s se e s s et e s e s ese et s s et et e s eses e e e st et et esesese e seseseses  febebebestatntneneeterebebeanaea 0

Total (Line 13 plus Line 14 minus Line 15)
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STATEMENT AS OF SEPTEMBER 30, 2024 OF AUGUSTAR LIFE ASSURANCE CORPORATION

SCHEDULE E - PART 2 - VERIFICATION

(Cash Equivalents)

Year To Date

2

Prior Year Ended
December 31

10.
1.
12.

Book/adjusted carrying value, December 31 Of PriOT YEAI ........coiiiiiiiiiieeee et
Cost of cash eqUIVAIENES ACQUITEA ..........oouiiiiiiee et b e e e e e e et e e st e ese e e s e e sae e s e enaeenbeenbeenseeneeeneenn
ACCTUAD OF AISCOUNL ... e e e e e e s e e e e e e e e e e anenns
Unrealized valuation iNCre@s@/(AECIEASE) ........uiiuiiiiiii ittt ettt ettt b et e b ettt e st e saeesaeesheesbe e be e bt enbeannesnnesneesreas
Total gain (I0SS) ON GISPOSALS ........eeiiiiieie ettt ettt et e e st e eaeeea e e s st e s e e s e easeeaeeemeees e e ese e s e e st enseenseanseeneeeneesneenneennen
Deduct consideration reCeived ON AISPOSAIS ..........ciuiiiuiiiiiiiiie ettt b e et e e bt e besaeesaeesaeesaeesbeesbeenbeebeennennne
Deduct amortization Of PrEMIUM ........o oottt ettt h e e bt e s bt e bt e bt et e em et ea et saeesheesbeeabe e bt enbeennesneesanesneas
Total foreign exchange change in book/adjusted Carrying ValUE .............cocoiiiiiiiiiiieiieeee et
Deduct current year’s other than temporary impairment reCoOgNIZEd ............cooiiiuiiiiiiiiie e
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9) ........ccciiiiiiiiiiiiiiiiee e
Deduct total nonadmitted @MOUNLS ...

Statement value at end of current period (Line 10 minus Line 11)

1,602,031

S108
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STATEMENT AS OF SEPTEMBER 30, 2024 OF AUGUSTAR LIFE ASSURANCE CORPORATION

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

0399999 - Totals

SCHEDULE A - PART 3

Showing All Real Estate DISPOSED During the Quarter, Including Payments During the Final Year on “Sales Under Contract”
1 Location 4 5 6 7 8 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 Expended 9 10 1 12 13
for Book/ Total Book/ Gross
Additions, | Adjusted Total Foreign Adjusted Income
Permanent | Carrying Current Change in | Exchange | Carrying Foreign Earned
Improve- | Value Less 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- [Impairment| Encum- Value Carrying on During on on on Encum- | Expenses
Description of Property City State Date Name of Purchaser st rances Year ciation __Recgani (11-9-10 Value Disposal Year Disposal Disposal Disposal brances Incurred

0399999 - Totals




STATEMENT AS OF SEPTEMBER 30, 2024 OF AUGUSTAR LIFE ASSURANCE CORPORATION

SCHEDULE B - PART 2

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

1 Location 4 5 6 7 8
Additional
Loan Actual Cost at Investment Made Value of Land
Loan Number Type Date Acquired Rate of Interest Time of Acquisition After Acquisition and Buildings
3626411 . WESTLAKE ... 07/25/2024 .... ....3,800,000 |....
ANNANDALE ... 07/25/2024 ... ....3,000,000 |....

0599999. Mortgages in good standlng Commercial mortgages-all other 6,800,000 0 0
0899999. Total Mortgages in good standing 6,800,000 0 0
1699999. Total - Restructured Mortgages 0 0 0
2499999. Total - Mortgages with overdue interest over 90 days 0 0 0
3299999. Total - Mortgages in the process of foreclosure 0 0 0

[AVE|

3399999 Totals 6,800,000 0
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 18
2 Book Value/ 8 10 11 13 Book Value/

Recorded Current Recorded

Investment Year’s Other- Investment Foreign

Excluding Unrealized Than- Capitalized Total Foreign| Excluding Exchange Total

Accrued Valuation Temporary Deferred Exchange Accrued Gain Gain

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

1425697 NORTHBROOK 09/03/2014 ....|......0/27/2024 ..... | eceuveeeeee 790,120 [ovevevvrererreeeee 0 fooeeccerennn O oo O focciit 0 e 0 e 0 [ 747,787 [ 747,787
1825699 . . |LOUISVILLE ... 09/05/2014 ... .. 421,705 |.... ... 326,729 |....
3425457 .. CHARLOTTE . .. 07/13/2010 249,027 |. . 160,077 |.
3625694 . ... | BEACHNOOD ... 08/05/2014 ... 1,453,679 |.... 0. 0 [ O e 1 382,480 |.......... 1,382,480 |....
3625726 v CINCINNAT ] s e O Lo e 12/18/2014 .....)......08/20/2024 .....|.......... 2,117,008 [ 0 [0 FPOORROUUOROROY | || RSP 2,017,251 |.......... 2,017,251
0199999. Mortgages closed by repayment 5,031,533 0 0 0 4,634,323 4,634,323 0 0
0125745 . HOOVER ... ....03/26/2015 . 941,198 . 0 0 0 .33,730 0 0
0125943 . MOUNTAIN BROOK . ....00/14/2017 1,870,899 |. 0 0 0 25,282 0 0
0225839 . TEMPE ....... ... 07/06/2016 1,057,444 |. 0 0 0 0 0
0325771 . PHOEN X ....06/30/2015 775,820 0 0 0 0 0
0325823 . TENPE ....04/21/2016 2,683,900 0 0 0 0 0
0325824 . PHOEN X ....04/26/2016 572,763 0 0 0 0 0
0325830 . TUCSON ... ....05/26/2016 1,035,548 0 0 0 0 0
0325836 . PHOENIX . ... 06/20/2016 4,181,960 0 0 0 0 0
0325843 . TUCSON ... ....07/22/2016 1,125,714 |. 0 0 0 0 0
0325904 . TUCSON .. .. 05/01/2017 386,246 |. 0 0 0 0 0
0325940 . . | PHOENIX ... 09/12/2017 ... 1,002,943 |.... 0. 0. 0. 0. .0
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STATEMENT AS OF SEPTEMBER 30, 2024 OF AUGUSTAR LIFE ASSURANCE CORPORATION

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

0325941 ... PHOENIX ... 09/12/2017 0. 0. 0. 0 0. ...0
0325942 ... PHOENIX ... 09/12/2017 0. 0. 0. 0] 0. ...0
0325957 ... 11/14/2017 0. 0. 0. 0 0. ...0
0325964 . ... 12/18/2017 .. 0 0 .0 0 0 0
0326022 . .08/22/2018 .. 0 0 .0 0 0 0
0326115 . 11/08/2019 .. 0 0 .0 0 0 0
0326130 ... 02/19/2020 0. 0. 0. 0 0. ...0
0326248 .... 11/29/2021 0. 0. 0. 0] 0. ...0
0326274 ... SCOTTSDALE .. 03/08/2022 0. 0. 0. 0 0. ...0
0326303 ... PLACENTIA ... 07/13/2022 0. 0. 0. 0] 0. ...0
0326313 ... ORO VALLEY .. 09/28/2022 0. 0. 0. 0 0. ...0
0425997 ... LITTLE ROCK veveeeeeeeeeeieeeeemmmmees Jemmmeeeeeemne AR e e [t 05/11/2018 0. 0. 0. 0. 0. ...0
0426092 .... FAYETTEVILLE ©.oiiiiiiiiiiiieviniinneneens Jevvneneeeeeeen AR [ e e 07/31/2019 0. 0. 0. 0 0. ...0
0426098 .... RUSSELLVILLE .. 07/31/2019 0. 0. 0. 0] 0. ...0
0426099 . . | ROGERS ....... .07/31/72019 .. 0 0 .0 0 0 0
0426100 . . | SPRINGDALE .. .07/31/2019 .. 0 0 .0 0 0 0
0525522 . . | DANA POINT .. 08/19/2011 .. 0 0 .0 0 0 0
0525849 ... DEL MAR 08/30/2016 0. 0. 0. 0] 0. ...0
0525863 ... LOS ANGELES ... 11/01/2016 0. 0. 0. 0 0. ...0
0525952 ... SAN YSIDRO 10/27/2017 0. 0. 0. 0] 0. ...0
0526174 .... 02/10/2021 0. 0. 0. 0 0. ...0
0526244 ... 11/10/2021 0. 0. 0. 0] 0. ...0
0526292 ... 06/03/2022 0. 0. 0. 0 0. ...0
0526359 ... SACRAMENTO .. 05/01/2023 0. 0. 0. 0] 0. ...0
0526391 ... CERRITOS .. 02/02/2024 0. 0. 0. 0 0. ...0
0625761 . . | GOLDEN ... .05/22/2015 .. 0 0 .0 0 0 0
0625917 . . | WESTMINISTER .06/29/2017 .. 0 0 .0 0 0 0
0626026 . FALCON ....... ... 09/11/2018 .. 0 0 .0 0 0 0
0826027 . . | MIDDLETONN ... 09/11/2018 .. 0 0 .0 0 0 0
0926361 . . | WASHINGTON .. .05/30/2023 .. 0 0 .0 0 0 0
1025363 .... CORAL SPRINGS .....evvvvvvvvvnnnerrinnninns Jevvvnneeeeeenen Flovii e s 12/20/2007 0. 0. 0. 0 0. ...0
1025434 .... POMPANO BEACH .....eeeeeeeeeeeeeermnineee Jeemmmeeeeeeene Pl e e 02/17/2009 0. 0. 0. 0] 0. ...0
1025485 ... GROVELAND ....evvvveneeeeivniieeecnnnnnnns Jevvneneeeennnen Floven e s 01/26/2011 0. 0. 0. 0 0. ...0
1025503 ... JACKSONVILLE ...eeeeeeeeeeeeneeeeeenn Jeemmmeeeeeeene Pl e s e 05/27/2011 0. 0. 0. 0] 0. ...0
1025515 ... KISSIMMEE 07/07/2011 0. 0. 0. 0 0. ...0
1025528 ... ORLANDO ... 09/29/2011 0. 0. 0. 0] 0. ...0
1025581 . .. | MARTANNA . .10/26/2012 .. .. 535,874 |. 0 0 .0 0 0 0
1025647 . .. | OCOEE .08/29/2013 .. .. 547,384 |. 0 0 .0 0 0 0
1025691 . .. | ORLANDO .07/23/2014 .. .. 881,890 |. 0 0 .0 0 0 0
1025695 . .. [NICEVILLE ... 08/08/2014 .. .. 710,154 |. 0 0 .0 0 0 0
1025698 . .| OCALA .. .09/03/2014 .. .. 861,404 |. 0 0 .0 0 0 0
1025703 ... NAPLES ... 09/19/2014 730,875 |.... 0. 0. 0. 0] 0. ...0
1025740 ... 02/26/2015 ,319,19%6 |.... 0. 0. 0. 0 0. ...0
1025784 ... 08/18/2015 0. 0. 0. 0] 0. ...0
1025817 ... 02/19/2016 0. 0. 0. 0 0. ...0
1025819 ... PORT ST LUCIE . 03/14/2016 0. 0. 0. 0] 0. ...0
1025878 ... ORLANDO ... 01/05/2017 0. 0. 0. 0 0. ...0
1025885 .... SHALIMAR . 01/30/2017 0. 0. 0. 0. 0. ...0
1025931 ... TALLAHASSEE 07/28/2017 0. 0. 0. 0 0. ...0
1026111 . DEERFIELD BEACH . .. 10/10/2019 .. 0 0 .0 0 0 0
1125905 ... SNELLVILLE .. 05/01/2017 0. .0, .0 0. 0. ...0
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STATEMENT AS OF SEPTEMBER 30, 2024 OF AUGUSTAR LIFE ASSURANCE CORPORATION

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

1126031 ... GAINESVILLE ... 10/25/2018 0. 0. 0. 0 ....35,115 [ 0. ...0
1126042 ... 12/14/2018 0. 0. 0. 0] ....24,349 |. 0. ...0
1126082 ... SAVANNAH ... 06/20/2019 0. 0. 0. 0 ...27,931 [ 0. ...0
1126103 . . | BRUNSWICK .09/06/2019 .. 0 0 .0 0 0 0
1126129 . . | looDSTOCK ... 01/08/2020 .. 0 0 .0 0 0 0
1126218 . BRUNSI I CK .07/23/2021 .. 0 0 .0 0 0 0
1126381 ... 09/05/2023 0. 0. 0. 0 0. ...0
1126398 ... 03/26/2024 0. 0. 0. 0] 0. ...0
1325938 ... IDAHO FALLS 08/25/2017 0. 0. 0. 0 0. ...0
1425429 ... L INCOLNIOOD ... 12/01/2008 0. 0. 0. 0] 0. ...0
1425631 ... FRANKLIN PARK . 06/20/2013 0. 0. 0. 0 0. ...0
1425632 ... CHICAGO 06/20/2013 0. 0. 0. 0. 0. ...0
1425650 ... LAKE ZURICH 09/06/2013 0. 0. 0. 0 0. ...0
1425697 ... NORTHBROOK .. 09/03/2014 0. 0. 0. 0] 0. ...0
1425704 . .. | CICEROD ... .09/25/2014 .. 0 0 .0 0 0 0
1425860 . .. | DEERFIELD .09/29/2016 .. 0 0 .0 0 0 0
1425873 . . | NORTHBROOK .. .12/20/2016 .. 0 0 .0 0 0 0
1425946 .... BARRINGTON .. 09/27/2017 0. 0. 0. 0] 0. ...0
1425953 ... HINSDALE .. 10/30/2017 0. 0. 0. 0 0. ...0
1426023 ... LOMBARD ... 08/28/2018 0. 0. 0. 0] 0. ...0
1426217 ... BUFFALO GROVE .... 07/22/2021 0. 0. 0. 0 0. ...0
1426222 ... FAIRVIEW HEIGHTS 08/03/2021 0. 0. 0. 0] 0. ...0
1528573 ... GRIFFITH .... 09/11/2012 0. 0. 0. 0 0. ...0
1525629 ... GREENFIELD .. 06/14/2013 0. 0. 0. 0] 0. ...0
1525696 .... BLOOMINGTON ... 08/21/2014 0. 0. 0. 0 0. ...0
1525783 . .. | INDIANAPOLIS .08/04/2015 .. 0 0 .0 0 0 0
1525807 . . | FORT WAYNE 12/22/2015 .. 0 0 .0 0 0 0
1526001 . FISHERS ... 06/15/2018 .. 0 0 .0 0 0 0
1526076 . . |FISHERS .05/28/2019 .. 0 0 .0 0 0 0
1526109 . . |FISHERS ... .09/30/2019 .. 0 0 .0 0 0 0
1526296 .... INDIANAPOLIS .. 06/06/2022 0. 0. 0. 0 0. ...0
1526298 .... NOBLESVILLE ... 06/23/2022 0. 0. 0. 0] 0. ...0
1825646 ... LEXINGTON 08/22/2013 0. 0. 0. 0 0. ...0
1825699 .... LOUISVILLE .. 09/05/2014 0. 0. 0. 0] 0. ...0
1825780 ... LEXINGTON ... 07/28/2015 0. 0. 0. 0 0. ...0
1825822 .... LEXINGTON ... 04/07/2016 0. 0. 0. 0] 0. ...0
1826193 . . | BELLEVUE . ....05/13/2021 .. 0 0 .0 0 0 0
1826210 . . | BURLINGTON .. ... 07/07/2021 .. 0 0 .0 0 0 0
1826213 . . | LEXINGTON .07/14/2021 .. 0 0 .0 0 0 0
1826310 . . |LOUISVILLE .08/30/2022 .. 0 0 .0 0 0 0
1826331 . .| DRY RIDGE ... A1/17/2022 .. 0 0 .0 0 0 0
2125749 ... DISTRICT HEIGHTS 04/30/2015 0. 0. 0. 0] 0. ...0
2126003 .... ELKTON .... 06/22/2018 0. 0. 0. 0 0. ...0
2126046 .... CROFTON ... 12/21/2018 0. 0. 0. 0] 0. ...0
2126053 .... SILVER SPRING . 02/21/2019 0. 0. 0. 0 0. ...0
2126355 ... 04/21/2023 0. 0. 0. 0] 0. ...0
2225809 ... BRAINTREE ... 12/29/2015 0. 0. 0. 0 0. ...0
2226010 ... CAMBRIDGE ... 07/13/2018 0. 0. 0. 0. 0. ...0
2325674 ... CLARKSTON 01/28/2014 474,383 |.... 0. 0. 0. 0 0. ...0
2325683 . . | AUBURN HILLS .. .04/17/2014 .. .. 341,899 |. 0 0 .0 0 0 0
2325725 ... MADISON HEIGHTS ... 12/17/2014 792,999 |.... 0. .0, .0 0. 0. ...0
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STATEMENT AS OF SEPTEMBER 30, 2024 OF AUGUSTAR LIFE ASSURANCE CORPORATION

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

2325789 ... SHELBY TOWNSHIP . 09/09/2015 ...1,286,637 |.... 0. 0. 0. 0 ... 21,188 |. .. 21,188 |... 0. ...0
2325870 ... YPSILANTE 12/12/2016 0. 0. 0. 0] ....16,574 |. 0. ...0
2325888 ... 02/10/2017 0. 0. 0. 0 ....48,983 |. 0. ...0
2326085 . .. | ROCHESTER HILLS . .06/26/2019 .. 0 0 .0 0 96,137 |. 0 0
2326408 . .. | DEARBORN .. .05/24/2024 .. 0 0 .0 0 10,474 |. 0 0
2425585 . . | EDEN PRAIRIE 11/29/2012 .. 0 0 .0 0 18,648 |. 0 0
2425812 ... 01/14/2016 0. 0. 0. 0 ...25,985 |. 0. ...0
242592 ... 12/15/2017 0. 0. 0. 0] 0. ...0
2425966 ... WEST SAINT PAWL .... 12/19/2017 0. 0. 0. 0 0. ...0
2525738 ... RIDGELAND ... 02/05/2015 0. 0. 0. 0] 0. ...0
2525867 ... 11/21/2016 0. 0. 0. 0 0. ...0
2625831 ... 05/27/2016 0. 0. 0. 0. 0. ...0
2626219 ... SAINT CHARLES . 07/23/2021 0. 0. 0. 0 0. ...0
2826284 .... LAS VEGAS 05/11/2022 0. 0. 0. 0] 0. ...0
3126236 . .. | BERNARDSVILLE . 10/06/2021 .. 0 0 .0 0 0 0
3126346 . .. | FAIRFIELD .02/22/2023 .. 0 0 .0 0 0 0
3126347 . . | FAIRFIELD .02/22/20238 .. 0 0 .0 0 0 0
3126348 .... FAIRFILED ... 02/22/2023 0. 0. 0. 0] 0. ...0
3126349 ... FAIRFIELD ... 02/22/2023 0. 0. 0. 0 0. ...0
3126350 ... FAIRFIELD ... 02/22/2023 0. 0. 0. 0] 0. ...0
3225728 ... ALBUQUERQE ... 12/19/2014 0. 0. 0. 0 0. ...0
3225932 ... ALBUQUERQLE ... 08/04/2017 0. 0. 0. 0] 0. ...0
3226008 .... PORTALES .. 07/11/2018 0. 0. 0. 0 0. ...0
3325115 ... MORAVIA ... 12/22/2004 0. 0. 0. 0] 0. ...0
3325853 ... DUNKIRK 09/15/2016 0. 0. 0. 0 0. ...0
3325974 . .. | MASSAPEQUA .. .01/25/2018 .. 0 0 .0 0 0 0
3326015 . .. | PORT WASHINGTON . ... 07/31/2018 .. 0 0 .0 0 0 0
3326043 . .. | RONKONKOMA ... ... 12/18/2018 .. 0 0 .0 0 0 0
3326089 . .. | FARMINGDALE .07/30/2019 .. 0 0 .0 0 0 0
3326204 . . | HUNTINGTON 06/18/2021 .. 0 0 .0 0 0 0
3326240 ... BUFFALO 10/21/2021 0. 0. 0. 0 0. ...0
3326252 ... HAUPPAUGE 12/08/2021 0. 0. 0. 0] 0. ...0
3326261 ... FARMINGDALE ... 12/21/2021 0. 0. 0. 0 0. ...0
3326267 ... SCHUYLERVILLE .... 01/27/2022 0. 0. 0. 0] 0. ...0
3326269 ... LONG ISLAND CITY 02/17/2022 0. 0. 0. 0 0. ...0
3326302 ... FARMINGDALE 07/01/2022 0. 0. 0. 0] 0. ...0
3326330 . .. [MILFORD ... A1/17/2022 .. 0 0 .0 0 0 0
3425457 . .. | CHARLOTTE ... 07/13/2010 .. 0 0 0 .0 0 0 0
3425582 . .. | MONRCE . .10/26/2012 .. .. 668,698 |. 0 0 .0 0 0 0
3425753 . .. | GARNER . .05/01/2015 .. .. 693,419 |. 0 0 .0 0 0 0
3425802 . . | ASHEVILLE 11/23/2015 .. 1,402,409 |. 0 0 .0 0 0 0
3425806 ... DURHAM 12/18/2015 799,313 |.... 0. 0. 0. 0] 0. ...0
3425846 ... ALBEMARLE 08/11/2016 0. 0. 0. 0 0. ...0
3425881 ... HUNTERSVILLE .. 01/19/2017 0. 0. 0. 0] 0. ...0
3425011 ... 06/07/2017 0. 0. 0. 0 0. ...0
3426036 ... ASHEVILLE ... 11/29/2018 0. 0. 0. 0] 0. ...0
3426104 .... CHARLOTTE ... 09/13/2019 0. 0. 0. 0 0. ...0
3426117 ... GREENSBORO .. 11/20/2019 0. 0. 0. 0. 0. ...0
3426169 .... JACKSONVILLE .. 12/23/2020 0. 0. 0. 0 0. ...0
3426221 . . | CHARLOTTE ... .08/03/2021 .. 0 0 .0 0 0 0
3426257 ... MORGANTON .. 12/16/2021 0. .0, .0 0. 0. ...0
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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

3625627 ... CENTERVILLE ... 06/05/2013 0. 0. 0. 0 ....38,004 . 0. ...0
3625645 ... CINCINNATI 08/13/2013 0. 0. 0. 0] L A1797 0. ...0
3625694 ... BEACHWOOD ... 08/05/2014 0. 0. 0. 0 ... 18,000 |. 0. ...0
3625726 . .. | CINCINNATI .12/18/2014 .. 0 0 0 .0 0 125,219 |. 0 0
3625827 . .. |LORAIN . .04/29/2016 .. .. 746,571 |. 0 0 .0 0 21,956 |. 0 0
3625923 . . | coLUMBUS .. 07/10/2017 .. 1,571,040 |. 0 0 .0 0 20,778 |. 0 0
3625936 ... NORTH ROYALTON ... 08/24/2017 0. 0. 0. 0 ....30,002 |. 0. ...0
3625970 ... FAIRBORN ... 12/21/2017 0. 0. 0. 0] 17,274 | 0. ...0
3625975 ... BEACHWOOD ... 01/25/2018 0. 0. 0. 0 ....28,034 . 0. ...0
3625982 ... 03/14/2018 0. 0. 0. 0] ....15,828 |. 0. ...0
3626005 ... YOUNGSTOIN .. 06/26/2018 0. 0. 0. 0 ....14,802 |. 0. ...0
3626030 ... GARFIELD HEIGHTS 10/05/2018 0. 0. 0. 0. ....24,877 |. 0. ...0
3626057 ... 03/11/2019 0. 0. 0. 0 ... 12,356 |. 0. ...0
3626065 ... 04/15/2019 0. 0. 0. 0] ...58,142 [. 0. ...0
3626072 . .. | BROOK PARK .04/30/2019 .. 0 0 .0 0 30,707 |. 0 0
3626074 . .. | STREETSBORO . .05/02/2019 .. 0 0 .0 0 .35,769 |. 0 0
3626206 . . | CARROLLTON .. .06/29/2021 .. 0 0 .0 0 41,94 |. 0 0
3626216 .... CAMBRIDGE ... 07/15/2021 0. 0. 0. 0] ....27,8% |. 0. ...0
3626220 ... CINCINNATI 07/30/2021 0. 0. 0. 0 ....52,546 |. 0. ...0
3626264 .... CENTERVILLE ... 07/01/2023 0. 0. 0. 0] ....90,064 |. 0. ...0
3626268 .... GROVE CITY 01/31/2022 0. 0. 0. 0 ... 20,667 |. 0. ...0
3626277 ... WASHINGTON TONNSHIP .. 03/30/2022 0. 0. 0. 0] ....15,259 |. 0. ...0
3626278 ... ANDERSON TOWNSHIP 03/30/2022 0. 0. 0. 0 ....28,5% |. 0. ...0
3626329 ... CINCINNATI 11/17/2022 0. 0. 0. 0] ...13,120 |. 0. ...0
3626332 ... WEST CHESTER .. 12/05/2022 0. 0. 0. 0 0. ...0
3626333 . .. | CINCINNATI .12/14/2022 .. 0 0 .0 0 0 0
3626353 . .. [ MASON ... .04/06/2023 .. 0 0 .0 0 0 0
3626387 . .. | CINCINNATI .11/01/2023 .. 0 0 .0 0 0 0
3626411 . .. | WESTLAKE . .07/25/2024 .. 0 0 .0 0 0 0
3725944 . .| TULSA .. .09/15/2017 .. 0 0 .0 0 0 0
3825553 ... PORTLAND .. 05/07/2012 0. 0. 0. 0 0. ...0
3825732 ... SPRINGFIELD ... 12/29/2014 0. 0. 0. 0] 0. ...0
3925244 ... CASTLE SHANNON 06/15/2006 0. 0. 0. 0 0. ...0
3926281 ... 04/18/2022 0. 0. 0. 0] 0. ...0
4125536 ... FORT MILL ... 10/31/2011 0. 0. 0. 0 0. ...0
4125898 .... CHARLESTON .. 03/30/2017 0. 0. 0. 0] 0. ...0
4125918 . .. | CONWAY ....... ... 06/28/2017 .. 0 0 .0 0 0 0
4225864 . .. | BELLE FOURCHE . ... 11/08/2016 .. 0 0 .0 0 0 0
4325727 . .. |LAKELAND .... ....12/19/2014 .. 0 0 .0 0 0 0
4326034 . .. | CHATTANOOGA . ... 11/27/2018 .. 0 0 .0 0 0 0
4326055 . . | CHATTANOOGA . .02/27/2019 .. 0 0 .0 0 0 0
4326063 .... CORDOVA 03/29/2019 0. 0. 0. 0] 0. ...0
4326378 .... CHATTANOOGA ... 09/05/2023 0. 0. 0. 0 0. ...0
4326379 ... CHATTANOOGA ... 09/05/2023 0. 0. 0. 0] 0. ...0
4326382 ... OOLTHEWAH ... 09/05/2023 0. 0. 0. 0 0. ...0
4326403 ... CHATTANOOGA . 04/29/2024 0. 0. 0. 0] 0. ...0
4425228 ... TEMPLE ... 04/06/2006 331,357 |.... 0. 0. 0. 0 0. ...0
4425554 ... PORTLAND .. 05/14/2012 525,583 |.... 0. 0. 0. 0. 0. ...0
4425571 ... EL PASO ... 08/28/2012 614,080 |.... 0. 0. 0. 0 0. ...0
4425665 . . | LAREDO . .11/26/2013 .. .. 159,204 |. 0 0 .0 0 0 0
4425715 ... EL PASO ... 10/30/2014 672,436 |.... 0. .0, .0 0. 0. ...0
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4425724 ... FREDER | CKSBURG 12/16/2014 0. 0. 0. 0 ....30,602 |. 0. ...0
4425741 ... NORTH RICHLAND HILLS . 03/13/2015 0. 0. 0. 0] ....25,507 |. 0. ...0
4425774 ... RED 0AK ... 07/10/2015 0. 0. 0. 0 LG11,4121 0. ...0
4425852 . .. | DALLAS .... ....09/13/2016 .. 0 0 .0 0 .32,884 |. 0 0
4425879 . .. | SAN ANTONIO . ... 0171172017 .. 0 0 .0 0 22,721 |. 0 0
4425891 . .| EL PASO ... .. 03/06/2017 .. 0 0 .0 0 12,187 |. 0 0
4425894 ... ROCKWALL . 03/21/2017 0. 0. 0. U VN R 8,540 |. 0. ...0
4425903 ... VICTORIA .... 04/27/2017 0. 0. 0. 0] ... 21,608 |. 0. ...0
4425907 ... SAN ANTONIO . 05/12/2017 0. 0. 0. 0 ....15,585 |. 0. ...0
4425914 ... HORIZON CITY .. 06/21/2017 0. 0. 0. 0] ....29,128 |. 0. ...0
4425028 ... 07/18/2017 0. 0. 0. 0 ... 90,660 |. 0. ...0
4425945 ... PFLUGERVILLE .. 09/20/2017 0. 0. 0. 0. ....31,361 | 0. ...0
4425081 ... EL PASO 03/09/2018 0. 0. 0. 0 ....40,957 |. 0. ...0
4425984 ... HOUSTON ... 03/28/2018 0. 0. 0. 0] ... 10,268 |. 0. ...0
4426060 . .. | MCALLEN ... .03/26/2019 .. 0 0 .0 0 .34,489 |. 0 0
4426061 . .. | SWEETWATER .. .08/27/2019 .. 0 0 .0 0 26,744 |. 0 0
4426087 . . | NEW BRAUNFELS . .07/15/2019 .. 0 0 .0 0 18,171 |. 0 0
4426106 .... HOUSTON 09/19/2019 0. 0. 0. 0] ....23,283 |. 0. ...0
4426110 .... FORT WORTH .. 10/10/2019 0. 0. 0. 0 ....54,347 |. 0. ...0
442619 ... VICTORIA .... 05/14/2021 0. 0. 0. 0] ....33,685 |. 0. ...0
4426214 ... SAN ANTONIO . 07/15/2021 0. 0. 0. 0 ....69,604 . 0. ...0
4426251 ... SAN ANGELO .. 12/06/2021 0. 0. 0. 0] ....19,083 |. 0. ...0
4426262 .... EAGLE PASS .. 12/22/2021 0. 0. 0. 0 ....43,682 |. 0. ...0
4426290 ... HOUSTON 05/27/2022 0. 0. 0. 0] ... 16,846 |. 0. ...0
4426301 ... EL PASO 06/28/2022 0. 0. 0. U VN R 6,112 |. 0. ...0
4426308 . .. | CEDAR PARK .08/23/2022 .. 0 0 .0 0 47,871 | 0 0
4426327 . .. | SAN ANTONIO . 1171072022 .. 0 0 .0 0 .26,257 |. 0 0
4426328 . .. | ARLINGTON 11/16/2022 .. 0 0 .0 0 0 0
4426334 . .. |EL PASO ... .12/20/2022 .. 0 0 .0 0 0 0
4426393 . . | LEANDER ... .02/12/2024 .. 0 0 .0 0 0 0
4426410 ... SAN ANTONIO . 06/25/2024 0. 0. 0. 0 0. ...0
4525637 ... SALT LAKE CITY 06/27/2013 0. 0. 0. 0] 0. ...0
4526025 ... SALT LAKE CITY 09/04/2018 0. 0. 0. 0 0. ...0
4526136 .... OREM ... 03/30/2020 0. 0. 0. 0] 0. ...0
4526345 ... MURRAY . 02/08/2023 0. 0. 0. 0 0. ...0
4720658 .... GLEN ALLEN .. 03/13/2019 0. 0. 0. 0] 0. ...0
4725546 . .. | ROANOKE ... 0272772012 .. 0 0 .0 0 0 0
4725706 . .. | WOODBRIDGE .. .09/30/2014 .. 0 0 .0 0 0 0
4725720 . .. [MIDLOTHIAN .12/03/2014 .. 0 0 .0 0 0 0
4725721 . .. | YORKTOUN .. .12/10/2014 .. 0 0 .0 0 0 0
4725960 . . | NORFOLK ... 172272017 .. 0 0 .0 0 0 0
4725983 ... VIRGINIA BEACH .. 03/16/2018 0. 0. 0. 0] 0. ...0
4726029 ... FARMVILLE ... 09/27/2018 0. 0. 0. 0 0. ...0
4726162 .... STERLING .... 11/12/2020 0. 0. 0. 0] 0. ...0
4726180 .... WINCHESTER .. 03/25/2021 0. 0. 0. 0 0. ...0
4726196 ... PORTSMOUTH .. 05/19/2021 0. 0. 0. 0] 0. ...0
4726412 .... ANNANDALE ... 07/25/2024 0. 0. 0. 0 0. ...0
4825759 ... RICHLAND ... 05/21/2015 0. 0. 0. 0. 0. ...0
4825775 ... SILVERDALE .. 07/13/2015 0. 0. 0. 0 0. ...0
4825838 . . | AUBURN ... .06/29/2016 .. 0 0 .0 0 0 0
4825861 ... TACOMA ... 10/04/2016 0. .0, .0 0. 0. ...0
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4825916 ... BELLINGHAM .evvveiiviiiiiniiicininnenes v WA e [ 06/28/2017 0. 0 0. ...0
4826050 ... 02/15/2019 0. 0] 0. ...0
4826230 ... 08/26/2021 0. 0 0. ...0
4826369 . . .07/12/2023 .. 0 0 0 0
5025890 . .| BURLINGTON .03/03/2017 .. 0 0 0 0
5026067 . ARCADIA ... .04/17/2019 .. 0 0 0 0
5026339 ... MILWAUKEE ... 01/31/2023 0. 0 0. ...0
5026340 ... MILWAUKEE ... 01/31/2023 0. 0] 0. ...0
5026342 ... MILWAUKEE ... 01/31/2023 0. 0 0. ...0
HE8000000064 04/02/2024 0. 0] 0. ...0
RES000000073 ... 03/26/2024 0. 0 0. ...0
RES000000077 ... 03/28/2024 0. 0. 0. ...0
RES000000078 ... 03/28/2024 0. 0 0. ...0
RES000000079 ... . 03/28/2024 0. 0] 0. ...0
RES000000080 .. | GAINESVILLE .03/26/2024 .. 0 0 0 0
RES000000081 .. | ROCKFORD .03/27/2024 .. 0 0 0 0
RES000000082 .. | PATERSON .03/28/2024 .. 0 0 0 0
RES000000083 ... .. | MANTECA ... 03/19/2024 0. .. 0] 0. ...0
RES000000084 ... .. | YOUNGSVILLE ... 03/28/2024 (3,304)f... 0. ...(3,304)f.. 0 0. ...0
RES000000085 ... .. | SUMMERVILLE ... 03/27/2024 (2,730))... 0. ...(2,730)f.. 0] 0. ...0
RES000000123 ... . [LAKE HARMONY .. 04/05/2024 0. 0 0. ...0
RES000000124 ... 04/11/2024 0. 0] 0. ...0
RES000000125 ... 04/11/2024 0. 0 0. ...0
RES000000126 ... . 03/25/2024 0. 0] 0. ...0
RES000000127 ... .. |OAKLAND ... 03/19/2024 0. 0 0. ...0
RES000000142 . | PELHAM . .04/15/2024 .. 0 0 0 0
RES000000143 .. [IRVING . .04/15/2024 .. 0 0 0 0
RES000000174 .. |DEER PARK .04/25/2024 .. 0 0 0 0
RES000000175 .. [DALLAS . .04/23/2024 .. 0 0 0 0
RES000000176 . | SANTA MARIA .04/23/2024 .. 0 0 0 0
RES000000177 ... HUBERTUS ... {1 P IR RN 04/24/2024 0. 0 0. ...0
RES000000178 ... CLEXINGTON e eeeeeeieeeeeemeees foeeeemmieeeeeee e SO v e e 04/26/2024 0. 0] 0. ...0
RES000000189 ... o [CHICAGD .. [ Ll [ 05/02/2024 0. 0 0. ...0
RES000000190 ... e [WALLES e [ T [ i e 04/30/2024 0. 0] 0. ...0
RES000000191 ... .. [DENVER .... 04/19/2024 0. 0 0. ...0
RES000000199 ... .. | MENOMONEE FALLS . 05/06/2024 0. 0] 0. ...0
RES000000200 .. |MYRTLE BEACH .. .05/09/2024 .. 0 0 0 0
RES000000201 .. | CHARLESTON .. .04/29/2024 .. 0 0 0 0
RES000000202 .. |DEERFIELD BEACH . .05/10/2024 .. 0 0 0 0
RES030000047 .. [PHOENIX ... .03/26/2024 .. 0 0 0 0
RES050000027 . | SAN DIEGO .03/16/2024 .. 0 0 0 0
RES050000063 ... . 04/11/2024 0. 0] 0. ...0
RES060000045 ... .. [DENVER .... 03/26/2024 0. 0 0. ...0
RES070000022 ... .. [NORWALK ... 03/16/2024 0. 0] 0. ...0
RES100000015 ... . [ JACKSONVILLE .. 02/29/2024 0. 0 0. ...0
RES100000017 ... . 03/01/2024 0. 0] 0. ...0
RES100000020 ... .. |FORT LAUDERDALE . 02/28/2024 0. 0 0. ...0
RES100000024 ... .. | BOYNTON BEACH .... 03/16/2024 0. 0. 0. ...0
RES100000026 ... .. |PANAMA CITY BEACH . 03/16/2024 0. 0 0. ...0
RES100000029 .. | ENGLEWOOD ... .03/16/2024 .. 0 0 0 0
RES100000046 ... . | LAKELAND ... 03/26/2024 .0, 0. 0. ...0
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RES290000048 ...................... [ = 03/26/2024 0 O, (3,723)
RES410000021 CONWAY 03/16/2024 0. .0 ... (376)f.... .
RES430000023 ... . [ SEVIERVILLE .. ...03/16/2024 0 (2,276)).. 0 0. 528 |. . 528 |. ...0
RES440000025 ... ... [ CONRCE ..... ...03/16/2024 (I 0].. 0 0. 909 |. 909 |. .0
RES440000028 ... ... [ SAN MARCOS ...03/16/2024 0 (1,137)|... 0 0. A42 ... .44 ...0
RES480000018 ... . | SUNNYSIDE . ...02/29/2024 0. (N 0 0. 689 |... . 689 |.. .0
RES480000019 GIG HARBOR ... 02/28/2024 .01 0 .0 413 .. 413 .. 0
0299999. Mortgages with partial repayments 452,515,973 0 (123,636) 0 0 (123,636) 0 9, 486 14 9, 486 14 0
0599999 - Totals 457,547,506 0 (123,636) 0 0 (123,636) 0 14,120,464 14,120,464 0
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Identification Name or Description City State or General Partner Symbol Acquired [ Strategy Acquisition After Acquisition Encumbrances Investment Ownership
000000-00-0 Andromeda Funding LLC .... . | Wilmington Andromeda Funding LLC ...07/16/2024 ... 618,750 .. 1,250,000
000000-00-0 .........|Antlia Funding LLC ..... . [Wilmington .. .|Antlia Funding LLC .. ...08/16/2024 ...|.
000000-00-0 . ..|Cassiopeia Funding LLC . [Wilmington .. .|Cassiopeia Funding LLC . ...07/16/2024 ...|.
000000-00-0 Orion Funding LLC Wilmington Orion Funding LLC .ievuniivuiiniiiiiieiiieiinecine e ciineees ...08/16/2024 ...
1099999. Non-Registered Private Funds - Bonds - NAIC DeS|gnat|on Not Assigned by the SVO - Afflllated 3,737,500 2,550,000
000000-00-0 ......... Ironwood Capital Partners V Feeder LP veeo [Wilmington . Ironwood Capital Management V LLC ...08/18/2022 ...|...... Toe .... 20,039 ... 299,905
000000-00-0 ......... PineBridge Private Credit |11 Parallel LP . .... | Wilmington PineBridge Private Credit 111 GP LP ... ...09/22/2023 ... |...... 1..... ... 135,738 1,109,600
1799999. Joint Venture Interests - Fixed Income - NAIC Designation Not Assigned by the SVO - Unaﬁlllated 0 155,777 0 1,409,505
000000-00-0 ......... [The Resolute FUN VI, LP .oveoveoeereeeeeeeeeseeeeeeeeeeeeeeeeneeeeaneaneaes [WiTmington wovvoeeeeeee e [M...... DE.......... [Resolute Fund Partners VI, LP ...coooeeeeeeereeeeeeenenennes | [....03/01/2024 ... ]...... [T P [ RN T [0 7,293,408
1999999. Joint Venture Interests - Common Stock - Unaffiliated 0 1,373,726 0 7,293,408
6099999. Total - Unaffiliated 0 1,529,503 0 8,702,913
6199999. Total - Affiliated 3,737,500 2,550,000 0 0
6299999 Totals 3,737,500 4,079,503 0 8,702,913 XXX

SCHEDULE BA - PART 3

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

1 2 Location 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
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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 ..... PineBridge Private Credit |11 Parallel LP .. [Wilmington ......ccoooiiiirrnnninnns Jovnnnnnns DE......... Capital Distribution ......ccccoeeviiinnnnnns ....09/22/2023 ...|....07/11/2024 ...]........ 2,914 | [ R [ R [ R [ R [ R [/ 2,914 ........ 2,914 | [ R [ TR [ TR 0
1799999. Joint Venture Interests - Fixed Income - NAIC Designation Not Assigned by the SVO - Unaffiliated 22,914 0 0 0 0 0 0 22,914 22,914 0 0 0 0
Blue Owl GP Stakes V US Investors LP (FKA
000000-00-0 ..... Dyal V US Investors LP) ......cevvvvivvvininnnns Newark .......oecevevviiinnininniinns fovvennnns DE......... Capital Distribution .......cccooevriiinnnnns ....12/31/2021 ...|....08/02/2024 ...|....... 132,045 |oueeniiiinnnnn [V N [V N [V RN [V N [V N [V - 132,045 |....... 132,045 |oveeniiiinnnn [V RN [V N [V N 0
000000-00-0 ..... Clayton, Dubilier & Rice Fund XI1 LP .....ccco [ wovvvvniiiiiiiiiiiiiis i v Capital Distribution .......cccccevvevrnnnnns ....02/07/2024 ...|....09/30/2024 ...|....... 102,477 [ooeeeeennenns [V IR [V IR [V PR [V IR [V IR [ — 102,477 |....... 102,477 [ooeeeeennnnnns [V IR [V IR [V 16,883
HarbourVest Partners Co-Investment Fund VI
000000-00-0 ..... | PP PPPPPPPRN Wilmington .....coovveiiiierinnnnnns Joenennnns DE......... Capital Distribution ......ccccoeevieennnnnns ....09/30/2022 ...|....09/18/2024 ...|........ 12,129 | [ R [ R [ R [ R [ R [/ 12,129 |........ 12,129 | [ R [ TR [V 1,227
1999999. Joint Venture Interests - Common Stock - Unaffiliated 246,651 0 0 0 0 0 0 246,651 246,651 0 0 0 18,110
6099999. Total - Unaffiliated 269,565 0 0 0 0 0 0 269,565 269,565 0 0 0 18,110




1'€03

STATEMENT AS OF SEPTEMBER 30, 2024 OF AUGUSTAR LIFE ASSURANCE CORPORATION

SCHEDULE BA - PART 3

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

1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 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
6199999. Total - Affiliated 0 0 0 0 0 0 0 0 0 0 0 0 0

6299999 - Totals

269,565

ol

269,565

269,565

ol
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STATEMENT AS OF SEPTEMBER 30, 2024 OF AUGUSTAR LIFE ASSURANCE CORPORATION

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
38384P-QT-0 ......... GNMA 2024-97 HA  4.500% 11/20/51 ... ieieiuniiieeinnnaaieeeneniaaseeennnnnasseernnnnsseernnnnnsseeennnns | seeerensnnnnnes |oennnd 07/19/2024 ..... BMO Capital Markets COrp .....eeeeeessieeessusseeseensusseerensnusaaeeennnnnsaasennnnnssaennnnnnnsaseennnns |reeennnnnsseernnnnnsssesnnnnnsereee Joerennnssseennnnnnseees 4,874,400 |..oovnniiiiiiiiins 4,994,582
0109999999. Subtotal - Bonds - U.S. Governments 4,874,400 4,994,582
0926111-AA-2 BLACKROCK DLF 1X 2020-1 A=1  6.797% 07/21/30 ...eeeeeeeeieieeeieeeeeeeeeeeeeeeeeeeeeeeeeennnnees | cevvviniiinnnns feennid 07/19/2024 .....
125110-AC-0 .. .| 0CS8 Unitranche Partners SPV  7.922% 11/10/27 ...ccovvvniiiiiiiiiiiiiiiiiiiecccciineecceiiineees | eeeeeeeiinins e 07/26/2024 ..... J P Morgan & Co
225740-AA-T7 .. .| CRESCENT DIRECT LENDING FD Il NOTE ~ 5.000% 01/29/31 ...eeiieeiiiiieieeeeeeeeeeeeeeeeeeeeeenens | ceeeeeeviinins foeeens 09/05/2024 ..... Direct ...ccevnnnns
225740-AA-T7 .. .| CRESCENT DIRECT LENDING FD 11 NOTE = 5.000% 01/29/31 ...evviiiiiiiiiiiiiiiiiiiinieciiiineeecinnns | eeeeeeeenins e 08/30/2024 ..... Interest Capitalization
31614C-AB-2 .. .|Fidelity Direct Lending Fund | 8.175% 02/25/27 ......cceeeeimeniieieeiniiee e eeeeenneeeee | cveeeeeviiiins foeeens 09/30/2024 ..... J P Morgan & Co
46331#-AA-7 .. .| IRONWOOD CAPITAL PARTNERS V NOTE ~ 5.000% 08/31/36 ...evvvniviirnenniiiiiiiiinieeiiiiiieeecviniines | cveeeeeeennnns foeeens 07/24/2024 ..... Direct .....ceueens
46331#-AA-7 .. .| IRONWOOD CAPITAL PARTNERS V NOTE  5.000% 08/31/36 ..eeveueeeeeennieeeeeenneeeeeennieeeeeeennnes | veeeeevinninns foeeens 07/25/2024 ..... Interest Capitalization
72305*-AA-9 .. .|PineBridge Private Credit Il Note A 3.250% 08/31/32 ...ccevvvvnviiiiiiiiiiiiiiiiiiiiieicinieees | eeeeeeeeinins e 09/23/2024 .....|Direct
72305*-AB-7 .. .|PineBridge Private Credit Il Note B 4.750% 08/31/32 eeevreeeeeiiiiiieeeeeeeieeeeeeneeeeee | eeevieviiiins foeeens 09/23/2024 ..... Direct ..
92778*-AA-5 .. .| VA CMNWLTH UNIV HEALTH SYS CTL  3.008% 09/15/49 .......ccvvvuiiiiiiiriiiniiiiiiiiinieeiiniinneeennns | eveeeeeeennnns foeeens 09/15/2024 ..... Interest Capitalization
03744A-AA-0 ......... AP ORYX HOLDINGS LTD  6.100% 09/08/43 .........oeeeeeeeuuunaaeeennnunaaeennnnnsseereennnsssesennnnnnees | Dovereernnnnnes Joennnd 09/26/2024 ..... Apollo SMA
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 8,576,638 8,576,638
2509999997. Total - Bonds - Part 3 13,451,038 13,571,220
2509999998. Total - Bonds - Part 5 XXX XXX
2509999999. Total - Bonds 13,451,038 13,571,220
4509999997. Total - Preferred Stocks - Part 3 0 XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX
4509999999. Total - Preferred Stocks 0 XXX
5989999997. Total - Common Stocks - Part 3 0 XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX
5989999999. Total - Common Stocks 0 XXX
5999999999. Total - Preferred and Common Stocks 0 XXX
6009999999 - Totals 13,451,038 XXX




STATEMENT AS OF SEPTEMBER 30, 2024 OF AUGUSTAR LIFE ASSURANCE CORPORATION

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
..36194S-PD-4 | GNMA AU4920  3.020% 09/15/41 ....oovvvvvvvnnnns [oeeenn . 09/15/2024 . | Paydoun ... ... 33,330 ... 33,330 ... 33,639 |.... ... (309) | ... (309) |... ..33,330 |.. . 09/15/2041 . [1.A ........
..36197J-ZL-2 |GNMA GN AZ6147  3.940% 03/15/37 ...cevvvvveens [eeennn . 09/01/2024 . | Paydoun ... e e 54,401 )L ...54,401 e 55,273 | . ... (872) ] e (872) | . 03/15/2037 . [1.A ........
..36230T-B2-7 |GNMA 758157  4.550% 05/15/38 .......eevvvvvvnnn [ereenn . 09/01/2024 . |Paydoun .....coooveeiiiiiins v e 56,004 |............ 56,094 |............62,405 |............ 60,121 |oevviiiinnnns [V R (070 P | B N (4,027) . 05/15/2038 . [1.A ........

CANTON LEASE FINANCE TRUST-GSA US GOVT LEASE Redemption 100.0000

S04

..36235%-AB-7 |BACKED CERT  4.730% 06/15/30 . 09/15/2024 . | .. 44,010 0] 0 0| . 06/15/2030 .

..3837301-2F-6 | GNIIA 2008-80 10 2.261% 04/16/50 09/01/2024 . | Paydown .0 . (17,129) |. 0 .0 0| . 04/16/2050 .

..383766-2H-2 | GNWA 2011-92 C  3.725% 04/16/52 . 09/01/2024 . | Paydoun ..297,606 1,749 | 0 .297,606 0| . 04/16/2052 .

..383776-S7-5 | GNA 2010-89 PD  4.000% 07/20/40 09/01/2024 . | Paydoun 23,561 L (78)]. 0 23,561 0| . 07/20/2040 .

..38377T-GE-5 |GWA 2011-2 HG ~ 4.000% 01/20/41 ..ooveveneens [ e . 09/01/2024 . | Paydown ... ... 24,733 .0 |.. 0] . 01/20/2041 .

..38378N-3J-0 |GNWA 2014-67 DE  3.683% 11/16/46 .....oceve [ e . 09/01/2024 . | Paydown ... ...21,733 .0 | 0] . 11/16/2046 .

..38378X-VL-2 |GNWA 2014-155 VA~ 3.000% 03/16/37 ..vevvvns [ crvene . 09/01/2024 . | Paydown ... ...58,800 .0 |.. 0] . 03/16/2037 .

..38383H-CD-9 | GNMWA 2022-205 UA  5.000% 05/20/52 ....vevenee [ euveee . 09/01/2024 . | Paydown ... .0 | 0] . 05/20/2052 .

..38383V-M5-4 | GNMA 2023-35 DA 4.500% 02/20/52 IR . 09/01/2024 . | Paydown ... .0 |.. .0 |.. . 02/20/2052 .

..38384P-QT-0 | GNMA 2024-97 HA  4.500% 11/20/51 vevvvvvree [nee . 09/01/2024 . | Paydoun 0 0 . 11/20/2051 .

0109999999. Subtotal - Bonds - U.S. Governments 1,711,368 1,711,368 1,709,767 1,695,305 0 5,938 0 1,711,368 0 XXX

..46513G-8li-2 [ STATE OF ISRAEL _ 4.000% 07/01/24 .. ... |C..... [. 07/01/2024 . [Maturity ... J.... v o 1,000,000 [........ 1,000,000 |........ 1,000,000 |........1,000,000 |.... .. .0 | R 1,000,000 |.. .0 | . 07/01/2024 . [1.E FE ....

0309999999. Subtotal - Bonds - All Other Governments 1,000,000 1,000,000 1,000,000 1,000,000 0 0 0 0 0 1,000,000 0 0 XXX XXX
DIST OF COLUMBIA HSG FIN AGY 2014-A A Redempt ion 100.0000

. 2547TP-NF-8 | 3.875% 06/15/45 .....veverveeeeerereereieienenens [ eevenes L 00/01/2024 . [ .evvveeireeeinieierinerines |oerieerieeieees e 9,138 [ooeerinne 9,138 |evrenene 9,138 [oooiinene 9,138 [ooeriiennes [ A (L1 P [ A (L1 P (] P IR A (L1 P [ A (L1 T 207 |. 06/15/2045 . [1.8 FE ....
ILLINOIS ST HSG DEV AUTH REV 2012-A  2.625% Redempt ion 100.0000

A5201Y-YJ-0 [ 12/01/42 .o [ . 09/01/2024 . | .. ... 20,936 ...20,936 120,936 [.on.venr.nn 20,936 |.... ..20,936 |.. . 12/01/2042 . |1.B FE ...
JERSEY CITY, NEW JERSEY CTL  3.600% 09/15/52 Redenpt on 100.0000

CATB50E-AAD | vt [ e L 00/15/2024 . [ 1evvveeireeeieieienineninen | [ 1,228 |overeeenae 1,228 oo 1,284 [ 1,282 [eoeriiennn [ A (L1 P [ A (L1 P (] P 1,282 [oreriernnne (L1 A ()] ()] 29 |. 09/15/2052 . |1.D ........
MET PIER & EXPOSITION AUTH ILR GENERAL

.. 592250-DX-9 | 3.955% 12/15/26 .vveuvvenerenesieiesieeesieenns [ oo . 08/07/2024 . | Call 100.0000 .ove overereereriereriens foeenes 5,000,000 |[........ 5,000,000 |........ 5,000,000 |........ 5,000,000 |-veovevenennnne [ A (L1 P [ A (L1 P (o A 5,000,000 [+.eoverevnens (L1 P [ A 0 |ooreeeene 127,988 |. 12/15/2026 . [2.A FE ....

Redemption 100.0000

..60416T-RS-9 | MINNESOTA ST HSG FIN AGY ~ 4.707% 07/01/41 . |....... . 07/01/2024 . . 07/01/2041 . |1.B FE ....

..60416T-WX-2 |MINNESOTA ST HSG FIN AGY ~ 5.163% 07/01/40 . |....... . 07/01/2024 . . 07/01/2040 . |1.B FE ....

..60416T-WY-0 |MINNESOTA ST HSG FIN AGY  5.263% 07/01/45 . |....... . 07/01/2024 . . 07/01/2045 . |1.B FE ...

..60416T-YZ-5 |MINNESOTA ST HSG FIN AGY ~ 6.345% 07/01/53 . |....... . 07/01/2024 . | .. . 07/01/2053 . |1.B FE ....
MISSOURI ST HSG 2012 SERIES 1 3.723%

..B0636Y-HL-8 |07/01/28 ..evevereeeeiereieieieieesieesieenaes [ eevenes . 07/01/2024 . . 07/01/2028 . |1.B FE ....
NATIONAL FIN AUTH NH FEDERAL L 3.278%

L B3607V-AB=2 | 10/01/37 w.evrveereeeesiereieieeeieeeieesieenees [ eeeenes . 07/01/2024 . . 10/01/2037 . |2.B FE ...
NEW JERSEY ST HIGHER ED ASSIST STUDENT LOAN

..646080-UN-9 |3.250% 12/01/39 .vvevevieeriiereeeieeeieeens [ eevenes . 07/18/2024 . . 12/01/2039 . |1.B FE ....
RHODE ISLAND ST STUDENT LOAN A 4.931%

L T62323-CH-4 [ 12/01/41 1.ecvieiieeeeeee e [ e . 08/01/2024 . . 12/01/2041 . |1.C FE ...
SAN MATEQ CA UNION HS DISTRICT ~ 3.220%

L T99017-KY=3 [ 09/01/24 .o eeeeiens [ e . 00/01/2024 . [ MAtUF ity vovevereeieieens [eeeeieeeieeeieens feenene 1,000,000 |........ 1,000,000 [........ 1,000,000 |........ 1,000,000 [.v.veveneee. [ A (L1 P [ A (L1 P (o A 1,000,000 [oevvrveuennee (L1 P [ A [U 32,200 |. 09/01/2024 . 1.8 FE ...
TEXAS ST AFFORDABLE HSG CORP 20134 Redempt ion 100.0000

L BB2TTH-FL-8 | 09/01/41 .evieeeviieviieieieiee e eieiee [ e . 09/01/2024 . | .. ... 10,000 ...10,000 ...10,000 |............10,000 |.... ..10,000 |.. . 09/01/2041 . |1.A FE ...

VIRGINIA HO .
.. 928120-04-8 1 10/25/37 oo | e . 09/01/2024 . [Paydown ....ooeevveeeeeeien | e, 37,765 |............ 37,765 |............ 37,765 |............ 37,765 |............... 0 [, 0 loeeeeiee 0 [, 0 loeeeeiine 0 fooeeennn. 37,765 ..o [\ OO 0 [, 0 |oveeeeiiine 877 |. 10/25/2037 . [1.A FE ....




STATEMENT AS OF SEPTEMBER 30, 2024 OF AUGUSTAR LIFE ASSURANCE CORPORATION

SCHEDULE D - PART 4

Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter
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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
Redemption 100.0000
..92812V-MA-1 | VIRGINIA ST HSG DEV AUTH  3.125% 11/25/39 .. | ....... . 09/25/2024 . [ .o e [ 24,488 |............ 24,488 |............ 24,488 |............ 24,488 | (L PR (L1 PO (L PR (L1 FUPTON (L O 24,488 | 0 | (L PR (L1 FUT 501 [. 11/25/2039 . [1.A FE ...
WASHINGTON ST HSG FIN COMMN SERIES 2011A Redemption 100.0000
..93078PKP-1 |4.750% 07/01/29 ovvvvvveceiiieieiiisccces | e L 07/01/2024 | v | 15,000 o 15,000 Joiioreen 15,131 0l 0 o0 o 15,000 |oovviviinnnne 0l [ AN 0l 713 |. 07/01/2029 . [1.B FE ....
0509999999. Subtotal - Bonds - U.S. States, Territories and Po ions 6,368,550 6,366,807 0 6,366,821 0 1,729 1,729 171,155 XXX XXX
..3136AB-YJ-6 | FANNIE MAE 2013-1 VB 3.000% 02/25/33 ...... |....... . 09/01/2024 . | Paydown ... ..494,968 ..507,961 |.... .0 9,79 | 02/25/2033 . |1.A ........
..3136BM-0B-7 |FANNIE MAE 2022-17 N 3.500% 11/25/48 ....... |....... . 09/01/2024 . | Paydown ... 276,241 250,926 |.... .0 . 11/25/2048 . |1.A ........
..3136BM-2Y-7 |FANNIE MAE 2022-22 P 4.500% 05/25/51 ....... [....... . 09/01/2024 . | Paydown ... 452,283 423,007 |.... .0 . 05/25/2051 . |1.A ........
..3137H9-G4-5 | FREDDIE MAC 5271 GV 5.500% 09/25/33 ........ [....... . 09/01/2024 . | Paydown ... ... 185,786 ... 182,186 |.... .0 . 09/25/2033 . |1.A ........
..313020-28-7 |FNIA 2002-59 7B 6.000% 09/25/32 .......ocee. [evee . 09/01/2024 . | Paydown ... 22,112 .0 . 09/25/2032 . |1.A ........
..31302R-WT-4 |FHLMC 2492 Z  5.500% 08/15/32 ...vvevveevne [ v . 09/01/2024 . | Paydown ... ...10,171 .0 . 08/15/2082 . |1.A ........
..31303A-5P-8 | FNWA 2003-43 PE  5.500% 05/25/33 .. IO IR . 09/01/2024 . | Paydown ... ...10,183 .0 . 05/25/2033 . |1.A ........
..31303N-4A-4 | FHLMC 2589 GM  5.500% 03/15/33 e [ . 09/01/2024 . | Paydown ... .0 . 03/15/2083 . |1.A ........
FISHERS LANE ASSOC LLC US GOVT LEASE BACKED Redenption 100.0000
..33803W-AA-7 | CERT _ 3.666% 08/05/30 ..cevveerseceeaesecaiieee [ v . 00/05/2024 . | .o | | 95,835 ..o 95,835 |..ccenen 97,842 |.......... 96,532 |..covceienne [\ PO (2] R [\ PO (2] R [\ PO A70 | ,343 | 08/05/2030 . [1.B ........
0909999999. Subtotal - Bonds - U.S. Special Revenues 1,564,464 1,564,464 1,519,197 1,507,582 0 57,517 0 57,517 0 XXX XXX
ABPCI DIRECT LENDING FUND ABS 2020-1A A
..00090T-AA-5 |3.199% 12/20/30 ..cevuvvivriiiiiiiiciiicnins [ e . 07/20/2024 . {Paydomn .......ccveveveies [ovvieiiiiiiieens [ 17,583 | 17,543 [ 7,543 | 17,543 | (L PR (L1 PO (L PR (L1 FUPTON (L O 17,543 | 0 | (L PR (L1 FUT 421 [. 12/20/2030 . [1.F FE ....
AZ ROMULUS M| LANDLORD LLC ~ 3.497% 10/31/38 Redenpt ion 100.0000
1001828-AA6 | vt [ e L 00/30/2024 . | 1evveiineeinieineieee [ [ 21,224 | 2,224 oo 27,224 oo 27,224 oo (L PR (L1 PO (L PR (L1 PO (L O 21,228 oo 0 | (L PR (L1 FUT 635 [. 10/31/2038 . [1.D ........
AZ RANDALL OH LANDLORD LLC ~ 3.610% 03/31/39 Redenpt ion 100.0000
L00TBA*-AAB | et [ e L 00/30/2024 . | 1evveiineeinieineieee [ [ 21,720 |oeeinnne 27,720 |oovieennnn 2,720 | 2,720 | (L PR (L1 PO (L PR (L1 PO (L O 2,720 |oveeriee 0 | (L PR (L1 FUT 667 |. 03/31/2039 . |1.D ........
AMZN (GR MI) CTL PASS-THRU TRU CTL - LEASE Redemption 100.0000
..00225¢-AA-3 | BACKED NOTES ~ 4.095% 09/30/39 .....vvveveves | cenne . 09/30/2024 . [ .o e [ 16,958 |.voveunnnne 16,958 [...oeeeeee. 16,958 |.oveennee 16,958 |ovovviveiiiene (L PR (L1 PO (L PR (L1 FUPTON (L O 16,958 |.voueveienine 0 | (L PR (L1 FUT 463 . 09/30/2039 . [1.D ........
AGATE BAY MORTGAGE LOAN TRUST 2013-1 A1
..008414-AA-2 | 3.500% 07/25/43 . R I . 09/01/2024 . | Paydown ... . 07/25/2043 . |1.A ........
AMAZON FORT WORTH TX LEASE COL  4.494% Redemption .
..009098-A*-5 | 11/10/39 ..uururieereieieicieeeerereseeieieee | e . 09/10/2024 . | +evvveiriienieieireeieeee [ [ 12,871 | 12,871 | 12,871 [eovicnne 12,871 [oovciiiie (L PR (L1 PO (L PR (L1 PO (L O 12,871 |eiiees 0 | (L PR (L1 FUT 386 [. 11/10/2039 . [1.E ........
..02008N-AV-2 |ALLY FINANCIAL INC ~ 5.125% 09/30/24 ......... [....... . 00/30/2024 . [ Matur ity ..oeevveeenrecenne [oomreeenieenieiens [ 1,500,000 |........ 1,500,000 |........ 1,471,275 |........ 1,497,305 |.vevrvenrnene (L] A 2,695 [oreeirieennne (L] A 2,695 [oreeirieeinne (L R 1,500,000 [.eeoveveneee (L1 PO (L] AR (L1 R 76,875 |. 09/30/2024 . |2.C FE ...
AVERICAN HOME MORTGAGE INV TR 2004-3 6A5
..02660T-BU-6 |4.348% 10/25/34 ...eeveereeieecrieeenieeees [ . 09/01/2024 . {Paydonn ....ccveueeveeereene Joreriereinieennee [oerieienns 6,988 [...ooveunne 6,988 |eereeene 5,792 |erreeene 5,792 |eerrieennns (L] A 1,196 |oveeereeenns (L] A 1,196 |oveeerieenns (] O 6,988 [..coveuenene (L1 PO (L] AR 0 e 193 |. 10/25/2034 . |1.A FM ...
ANGEL OAK MORTGAGE TRUST 2022-3 A2  4.165%
< 034BAT-AB-5 | 01/25/67 . eeeieee [ e . 09/01/2024 . {Paydonn .....cveveveeevens [ooerreerieenieens [eeeeieens 87,065 |voveeeene 87,085 |............ 85,207 [oceveneene 85,505 |..ervevienene (L] A 1,470 | (L] A 1,470 | (L O 87,065 |..vevenennee (L1 PO (L] AR (L1 F 2,280 . 01/25/2067 . |1.C FE ...
AQUA FINANCE TRUST 2019A A 3.140% 07/16/40
2038370-AA-0 | ot [ . 00/15/2024 . {Paydonn .....cveveveeevens [oeenreenieenieens [ 12,492 |oveveiine 12,492 |ocvveeennee 12,490 |oveveenene 12,492 [oveveveenene (L] PR (L1 PO (L] PR (L1 PO (L O 12,492 |oveeeeeeene (L1 PO (L] AR 0 e 261 [. 07/16/2040 . [1.A FE ...
AQUA FINANCE TRUST 2020-AA A 1.900%
..038413-AA-8 | O7/17/46 ..o [ . 09/17/2024 . {Paydonn .....cveeeveenvens [orrreinieenieens [eeeeieens 41,828 oo 41,328 | 41,315 [ 41,328 [ (L] PR (L1 PO (L] PR (L1 PO (L O 41,328 [ooecie (L1 PO (L] AR 0 e 503 [. 07/17/2046 . [1.A FE ...
AQUA FINANCE TRUST 2020-AA B 2.790%
..038413-AB-6 | 07/17/46 ..o [ . 09/17/2024 . {Paydonn ..c..cveeevevevens [oornieinieenieens [ereeieens 2,174 e 2,174 | 2,168 |...ooenvee. 2,172 [oeieieee (L] PR K I FOO (L] PR K I PO (L O 2174 [oeeie (L1 PO (L] AR 0 e 464 |.07/17/2046 . [1.C FE ...
ARBYS FUNDING LLC 2020-1A A2 ~ 3.237%
..038779-AB-0 | 07/30/50 ...t eeeiene [ oo . 07/30/2024 . {Paydonn ....ccveueeveeerenee Joveenreinieinnee [oerieieens 8,750 [eevrveuenee 8,750 |eeereeeene 8,750 [ooveveenene 8,750 [oreeerrieienne (L] PR (L1 PO (L] PR (L1 PO (] O 8,750 [ooevrreeennne (L1 PO (L] AR 0 e 212 |. 07/30/2050 . [2.C FE ...
BPHQ 2017 CTL PASS-THROUGH TRU CTL  3.540% Redenpt ion 100.0000
..055904-AA-9 | 11/15/32 ... e . 00/15/2024 . | .. . 11/15/2082 . |1.F ........
BXG RECEIVA .
+05607B-AA-9 | 10/04/32 .eveenvereiieeseeieseeeeereeenee [ e . 00/02/2024 . {Paydonn .....cveveveeevens [oernieenieenieens [eeeeeeen 2,871 | 2,871 o 2,871 [ocereenne 2,871 [oeieeieee (L] PR (L1 PO (L] AR (L1 PO (L U F22: 70 I (L1 PO (L] PR (L1 RO 456 |. 10/04/2032 . [1.F FE ...
BLACKBIRD CAPITAL AIRCRAFT 2016-1A A  4.213%
..00228Y-AB-8 | 12/1B/41 ..t [ . 00/15/2024 . {Paydomn .....ceeveveeerens [oeeereinieenieens [eeeeieen 38,128 |eernene 38,128 |ovreeennne 38,127 [ocevrenenne 38,126 [ceveverrennnnne (L] AR 2 | (L] PR 2 | (L O 38,128 |oovveveenee (L1 PO (L] PR (L1 F 1,042 |. 12/16/2041 . [1.G FE ...
BLACKBIRD CAPITAL AIRCRAFT 2016-1A B 5.682%
..00228Y-AC-6 | 12/18/41 1.veveiiieiiieiicise s [ . 00/15/2024 . [Paydonn .....ocoveeeeiiees |ooviieiieiicins e R,1%6 [ R,16 | 92,198 | R,190 [ooioiieneee [\ P |2 AP [\ PO [ AP [\ PO 2,19 [ 0 | [\ PO L PP 3,904 |. 12/16/2041 . ]2.C FE ....
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..09261W-AN-4 | BLACKROCK DLF X 2020-1 W 2.500% 07/21/30 |....... . 07/17/2024 . |Paydoun .....ooooveeeiniiins v e, 16,345 |...oooeeeen 16,345 |............ 16,345 |............ 16,345 |.............l [V (VR [V (VR [V R 16,345 |....oooeeennns (VO [V [V 311 |. 07/21/2030 . [4.B FE ....
BRITISH AIR 19-1 AA PTT 144A  3.300% Redempt ion 100.0000
S T1043X-AA-1 [ 12/15/32 o [ IRV V(172 R K R 17,413 |............ 17,413 |l 18,207 ... 17,947 |l [V (1) S [V R (1) S [V R 17,899 [ovvveiiiinens [V (486) [.vvvvveneen (215 431 |. 12/15/2082 . [1.D FE ....
BUSINESS JET SECURITIES, LLC 2022-1A A
.. 12827A-AA-6 | 4.455% 06/15/37 .oooeeeeiiiiiiiiiiiiiiiiiiieeeeeees [ . 09/15/2024 . |Paydoun .....ooooeeiiiiiiins i e 737,335 |l 737,335 |o.eeeeeeee 715,330 [..eeeeeeee 723,378 |oeeiiiiinnnnee [V R 13,961 [oovveeinnnnnnee [V R 13,961 [oovveeinnnnnnee [V R 737,335 [oveveviinnnnne (VO [V [V 22,399 |. 06/15/2037 . |1.F FE ....
CAPITAL AUTOMOTIVE REIT 2020-1A A5  3.480%
CA2B10H-AE-0 | 02/15/50 e [ . 09/16/2024 . |Paydoun ......cooeeeiiiiiins i e 1,875 |l 1,875 |oeeiiiienns 1,874 |oeeeeenes 1,875 [oveiiiiiiees [V (VR [V (VR [V 1,875 [ (VO [V [V 44 |. 02/15/2050 . [1.E FE ....
CAPITAL AUTOMOTIVE REIT 2022-1A A2 3.700%
. 12510H-A0-3 | 03/15/52 oo [ . 09/16/2024 . |Paydoun ......cooeeeiiiiiins foniiiiiii e 6,250 |oeeeiiinnnns 6,250 |............ 6,249 |............. 6,249 |....oennnnnnnne [V L I A [V | I A [V 6,250 |..ooooiiiinnns (VO [V [V 154 . 03/15/2052 . |1.E FE ....
(CS8 Unitranche Partners SPV  7.922% Redempt ion 100.0000
CAB1W-AC-0 | 11710727 wiiiiiiiiiiiiiviiieeiiieieiiiiiiiees [ VLV S R R R 1,201,447 |........ 1,201,447 |........ 1,201,447 |oeeennnnnnnnns (VO [V (VR [V (VR [V R 1,201,447 |.oooeeeiins (VO [V [V 42,729 . 11/10/2027 . |1.EPL ....

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

CA2BEFKAF 4 | e | e . 09/18/2024 . | Paydown ... ... 60,000 ...60,000 ...50,986 |.... ..60,000 |.. . 01/18/2047 . [2.B FE ...
CRE

L A26460-AH-7 |3.000% 04/25/43 .....vevererrrererererernenens | oo . 00/01/2024 . [Paydoun ...cveuverevverer forreeeeeieieieiees [eeeeans 2,327 |ooererennn 2,327 oo, 2,366 [orvrrereen 2,383 [0 [, (6] ] T (U1 (6] ] T [ 2,342 [oovererrnan (U (G1)] A (G A 46 |. 04/25/2043 . [1.A ........
COUNTRYWIDE ALTERNATIVE LOAN 2004-36C8 2A3

. A2667F-R5-6 |5.500% 02/25/35 ....vvveveerereerereiereiereeens | e . 00/01/2024 . [Paydoun ....cvevvevvveren fereerereieieieieies feereans 24,726 |ooereenn. 26,747 | 20,54 ..o 22,836 |orvreeeen. (U1 (3.3 (U1 I (3.3 (U 22,904 |.oeeereenn. 0 forrrene 1,822 [oovene. LR:77 2 922 |. 02/25/2035 . [1.A FM ...
COUNTRYWIDE ALTERNATIVE LOAN 2004-J10 4CB1

. 12667F-VF-9 |6.500% 10/25/34 .....c.vevevrereececreriereienens | oo . 00/01/2024 . [Paydoun ...veeeeververer foreereeeieieieiees [eeeeenans 7,30 |ooverernne 7,380 |oieirnnnne 6,574 |vevereee. 7,20 |oorrrene. (U1 LT T (U1 LT T [ 7,280 [ooviernnne. (U 101 | L0 317 |. 10/25/2034 . |1.A F ...
COUNTRYWIDE ALTERNATIVE LOAN 2005-3CB 1A13

. A2667F-Y3-3 |5.500% 03/25/35 ...vvveveerereerererereieieens | verens . 00/01/2024 . [Paydoun ...cveevevevveier foreeeeeeieieieiees [eeeeans 9,855 [voveveen 9,805 [orrennne 8,853 |orurerenen. 8,853 |oourerrenen. [ P (U (L1 P (U [ 8,853 [ooveverrenen. 0 forrrene 1,002 [ 1,002 [oovrrrnee 377 |. 03/25/2035 . |1.A FM ...
COUNTRYWIDE ALTERNATIVE LOAN 2005-49CB A8

L 12668AMN-2 |5.500% 11/25/35 ..vovoveerereierererereennnens | oo . 00/01/2024 . [Paydoun ....cvevvevvveren fereerereieieieieies feereans 18,154 [oovevenee. 17,91 e 12,969 [veeenen. 13,505 |ovvvrene. (L 108 |orererrnae (U 108 |orererrree (U 13,703 foovvvernees 0 forrrene 4,451 |.......... 4851 | 684 |. 11/25/2035 . |3.C FM ...
COUNTRYWIDE HOME LOANS 2005-21 A17  5.500%

L 126694-CV-8 | 10/25/35 ..o | e . 08/01/2024 . [Paydoun ...cvceeerveveiers oreereeeieieieees [eeeeeeeeieienenns 0 fooreererernene L7 L A L [ (U (L1 P [ (L1 S 7 [ (U (G74) o (G140 1| 10/25/2035 . |1.A F ...
COUNTRYWIDE HOME LOANS 2005-13 A8 5.500%

2 126696-C8-2 | 06/25/35 ..o | oo L 07/01/2024 . [Paydoun ....cveeeeeeeeveier orereeeieieieees feeeeeeieieieinns 0 foorererereenns LI O (1 (U [ P (U (L1 P (U (U1 0 foorerrrne (U [ P (U1 0 |. 06/25/2035 . [1.A FM ...
CHASE MORTGAGE FINANCE CORPORA 2019-ATR2 A3

. 161596-AC-3 |3.500% 07/25/49 .....vvrererrrerererereennenens | oo . 00/01/2024 . [Paydoun ...cveevevevverer oreereeeieieieiees [eeennans 6,045 |ovcvevenn 6,045 |oooirnnnne 6,113 |orrereene. [0 0 (U1 (6] ] T (U1 (6] ] T [ 6,080 |ovveverernnne (U (1] —— (€] 141 | 07/25/2049 . |1.A ........
CHASE MORTGAGE FINANCE CORPORA 2016-2 M2

L AB164A-AC-O |3.750% 02/25/44 ...veveveerereereeereeenn | oo . 00/01/2024 . [Paydoun ....cvevvevvveren fereerereieieieieies feereans 22,030 |orrreannn 22,030 [ooveeene. 22,599 |.ovvoeee 22,260 |ovvrreee. (L [GE1) (U (G50 (U 22,250 |ooeereran. (U (219) |ovurern. (3151 553 |. 02/25/2044 . [1.A ........
CITICORP MORTGAGE SECURITIES 2005-6 1A5

. 172973-2R-9 |5.625% 09/25/35 ...vevevevvererereerenenenenenens | verens . 00/01/2024 . [Paydoun ...cveevevevverer oreereeeieieieiees [eeennans 6,402 [ooveverenen (3172 6,112 |orurereee. 6,112 |orerrrenne. [ P (U (L1 P (U [ [ TR NP2 (U 20 oo 200 oo 259 |. 00/25/2035 . [1.A FM ...
CITICORP MORTGAGE SECURITIES 2007-8 1A3

L ATBI2D-AC2 |6.000% 00/25/37 oo | e . 00/01/2024 . [Paydoun ...veveeeevverer foereeeeeeieieienes [reerennas LT [ IO 7 R, 72 O [ P (U (L1 P (U (U1 [ 720 A (U P2 20 24 |. 09/25/2037 . [1.A Fl ...
CITIGROUP MRTGE LOAN TRUST INC 2013-J1 At

L AT3AL-AAT |3.496% 10/25/43 ..o | oo . 00/01/2024 . [Paydoun ...cveevevevverer oreereeeieieieiees [eeennans 3,433 |oeirnnnne 3,433 | 3,363 [ooverernnn K72 [ P LI R (L1 P LI [ KK (U L R 40 | 80 |. 10/25/2043 . [1.A ........
CITIGROUP MORTGAGE LOAN TRUST 2014-JL A1

L AT32N-AA-2 |3.500% 06/25/84 ...vovevererrererererearnenens | e . 00/01/2024 . [Paydoun ...veeeeververer foreereeeieieieiees [eeeeenans 6,695 [ooererennn 6,695 |oorrnnnnnn 6,723 |orrerene. 6,703 |orerrreennen. (U1 (6] ] T (U1 (6] ] T [ (350720 (U [()] ()] 148 |. 06/25/2044 . |1.A ........
CITIGROUP MORTGAGE LOAN TRUST 2015-RP2 A

L AT323T-AC-4 |4.250% 01/25/53 .veveveveecerereereveieverereens | oo . 00/01/2024 . [Paydoun ...cveevevevverer oreereeeieieieiees [eeennans 2,265 |oovererennn 2,265 |ovevernee. 2,316 | 2,81 | (U1 (6] ] T (U1 (6] ] T [ 2,219 [oeeeeernn. (U [R13) Ao (1) [ 66 |. 01/25/2053 . [1.A ........
COINSTAR FUNDING, LLC 2017-1A A2 5.216%

AG26OM-AR—4 | 04/25/47 . | e . 07/25/2024 . [Paydoun ....cvceevveverer forreeeseeeieieiees feeeenans 5,000 |vorerenene. 5,000 [ooerernnnnn 5,000 |orererenen. 5,000 |orrrrreennen [ P (U (L1 P (U [ 5,000 |ovovevererennne (U [ P (U 196 | 04/25/2047 . |2.C FE ...
COMMONBOND STUDENT LOAN TRUST 2016-B At

.20267U-AA-7 |2.730% 10/25/40 ..o | e . 00/25/2024 . [Paydoun ...cveeverveveiers foreeeeeeieieieieies e 4,598 |overereen 4,58 | 4,597 [oovevree L [ P (U (L1 P (U [ 4,598 [oveveerennen. (U [ P (U1 83 |. 10/25/2040 . [1.A FE ...
€S FIRST BOSTON MORTGAGE 2003-23 1A4

.. 205410-VG-4 |5.500% 10/25/33 ..cvvvevieeriiereeeieeeieeees [ e . 00/01/2024 . {Paydonn ..o.veveeeveeriens |oeriererieieiines |oeeieieens 7,904 |ooeirinnne 7,904 |ereeene 7,799 [ooeiinnne 7,849 [ooeeeriieene [ A LI [ A LI [ 7,850 |ovverereeennns (U LI [ I 288 |. 10/25/2033 . [2.C FM ...
€S FIRST BOSTON MORTGAGE SECUR 2005-1 1A23

. 225458-AY~4 |5.500% 02/25/35 ....vevvereerrrereieiereieienens | oo . 00/01/2024 . [Paydoun ...veeeerevverer foreeeeeeieieieienes [eeeenans KIS 3,783 | 3,670 |oreereee. 3,670 |oeererernnne. [ (U [ P (U [ 3,670 |ovvererernnns (U [ R [/ I 140 | 02/25/2035 . |1.A Fll ...
CRESCENT DIRECT LENDING FD 111 NOTE  5.000% Redempt ion 100.0000

..225740-AA-7 101/29/31 1o | e . 09/05/2024 . | .evviiiiiiiiiiiiiiiiiiiiiies e e, 501,057 |........... 501,057 |........... 501,057 |........... 379,859 |............... 0 [t 0 loeeeeinees [ OO, 0 loeeeeines 0 foreeenn. 501,057 |.....oee....... 0 loeeeeiee 0 [, 0 foeeennnns 11,859 ). 01/29/2031 . [2.B PL ....
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BGS BNSF CTL - Series 2015-1 PT  4.070% Redenption 100.0000
L 22970%-AA-8 [05/15/34 .. | e . 00/15/2024 . | +evvvenriieieieieeeeeee [ [ 53,318 [oooenene 53,313 |oiiinne 53,313 [oceveunnne 53,313 [ocvviiiinne (L PR (L1 PO (L PR (L1 FUPTON (L O 53,318 [oeiiicinne 0 | (L PR (L1 FRT 1,447 |. 05/15/2034 . [1.D PL ...
BGS BNSF CTL PT Tr Cert Ser 2021  3.200% Redenption 100.0000
.. 22070%-AB-6 | 05/15/34 ....ovuiiiiiiiiiiieineeens [ e . 00/15/2024 . | +evvvenriieieieieeeeeee [ [ 24,756 oo 2,756 v 24,96 |.....c..... 24,892 oo (L] PR () P (L] P () P (L O 24,884 | (L1 RO (128) [venne (128) [evevvciiene 528 [. 05/15/2034 . [1.D ........
Redemption 100.0000
..24736X-AA-6 | DELTA AIRLINES 2015-1 AA  3.625% 07/30/27 . |....... . 07/30/2024 . | .. TR ORI IR 21,916 oo 21,916 oo 21,916 [oooveenee 21,916 [oovveiiienne (L PR (L1 PO (L PR (L1 PO (L O 21,916 |ooverinne, 0 | (L PR (L1 FUT 794 . 07/30/2027 . [1.F FE ...
Redemption 100.0000
..24736Y-AA-4 | DELTA AIRLINES 2015-1 A 3.875% 07/30/27 ... |....... L 07/30/2024 . | eoevveeiiieieeieieeieieeeie [ [ 21,916 oo 21,916 oo 21,916 [oooveenee 21,916 [oovveiiienne (L PR (L1 PO (L PR (L1 PO (L O 21,916 |ooveriene 0 | (L PR (L1 FUT 849 |. 07/30/2027 . 2.B FE ...
DRIVEN BRANDS FUNDING, LLC 2020-2A A2
. 26200-AC-5 |3.237% 01/20/51 ..ouvevniiiieiiicicieieciies [ . 07/20/2024 . | Paydown ... . 01/20/2051 . |2.C FE ....
..28924A-AB-7 | ELM TRUST 2020-4A A2  2.286% 10/20/29 ....... |....... . 09/20/2024 . | Paydown ... . 10/20/2029 . |1.F FE ...
EVERBANK MTGE LOAN TRUST 2013-1 A2 2.500%
1 20077J-AB=2 | 03/25/43 ..ot [ e . 09/01/2024 . | Paydoun . 03/25/2043 . |1.A ........
EVERBANK MTGE LOAN TRUST 2013-2 A 3.000%
< 20077K-AA=1 | 0B/25/43 ...t [ e . 09/01/2024 . | Paydoun . 06/25/2043 . |1.A ........
EXETER AUTOMOBILE RECEIVABLES 2022-6A B
..30168A-AD-4 |6.030% 08/16/27 ....vuveeeeereeeireniesenieinies [ oo . 09/15/2024 . | Paydoun . 08/16/2027 . |1.C FE ...
FLNG LIQUEFACTION 2 LLC SENIOR SECURED NOTES Redempt ion 100.0000
..30288*-AA-8 | 4.540% 03/31/38 ...evvvieiieeieesienrieenes [ e . 00/30/2024 . | .evveiiiieiiieieeieee [ [ 23,500 [oovoenee 23,500 |.orveenee 23,500 [...oenene 23,500 [cevevrvennnns (L] PR (L1 PO (L] PR (L1 PO (L O 23,500 [oveeieinne (L1 PO (L] AR (L1 F 1,067 |. 03/31/2038 . |2.B FE ...
..3140FX-ED-0 |FNWA BFO131  3.500% 08/01/56 .......coveuvvene [ v . 09/01/2024 . {Paydonn .....c.ooveuevenins [ovvieiiieiiieens [ 23,402 |............ 23,402 | 24,053 |...oeeene 24,006 [...occvennene (L P (604) [ [(J A (604) [ (L O 23,402 oo 0 | (L PR (L1 FUT 550 [. 08/01/2056 . [1.A ........
FIRSTKEY MORTGAGE TRUST 2015-1 A3 3.500%
.. 33767C-AD-9 |03/25/45 ... [ e . 09/01/2024 . {Paydonn .......ccevveiviene foevieiiiiiiiiens [ 3,816 , 890 | 3,854 |ioiiiiiinne (L] PR (G S (L] P (G S (L R 3,852 | (L F (107 R (€70 TR 82 | 03/25/2045 . |1.A ........
FLAGSTAR MORTGAGE TRUST 2020-2 A2 ~ 3.000%
.. 33851K-AC-0 | 08/25/50 ... [ e . 09/01/2024 . {Paydonn ......occvvveiviens foeviiiiiiieiies [ 8,540 , 780 v 8,699 [ (L P (159) |-vevveine [(J A (159) |- (L R 8,540 | 0 | (L PR (L1 FUT 174 |. 08/25/2050 . |1.A ........
FLNG LIQUEFACTION 2 LLC 144A  4.125% Redenmpt ion 100.0000
.. 33972P-AA-T [ 03/31/38 .cvenreneieeesieeesieie e [ e . 00/30/2024 . | v . 110,000 |.... ... 110,000 |.. . 03/31/2038 . |2.B FE ...
FLORIDA PIPELINE HOLDINGS LLC ~ 2.920% Redenption 100.0000
L 341078-AA-T [08/15/38 ...t | e L 08/15/2024 . | v [ [ 170,417 |.voveren 170,417 [ 170,417 [ 170,417 [0 o 0 o0 i 0 0 s 170,417 . 08/15/2038 . |2.B PL ....
..345397-W-9 | FORD MOTOR CREDIT ~ 3.664% 09/08/24 .......... [.eeeee. . 09/08/2024 . | Maturity . . 3,500,000 .3,500,000 |.... .3,500,000 |.. . 09/08/2024 . |3.A FE ...
..36157R-D9-3 |GE CAPITAL MTG 1999-HE M  6.705% 04/25/29 . |....... . 09/01/2024 . {Paydonn .......ccevvevviens |ovrieiiiiiiiies [ 4,253 ... 3,921 .. 4,399 |.. . 04/25/2029 . |6. FM .....
GLOBAL SC FINANCE SRL 2020-2A A 2.260%
L B7950P-AC-1 | 11719740 v [ . 09/17/2024 . | Paydown ... ... 26,530 ...26,523 |.... ..26,530 |.. . 11/19/2040 . |1.F FE ...
Redempt ion .
..39121J-AE-0 | GREAT RIVER ENERGY 144A  6.254% 07/01/38 ... |....... L 07/01/2024 . | eovveeeeieiecieiecieiecenes [ [ 63,501 [..ooeenee 63,501 |.oocuennee 57,504 |ooveunnnne 60,880 |.vcvvuenene (L FO 215 [ooeiiiene (L O 215 [ooeiiiiine (L O 61,005 |...ocvennee (L RO 2,49 | 2,49 ..o 3,977 |.07/01/2038 . |1.6 FE ....
CKE RESTAURANTS HOLDINGS INC 2021-1A A2
L A11707-AK-8 | 2.865% 06/20/51 ...voeveveeiceiiciiiciieiciis [ e . 0/20/2024 . {Paydonn .......ccvevevieies [ovvieiiieiiieens [ 12,500 v 12,500 [oovveeenee 12,500 |oveviinnene 12,500 |oveeviieinnene (L PR (L1 PO (L PR (L1 FUPTON (L O 12,500 |ovoveiiiene 0 | (L PR (L1 FUT 269 |. 06/20/2051 . [2.B FE ...
HERO FUNDING TRUST 2014-2A A 3.990%
L A27700-AA-0 | 09/21/40 ..o [ e . 0/20/2024 . {Paydonn .......coveveveiis [oviieiiiiiiieens [ 34,684 |............ 34,684 |........... 34,660 |............ 34,670 [oovveriennes (L] PR 1L P (L] P AL P (L O 34,684 [.oceeinnnene 0 | (L PR (L1 FRT 1,384 |. 09/21/2040 . [1.A FE ...
HERO FUNDING TRUST 2015-3A A 4.280%
LA2TTAT-AR-3 [ 09/20/41 o [ . 0/20/2024 . {Paydonn .......ccvevevieies [ovvieiiieiiieens [ 66,085 |....counnnn 66,085 |............ 66,080 |....ccunn 66,080 |..ocuvueenne (L PR (L1 PO (L PR (L1 FUPTON (L O 66,081 |..ceoveunne 0 | L2 P 4 | 2,657 . 09/20/2041 . |1.A FE ....
HORIZON AIRCRAFT FINANCE | LTD 2019-2 A
. 44040J-AA-6 | 3.425% 11/15/39 .o [ . 09/15/2024 . |Paydonn .......cceeveveeiens fovrieiiiiiiiiiens [ 162,527 [oovevnene 162,527 |oveveennne 162,528 |.voueene 162,521 [vviviinene (L PR (7 P (L PR (7 P (L A 162,527 [ooveviiienne 0 | (L PR (L1 FRT 3,458 |. 11/15/2039 . |2.C FE ...
INPAC SECURED ASSETS CNIN ONNER 2004-2 AB
. 45254T-PI-0 | 4.826% 08/25/34 .......ecvveviiiiiiiciiiciins [ e . 09/01/2024 . |Paydonn ......ccoveveeiiens fovviniiiiiiiies [ (L R [ PR (L1 (L FURTN (L PR (L1 PO (L PR (L1 FUPTON (L TR (L1 RO 0 | (L PR (L1 FUT 0 | 08/25/2034 . |1.A Fl ...
RESIDENTIAL ASSET SEC TRUST 2003-A5 A7
. 45660N-0F -5 |5.500% 06/25/33 .....c.vcvruevienriiiiciiieiins [ e . 09/01/2024 . {Paydonn .....c.ooveveveiens [ovvieiiiiiiieens [ 47,188 | 47,188 oo 46,553 |............ 46,867 |....connee. (L PR 1 PN (L PR 1 PN (L O 46,875 |...ocvneee (L F 313 foreie 318 [ooviene 1,729 |. 06/25/2033 . [1.A FM ....
INSTAR LEASING 111 LLC 2021-1A A 2.300%
L ABTBN-AR-5 | 02/15/54 ..o [ e . 00/15/2024 . {Paydonn .......ccevveiviens foerieiiiiiiiiies [ 9,446 ..o 9,446 |......coe.. 9,441 | 9,443 | (L PR I FURN (L PR I PN (L R 9,446 |..ccvennnnne (L1 FURN (L PR (L1 FUT 145 |. 02/15/2054 . |1.F FE ....
IRONHOOD CAPITAL PARTNERS V NOTE  5.000% Redenption 100.0000
. 46331#-AA=7 [08/31/36 ...vvrvvreiiiiiiiiiiiiiiisicsnsinnes | e L 07/05/2024 | woviveiiieiiiiiiiiins | | 19,007 |vieenneee 19,007 Joivvnnn 19,007 |vevceneee 13,682 oo [ AN 0l [ PO 0l [ A 19,007 vviiiiaene 0l [ PO 0l 0 |. 08/31/2036 . |2.APL ....
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JP MORGAN MORTGAGE TRUST 2021-1 A3 2.500%
L A6592E-AC-0 | 06/25/51 ooeeeieeiiieiiiii [ . 09/01/2024 . |Paydown .......cooeeeiiiiins foeniinniniiis e 7,751 [ 7,751 |l 8,066 [............. 8,003 |............... 0 s (72 1 PO 0 s (72 1 PO 0 e FAE) B (VN 0 | [V 134 (. 06/25/2061 . |1.A ........
HENDERSON RECEIVABLES LLC 2010-3A A

L ABBT6M-AA-8 | 12/15/48 ..vovveeneeiieieieieieeeee s | oo . 00/15/2024 . | Paydoun ... ....9,054 129,030 |.... .9,054 |.. . 12/15/2048 . |1.A FE ...
JP MORGAN M .

L 4BB41C-AR-O | 01/25/44 ..o | e . 00/01/2024 . [Paydoun ..veveveevvrieiene foereererisieieiees [oeeeeeans 1,849 | 1,849 [oovovernee 1,896 |everenenne 1,874 |oeveereeenn 0 [ (1) foreeeiecen0 oo (D) o0 o 1,873 . 01/25/2044 . |1.A ........
JP MORGAN MORTGAGE TRUST 2019-6 A3 3.500%

L ABB5TB-AC—4 | 12/25/49 ..o | e . 00/01/2024 . [Paydoun ..veveveeeerieiens foereereririeieiees [oeeeeenns 9,087 | 9,087 [oeriinne 9,229 [oververnee 9,949 [oovrieieieen 0 oo @) o0 e (2) o0 o 9,147 . 12/25/2049 . |1.A ........

..46651N-AA-2 | JOL AIR 2019-1 A 3.967% 04/15/44 ........... | ceeee. . 00/15/2024 . | Paydoun ... ...11,800 11,799 | 11,800 |.. . 04/15/2044 . [1.6 FE ...

..4665IN-AA-2 | JOL AIR 2019-1 A 3.967% 04/15/44 ...oovven | cenene . 08/15/2024 . |Paydown ... ...24,000 ...23,999 |.... .. 24,000 |.. . 04/15/2044 . |2.A FE ...
JP MORGAN MORTGAGE TRUST 2019-9 A5

L ABB5IY=AH-3 | 05/25/50 ....vvvvvcreeincieesisieieiesenenennns | oo . 00/01/2024 . [Paydoun ..veveveevrvieiens foorererisirieieiees feeeeenns 41,263 |oorrnnnne 41,263 oo 42,400 |ovurnnnnn. 2,114 [ (L A [ ] (U P [ ] (| 41,263 [ooeeiiinnne (L1 FU (L AR (U1 O 913 |. 05/25/2050 . |1.A ........
JRD HOLDINGS SECURED TRUST CTL  3.620% Redemption 100.0000

L AB6718-AA-T | O1/15/41 o | oo . 00/15/2024 . | .. . 01/15/2041 . [2.B ........
JRD HOLDINGS SECURED TRUST 2021-2  3.214%

L ABBT3*-AA-T | 12/15/81 oo | e L 00/15/2024 . [ coveverereeeeieeeieinenenene [oeeeeneieninees [eeeeeienes 23,473 | 23,873 [ 23,473 [ 23,473 [t O [0 0 o0 o0 o 23,473 |oveienn (U1 (L1 O (U1 O 503 |. 12/15/2041 . [2.B ........
KKR CORE HOLDING COMPANY LLC SENIOR SECURED

. 48255-AA-4 |NOTES ~ 4.000% 08/12/31 ..vvverviiiriananens | e . 00/27/2024 . [Various ....eeveveeeveis oererereneriririees [reenens 675,056 [.vovnnnn. 675,056 |.......... 675,056 [.vvres875,056 |ovovrvevererenn0 foeeiiininnn 0 [0 o0 L0 o 675,056 [evvenen (L1 FU (L AR (L 25,265 |. 08/12/2031 .|2.B PL ....
KAYNE ANDERSON MLP INV CO SER KK SR UNSECD NT

..486606-K#-2 |3.930% 07/30/24 ..vevvevenrierineereierennninnns | verenes L 07/30/2024 . [Maturity .oovovevevereee [oereeereririciees [reenne 154,808 |....veve. 154,808 [.ovvnnnen. 154,808 [..vevrerer 154,808 [vvrveiien 0 [0 o0 o0 o0 o ,735 |. 07/30/2024 . [1.A FE ...
LABRADOR AVIATION FINANCE LTD 2016-1A A1

. 50543L-AA-0 |4.300% 01/15/42 +vvvvevvrerereiereeieresisieiens | oo . 09/15/2024 . |Paydown ... . 01/15/2042 . [3.A FE ...

. 06/15/2024 . |1.F PL ....

..54233*-AB-2 | LONE STAR TRANSMISSION LLC SERIES B ...
LONGTRAIN LEASING 111 LLC 2015-1A A1
..543190-AA-0 | 01/15/45 ...

. 06/15/2024 .

. 01/15/2045 . |1.F FE ...

09/30/2024 . | Paydoun . 1,659,857

..1,617,971 |.
334,988 |....

..55400V-AA-9 | MVI/ OWNER TRUST 2022-2A A  6.110% 10/21/41 . 09/20/2024 . | Paydown ... ....335,041 . 10/21/2041 . [1.A FE ...
MAPLELEAF MIDSTREAM INVESTHENT SENIOR NOTE Redenmpt ion 100.0000

. 56540#-AA-3 | 4.560% 09/30/25 ..v.vvevenrnieinierenerenneinnns | oo L 07/05/2024 . [ cevveeeeeeieieieinieerniee oo [ 36,394 |oiirrnnne 36,394 oo K 36,394 [covovererenene (L1 O (L (L1 O (L (U 36,394 . 09/30/2025 . |3.C PL ...

Redemption 100.0000

..590488-AA-6 | MESA AIRLINES 2015-1 A 4.750% 07/15/29 ... | ....... L 07/15/2024 . [ ceveveeereeeeieieieceeeeine e [reens 184,935 [.ovnnnn. 184,935 |.o.eoene. 184,935 [.ovennne. 184,935 [ovvvivevneen (L1 O (L (L1 O (L (U PR 184,935 . 07/15/2029 . |2.B PL ...
MID STATE TRUST SERIES 11 A1  4.864%

. 59549H-AA=1 | 07/15/38 v.vvrereiiieeereeeieneeeeseseseeneienens | verenes . 00/15/2024 . [Paydoun ..veveveereieiens foorereriririeieienes [ 2,710 oo 21,710 |orrrnnne 26,255 [.ovcvennnne 27,530 |ovoveiiennn (L LU (L LU (U 2,710 Joveereenne (L1 FU (L AR (L1 F 915 [. 07/15/2038 . [1.E FE ....
NOTHING BUNDT CAKES 2021-1 A2 2.989%

.B2878Y-AA=2 | 07/30/51 vvvreiiiieeerereieieeseeeseseeeienens | oo . 07/30/2024 . [Paydoun ..veveveeveieien foereereririeieiees [oeeeenns 5625 [oeererene 5,625 |orerenen. L7 7 (L1 O (L (L1 O (L (U P [ 757 A (L1 FU (L AR (L1 F 126 |. 07/30/2051 . |2.C FE ....
NHL US FUNDING LP SR SECURED  4.180%

.620278-AA-6 |09/29/24 ... | e . 00/20/2024 . [Maturity .oooovoveveverees foorereeririiniies foaene 2,000,000 |[....... 2,000,000 [........ 2,000,000 |........ 2,000,000 |-vvevevennnne (L1 O (L (L1 O (L (U 2,000,000 [+.eoverervenens (L1 FU (L AR (L 66,880 |. 09/29/2024 . |2.B PL ....
NADG NN OPERATING LP 2019-1 A  3.368%

..629682-AA-3 | 12/28/49 ...eovverereieiieieeeeeeeeen | e . 00/28/2024 . [Paydoun ..veveveeviieiens foereenirisieieiees [eeeeeans 2,500 [oovererennnn 2,500 [oeereiinne 2,500 |ovurreenen 2,500 |oerrrrennn (L1 O (L (L1 O (L (U P 2,500 [oeeveieienns (L1 FU (L AR (L1 F 56 | 12/28/2049 . |1.F FE ....
NEIGHBORLY ISSUER LLC 2022-1A A2 3.695%

L BAOTBN-AC=T | 01/30/52 oo | oo . 07/30/2024 . [Paydoun ..veveveeveieien foereereririeieiees [eeeeenns 5,000 |orinnen 5,000 [oerorinne 5,000 |orrrnennn 5,000 |orvrrrennn (L1 O (L (L1 O (L (U P 5,000 [ooerrenennne (L1 FU (L AR (L1 F 139 |. 01/30/2052 . |2.C FE ....
NEW MEXICO GAS INTERMEDIATE INC SR UNSEC SER

LB47124-AB-7 |B  3.640% 07/30/24 eovvverenriiieiererenenns | oo . 07/30/2024 . [Maturity .oovovevevererees feorereeieriiriies fooenes 4,000,000 |[........ 4,000,000 [....... 4,000,000 |........ 4,000,000 |-vovevevinnnne (L1 O (L (L1 O (L (U 4,000,000 [+.eoveneennne (L1 FU (L AR (L1 F 145,600 [. 07/30/2024 . [2.B ........
NEW MOUNTAIN GUARDIAN 111 BDC SENIOR Redemption 100.0000

..647556-AA-9 | UNSCECURED NOTES ~ 3.570% 07/15/25 ...vvvevs | venne L 08/16/2024 . [ cevuveeeeeeeeicieiceieenine [oereeereiesieieen [reens 275,710 [oevrenee 275,710 |ovevennen. 275,710 [overnnens 275,710 [oovrvererennne (L1 O (L (L1 O (L 0 |ererenns 275,710 [oveiinens (L1 FU (L AR (L 10,690 | 07/15/2025 . |2.C PL ....
NEI MOUNTAIN GUARDIAN 111 BDC SENIOR Redemption 100.0000

..647556-AB-7 | UNSCECURED NOTES ~ 3.620% 07/15/25 ...vcvvvs | cenvne L 08/16/2024 . [ 1. oo [ 91,168 |.eveveene 91,168 |oovevennnnne 91,168 |.vovveene 91,168 [ovevrrrnnnne (L1 O (L (L1 O (L (U 91,168 |.voveverennnne (L1 FU (L AR (L1 3,584 |. 07/15/2025 . |2.C PL ....
NEW RESIDENTIAL MORTGAGE LOAN 2018-5A A1

. B4B29K-AA-0 | 4.750% 12/25/57 w.vvveriniirerinieieienenninnnns | oo . 00/01/2024 . [Paydoun ...eveveeervrieiens foorereriririeieiees feereenns 23,330 |orrorinne 23,330 |ererennnn 23,694 [.ovovennnnn 23,452 [oovieeiiinnne [(J A (123) |+eevereenns (U1 P (123) |+eevereernne (| 23,330 [ooeiriiinne (L FU (L AR (U O 766 [ 12/25/2057 . |1.A ........
PineBridge Private Credit 111 Note A 3.250% Redenmpt ion 100.0000

.. 72305%-AA-9 08/31/32 \ovvvviiiiiiiiiiiiiiiiiieeeeeeeeeeeeeeeeees [ L 07/11/2024 .| eveeiiiiiiiiiiiiiiiiiiiiiiien e | 19,076 f.veeen... 19,075 |..ooveenns 19,075 |.oooenenns 15,967 ..oooveerenn. [V [V PPN [V [V PPN 0 foeeeennn. 19,075 fooveeeinnnnes [V PPN [V 0 foreerinnns 1,109 |. 08/31/2032 . |1.G PL ....
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PineBridge Private Credit 111 Note B 4.750% Redenption 100.0000
L. 72305%-AB-7 [08/31/32 evvveniiiiiiiiiiiiiiiieceecviieeeen | s L07/11/2024 .| e i e 8,671 |[.ooevennnnns 8,671 [eeirienne 8,671 [ 7,259 [ooeiiiiiinnnnns [ PR (VN P [ PR (1 P (U1 O 8,671 | (1 P [ PO [V 591 |. 08/31/2032 . |2.C PL ....
PLANET FITNESS MASTER ISSUER 2019-1A A2
.. 72703P-AC-7 [3.858% 12/05/49 ....ccevvvniiiiiiniiiiiiiiiiiieees | s . 09/05/2024 . |Paydomn .....evunvvviiinnnnn Joevennnnieiiiiinns fonneneens 5,000 [oooiiiirnnnns 5,000 |.eeeeinnnnns 5,000 |ieeveinnnnns 5,000 |.eeiiiinnnnnns [ PR (VN P [ PR (VN P [V P 5,000 |oeuenriiiiinnnn (1 P [ PO [V 145 |. 12/05/2049 . |2.B FE ....
PLANET FITNESS MASTER ISSUER 2022-1A A2l
.. 72703P-AE-3 [4.008% 12/05/51 ...ovvvviiiiiiiiiiiiiiiniiiniiniinn | s . 09/05/2024 . |Paydonn .....evunveviiinnnnn Jevvnnnnieiiiiins foinneneens 7,500 fooiiiiiinnnns 7,500 |iieiinnnnnns 7,500 |veeeennnnnns 7,500 |ooveeiinnnnnns [ PR (VN P [ PR (VN P [V P 7,500 |oeeenieiiinnnn (1 P [ PO [V 225 |. 12/05/2051 . [2.B FE ....
POPULAR ABS MORTGAGE PASS-THRO 2005-D A5
.. T3316P-HP-8 [3.423% 01/25/36 .....eevvvnnviiiiiiniiiiiiciiiiines | s . 09/01/2024 . |Paydonn .....eeuvvviiiinnnns Jovvniininiiiiiiinnes foeeieeeens 37,472 |eeeeennnnn 37,472 |oooveennnnnn 35,378 |...covvnnnnn 36,864 |........eunnnnn [ O oL [ R oL (U P 36,958 [.....ccovnnnnns [V PO 514 |t 514 | 818 |. 01/25/2036 . |1.A FM ....
PRIME MORTGAGE TRUST 2003-2 1A10  5.000%
LTHBOM-BP-6 [ 10/25/33 .vvviiiiiiiii . 09/01/2024 . | Paydown ... . . . 10/25/2033 . |[1.A FN ...
..74170%-AD-1 | PRIME PROPERTY FUND LLC  3.880% 07/30/24 ... . 07/30/2024 . |Maturity .....ccoooeeieiees Joennniiiieeeenneees 22222 2,000,000 f........ 2,000,000 |........ 2,000,000 |-.......2,000,000 f.....ccevveeeeeO fooereeennncnnn0 o0 [0 o0 [ 2,000,000 |.. . 07/30/2024 . |2.A ........
RESIDENTIAL ASSET MTG PRODUCTS 2004-SP3 A14
L T6112B-EN-6 [ 5.673% 09/25/34 ....ceeveeeeeeeeeieeeeeeeenees | s . 09/01/2024 . |Paydonn .......ueeeeeeennnnn 305 |oieeiiiinnns 27,305 |ooeeeennnnns 27,305 |ooeeeeeennnn 27,200 |oeeeeennnnnnnns (U1 PO 2 e [ PO 2 e 0 Joeeeeees 27,202 . 09/25/2034 . |[1.A FM ...
S\B PRIVATE EDUCATION LOAN TRU 2016-B A2A
.. 78449G-AB-5 [2.430% 02/17/32 eeeeeeeeaeeeeeiniieeeeeeeenieeeee | s . 09/15/2024 . | Paydown ... . 02/17/2032 . |1.A FE ....
SAXON ASSET SECURI
..805564-PA-3 [4.135% 12/25/33 ....ceiieeeiiieeeeeeeeee e | s . 09/01/2024 . |Paydomn .ceevueeeeeeennins Jeennieeeeeenieeee e 36,253 |oeeeeuenns 36,253 [....eeeeenee 36,253 |....oeeeenee L (U1 PO (VI PO [ PO (VI PO 0 Joeeeeees 36,253 [..oeeeennnnnnns (VI PO [ PO [V AU 930 |. 12/25/2033 . |1.A FM ...
SEQUOIA MORTGAGE TRUST 2013-5 A2  3.000%
..81745A-AB-3 [05/25/43 ...ceeeeeeeeeeeeee s | s . 09/01/2024 . | Paydown ... . 05/25/2043 . |1.A ........
SERVPRO MASTI
..817743-AA-5 [3.882% 10/25/49 ...oevvveieeieeieeeeeeeeeieeeee | s . 07/25/2024 . | Paydoun . 10/25/2049 . |2.C FE ....
SETTLEMENT FEE FINANCE LLC 2013-1A A 3.980%
B1783R-AA-1 [01/25/44 oo | s . 07/25/2024 . | Paydoun . 01/25/2044 . |1.F FE ....
SHELLPOINT ASSET FUNDING TRUST 2013-1 A1
..822804-AA-8 [3.750% 07/25/43 ..ooeeeeeaeeeeeeeeeeeeeeneeeeee | s . 09/01/2024 . | Paydoun . 07/25/2043 . |1.A ........
SIERRA RECEIVABLES FUNDING CO 2023-2A B
..82650B-AB-2 [6.280% 04/20/40 ....eeeeieiiiniieeeeeeneeeeeeeen | s . 09/20/2024 . |Paydomn ...cevveneeeeeennnns feeennieeeeeenies s 131,160 |.......... 131,160 |oeeeennnnes 131,129 |...ooeeeees 131,129 | (1 PO 30 |eeeeenieens (1 PO 30 |eeeernieens [V 131,160 [.ooeeeeennnnnns (VI PO [ PO (VI IO 5,441 |. 04/20/2040 . |1.F FE ....
SIERRA RECEIVABLES FUNDING CO 2020-2A B
..826525-AB-3 [2.320% 07/20/37 eevveeeeeeeeneeeeeeeieeeeeen | s . 09/20/2024 . |Paydomn .ceevuneeeeennnins Jeennieeeeeenieeee e 18,900 |[..eeeevnnnnn 18,900 [...eeeeeee 18,895 |oeeveennnnns 18,897 [ooeeeeeeinennns (U1 PO KT I [ PO KT I 0 Joeeeeees 18,900 [oveeeeeeennnnn (VI PO [ PO [V AU 291 |. 07/20/2037 . |1.F FE ....
SIERRA RECEIVABLES FUNDING CO 2020-2A C
..826525-AC-1 [83.510% 07/20/37 evvveeeeeeieeieeeeeeenieeeeeeeen | s . 09/20/2024 . |Paydomn .ceevueeeeeeennins Jeennieeeeeenieeee feeeeeeens 18,900 |[..eeeevnnnns 18,900 [...eeeeeee 18,898 |.ceeeeeeeee 18,898 [ooeiieeennnnnn (U1 PO 2 e [ PO 2 e 0 Joeeeeees 18,900 [oveeeeeeennnnn (VI PO [ PO [V AU 440 |. 07/20/2037 . |2.B FE ....
SOLRR AIRCRAFT 2021-1 LIMITED 2021-1 A
..83438L-AA-9 [2.636% 10/15/46 .....eeeeeeieiieeeeeeiieeeeeeen | s . 09/15/2024 . |Paydomn .ceeveueeeeennnins Jeennieeeeeenieeee e 36,281 |............ 36,281 |...cconnnnnn 36,281 |..cceenennnn 36,280 |..ecevnnnnnnnns (U1 PO L PO [ PO L PO 0 Joeeeeees 36,281 |oeeeeens (VI PO [ PO [V AU 638 |. 10/15/2046 . |1.E FE ....
SONIC CAPITAL LLC 2020-1A A2l  3.845%
..83546D-AG-3 [01/20/50 ...ueeeeeeeeiieeeeeeniee e eeeenen | s . 09/20/2024 . |Paydomn ..cevvuneeeeemnnns Joeennieeeeeeniees e 5,000 foereeeennnnns 5,000 |eeereunnnns 5,000 |oeeerennnnnns 5,000 |eeeriinnnns (U1 PO (VI PO [ PO (VI PO [V IO 5,000 |oeeuueeeennnnn (VI PO [ PO [V AU 128 |. 01/20/2050 . |2.B FE ....
STRUCTURED RECE [VABLES FINANCE 2010-B B
..86365L-AB-7 [7.970% 08/15/36 ....eeeeeeeeeeeeeeeniieeeeeenns | s . 09/15/2024 . |Paydomn .ceeveueeeeennnins Jeennieeeeeenieeee e 24,148 |eoeeennneen 24,148 |............ 24,918 |..ccoennnnnn 24,314 oo (U (166) [.neeeeeeennnnn (U (166) [.neeeeeeennnnn 0 Joeeeeees 24,148 |.ooeeeennnnnnns 0 . 08/15/2036 . |1.B FE ....
TENASKA GEORGIA PARTNERS SENIOR SECURED BOND Redempt ion 100.0000
..88031J-AB-2 [9.500% 02/01/30 wevvvunieeeemnnaneeeenniieeeeeenn | s . 08/01/2024 .| .. . 02/01/2030 . |2.A FE ....
TEXTAINER MARINE CON
..88315L-AE-8 [2.730% 08/21/45 .covveeeeeeeieeeeeeieeeeeen | s . 09/01/2024 . |Paydomn .ceevueeeeeeennins Jeennieeeeeenieeee e 24,300 |oeeeeunnnnnn 24,300 |...cconnnnnn 24,29 |............ 24,284 |...coeeeennnnnn (1 PO 7 (1 PO 7 0 Joeeeeees 24,300 |....covvnnnnnns (VI PO [ PO [V AU 443 . 08/21/2045 . [1.F FE ....
TEXTAINER MARINE CONTAINERS 2021-2A B
..88315L-AR-9 [2.820% 04/20/46 ...oovveneeeeeeiieeeeeeeneeeeeen | s . 09/20/2024 . |Paydomn .ceeuueeeeeeennins Jeennieeeeeenneeee feeeeeeees 40,000 |............ 40,000 |oeeeeunnnnns 39,986 |......oe..n. 39,989 [.coiieeinnnnns (1 PO L L T (1 PO L L T 0 Joeeeeees 40,000 |eerrunnieanns (VI PO [ PO [V AU 752 |. 04/20/2046 . |2.B FE ....
TRADEMARK ROYALTY 2018-1 LLC ~ 4.920% Redempt ion 100.0000
..89255#-AA-9 [07/01/48 ...eeeeeeeeeeeeeeee e | s L 09/01/2024 . | .eveniiiiiiiiniiniiiiiinnens e e 3,666 [....ccovnnnnn 3,666 |.cooeunnnnnn 3,666 |ecevnnnnnnnn 3,666 |.ccovvnnnnnnns (U1 PO (VI PO [ PO (VI PO [V IO 3,666 |o.uuieeeeennnn (VI PO [ PO [V AU 123 |. 07/01/2048 . |1.F PL ....
TRINITY RAIL LEASING LP 2010-1A A 5.194%
..89656C-AA-1 [ 10/16/40 ....oeeeeeeeeeeeeeeee e eeeene | s . 09/16/2024 . |Paydomn .ceeeeeeeeeeennnns Joennieeeeeenieeee e 4,714 | 4,714 |............ 4,714 |t 44,714 | (U1 PO (VI PO [ PO (VI PO 0 Joeeeeees 4714 [l (VI PO [ PO (VI IO 1,569 |. 10/16/2040 . |1.F FE ....
UCFC HOME EQUITY LOAN 1998-D MF2  7.750%
..90263B-HE-1 [ 04/15/30 evvveeeeeeeeeieeeeeeeeeeeeeeeneeeeeee | s . 09/01/2024 . |Paydomn .cevvueeeeeeennins Jeennieeeeenieeee e 29,947 |eeernnns 29,947 |oeeiieennn 26,073 |.oeeeennnnnn 26,073 |oeveeeiinnnns [ PO (VI PO [ PO (VI PO 0 Joeeeeees 26,073 |oeeenieeeees [V IO 3,874 |oeeennnns 3,874 | 1,563 |. 04/15/2030 . |[1.A FM ...
Redemption 100.0000
..909320-AA-4 [UNITED AIR 2014-2 A PTT  3.750% 09/03/26 ... |....... . 09/03/2024 .| euuiiiiiiiniiiiiiiiiniinins ernnnaneeeenennes Jennnnans 189,432 |........... 189,432 |.ooovennns 189,736 |.oveunnnees 189,517 |oooiieiinnnnns [V N (14) |eeeeieeeeees (U N (14) | (U 189,508 |.veeiiieennnns 0 Joeennanes [VAD] N [VAD) TN 7,104 |. 09/03/2026 . |1.F FE ....




9'G03
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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
VCP RRL ABS | LTD 2021-1A B 2.848% 10/20/31
O223RAC8 | vt [ e . 07/20/2024 . |Paydomn .....eveveveeriens foerieirieinieens [ereeeenes 169,681 |.......... 169,681 |.veueunene 169,681 [.......... 169,681 [oovvrvvreeenne 0 [ (L AR (| P (L A (| 169,681 [ooveveenee. 0 | (L PR (L1 FRT 3,624 |. 10/20/2031 . |2.B FE ...
VELOCITY COMMERCIAL CAPITAL LO 2019-2 A
. 9225TN-AA-4 [ 3.130% 07/25/49 ..ovveereineinienininineninn | e . 09/01/2024 . |Paydomn ..c.veveverienie forerienienienenens oo 29,746 ovreenenne 29,746 |ereriiene 29,743 v 29,69 |...oovriennne ([ P ZC T ([ P 49 |, (1] 29,746 oo (U A 0 [ (L AR 645 |. 07/25/2049 . |1.A FE ....
VERUS SECURITIZATION TRUST 2022-INV2 A1
..924923-AA-3 [ 6.790% 10/25/67 ..eveuververereieirenieiiesienne | e . 09/01/2024 . | Paydown ......ecveveneenen. . 10/25/2067 . |[1.A FE ....
VISTA RIDGE LLC SENIOR SECURED NOTES Redenmpt ion 100.0000
..928380-AA-1 [ 10/14/49 .ovivieiniieeieceeseeeeees [ e . 09/30/2024 . . 10/14/2049 . |[1.F PL ...
..94354K-AA-8 [WAVE USA 2019-1 A 3.507% 09/15/d4 ...ooeee | cvnee . 09/15/2024 . | Paydown ... . 09/15/2044 . |2.A FE
WIELLS FARGO MORTGAGE BACKED 2019-4 AS
..95002F-AE-4 [ 3.500% 09/25/49 ....eeeeeeeeenieneenenenene | e . 09/01/2024 . | Paydown .....eceereeneenen. . 09/25/2049 . [1.A ...
WIELLS FARGO MRTG BACKED SEC 2019-2 A1
..95002J-AA-4 [ 4.000% 04/25/49 ....eeeveeeiaiiaieiaieeeeaeen | e . 09/01/2024 . |Paydomn ..eveveeeeneries foeeeeeeeeeneniens fereeieiens 387 oo K7 394 [ K T [(J (€3] U (L] (€3] P (] 387 | (L A (] L A 10 |- 04/25/2049 . |1.A ........
IIENDYS FUNDING LLC 2021-1A A2I1  2.775%
1.95058X-AL=2 [08/15/51 ..vveeeeeeueeieeieeieeieeieeeeeeeeeees | v . 00/15/2024 . |Paydomn ..ceevveeeeieeies foeeeeeeenenenens ferreieens 11,250 |oveeeneee 11,254 oo 11,254 |oveeeee 11,254 |ovoeeeeeee (| (L A (] (L A (1] 11,254 [oroeene (L A (] (| A 234 |. 06/15/2051 . |2.B FE
WILLIS ENGINE SECURITIZATION T 2020-A A
.. 97064F-AA-3 [ 3.228% 03/15/45 ..oveeeeeeeeiesenenenene | e . 00/15/2024 . |Paydomn ..cveeveeeeieries foeeeeenienenenens ferieiens 21,408 [orreennne 21,408 |eeeeenne 21,408 [ooeeeenene 21,408 [oovereennne (] (L A (] (L A (1] 21,408 |oeeierieenne (L A (] (| A 461 |. 03/15/2045 . |1.F FE .
WILLIS ENGINE SECURITIZATION T 2021-A A
..970646-AA-1 [ 3.104% 05/15/46 ....eneeneeeeeeeeeeieieeenes | e . 00/15/2024 . |Paydomn ..eveevereereeies foereeeeienenenene ferieiene 34,616 |ooceeenenne 34,616 |eeennne 34,614 [ 34,615 [ (| 2 [ (| 2 [ (1] 34,616 [cooeieennne. (L A (] (| A 669 |- 05/15/2046 . |1.F FE .
WINWATER MORTGAGE LOAN TRUST 2014-1 A1
..O7652P-AA-9 [ 3.927% 06/27/84 ..o | . 09/01/2024 . |Paydomn ..oveveeeeriries foeeeeenienenenens fereeieen 4,602 e 4,642 o 4798 v 4719 | [(J ()] P (L] ()] U (| 4716 | (| A (€47 F—— (4] 121 |. 06/27/2044 . [1.A ........
ZAXBY'S FUNDING LLC 2021-1A A2 3.238%
..98920M-AA-0 [07/80/51 v | e . 07/30/2024 . |Paydomn ..ceeeveeeeieeies foeeeeeeeenenenene [ 11,250 |oeeeeaeenne 11,250 [eoeeeennne 11,250 [oveeeenee 11,250 [oveeeeeeaene (| (L A (] (L A (1] 11,250 oeeeerieeiens (L A (] (| A 273 |. 07/30/2051 . |2.B FE
Redemption 100.0000
..009090-AA-9 [AIR CANADA 2015-1A  3.600% 03/15/27 ......... Ao L 00/15/2024 . | ceveiieiieneiiniieeeenenee [oeeeeeee e [eeeeene 72,374 | 72,374 | 73,459 |.eeeenne 72,836 |oooeereennns (| [ A (1] [ A (1] 72,74 foiie (L A (3] (368) |-veeveaene 2,605 |. 03/15/2027 . |1.F FE .
AUSTRALIA PACIFIC LNG PROC PTY SENIOR SECURED Redenption 100.0000
..05256L-AB-9 [NOTE ~ 4.820% 09/30/30 ....eevveveaveeeeaeeaeaes [Devee L 00/30/2024 . | ceveiieiiniiniinieneeeninee e [ 40,000 |.eee.e 40,000 [ooereennne 40,000 |...eeee. 40,000 [.voveeeennenne (| (L A (] (L A (1] 40,000 [oooerieeennenn (L A (] (L A 1,928 |. 09/30/2030 . [2.B FE
AUSTRALIA PACIFIC LNG PROC PTY SENIOR SECURED Redenpt ion 100.0000
..05256L-AC-7 [NOTES ~ 4.850% 09/30/30 ...veeveveaeraueanennnas D..... L 00/30/2024 . | ceviieiiniiniineeeeinenis [oeee e [ 46,667 |..o...... 46,667 [o.eeeeennen. 46,667 |..eee.... 46,667 |veveeeeennne (| (L A (] (L A (1] 46,667 [cooeeeeeene (L A (] (L A 2,263 |. 09/30/2030 . |2.B FE
AUTO METRO PUERTO RICO AUTOPISTAS LLC 144A Redenpt ion 100.0000
..05330K-AA-3 [ 6.750% 06/30/35 ...vvveveaeeaeeaneaeeeieaeeaeenes (o L 00/30/2024 . | ceviieiiniiniineeeeinenis [oeee e [ 37,500 |eeerennne 37,500 |eeeeaeenne 37,500 [ooeeeeennene 37,500 [ooeeeereieenns (| (L A (] (L A (1] 37,500 [oroerieeennn (L A (] (L A 1,898 |. 06/30/2035 . [2.C FE ..
. 06760B-AG-7 [BABSON CLO LTD 2017-1A B2 ~ 3.642% 07/18/29 |D..... . 07/18/2024 . |Paydomn ..o.vevevvereenie foreeeenienienieiens oo 5,000,000 |[........ 5,000,000 |........ 4,999,913 |........ 4,999,259 |.oiiiiiiinns 0 [ 23 R 0 [ 23T (| 5,000,000 |.eevevennnne (L A (| P (L A 136,575 |. 07/18/2029 . [1.A FE .
BLACKROCK ELBERT CLO V, LLC 5A AFR  4.480%
..092913-A0-5 [06/15/34 ..eevverveveiesienieeieniesiesesienenes | Deves . 09/16/2024 . |Paydomn ..e.veververeeries foeerrenienieneiens oo 749 e P T R 749 e 749 | 0 [ (L AR (| P (L A (| P 749 | (U A 0 [ (L A 25 |. 06/15/2034 . [1.A FE .
BRIGHTWOOD CAPITAL MM CLO LTD. 2020-1A AR
. 10948V-BA-2 [ 7.471% 01/15/31 oovvirviieieieeeceeseeeies D..... . 07/15/2024 . |Paydomn ..c.eeververvenies forerienienieneiens [ 311,403 v 311,403 [oeeenee. 311,408 [oooevenne 311,408 | 0 [ (L AR (| P (L A 0 [ 311,403 oo (U A 0 [ (L A 17,449 |. 01/15/2031 . |1.A FE .
COMISION FEDERAL DE ELECTRICID SENIOR NOTES Redemption 100.0000
.. 200447-A%=1 | 4.390% 09/29/36 ...vevvverevereriererieeneeenes [Deee L 09/20/2024 . | e e [ 300,000 feeenne 300,000 |..eeuene 300,000 |..eeeee 300,000 |-eeveruerinnnn 0 [ (L AR (| P (L A (| 300,000 |-.veveeennnne (U A 0 [ (L A 13,170 |. 09/29/2036 . |2.B ........
GOLUB CAPITAL PARTNERS CLO LTD 2019-45A B2
L 3B172H-AJ-3 [4.000% 10/20/31 ..ovverveveeeierienienienienene [Deves . 08/23/2024 . |Paydomn ..c.vevveverienie foreeeenienienienens [ 2,000,000 |........ 2,000,000 |........ 2,000,000 |........ 2,000,000 |-eerevrerrennee 0 [ (L AR (| P (L A (| 2,000,000 |-.vevevennnne (U A 0 [ (L A 67,333 |. 10/20/2031 . [1.C FE .
GOLUB CAPITAL PARTNERS ABS FUN 2019-1 AR
.. 38178M-AA-5 [ 3.100% 07/20/30 ..vvvveneeeiieeeeeieeeens D..... . 07/20/2024 . |Paydomn ..c.veveveriirie foeereenienieneiens oo 49,344 | 49,344 ..o 49,344 | 49,344 v 0 [ (L AR (| P (L A 0 [ 49,344 o (U A 0 [ (L AR 1,147 . 07/20/2030 . [1.F FE .
INDUSTRIAL DPR FUNDING LTD 2016-1A 3  5.235% Redenption 100.0000
L 45605P-AN-0 | 04/15/26 ...vevvvereieieieieieeeeieesieenee [ Dee L 07/15/2028 . | ceeeeeeeeeeeeeeees o [ 77,301 foveereenn 77,301 [orvienene 77,301 |ovrerrene 77,300 [oveerrerieenen 0 [ (L AR (| P (L A 0 [ 77,301 [oerviiiinne (U A 0 [ (L AR 3,035 |. 04/15/2026 . |2.B FE
1IO0DMONT TRUST 2020-7A A1B  2.274% 01/15/32
L GT9BBI-ACS | cvnvveeeereieeeeieneeee s sneesneenneee [ Cunae . 07/15/2024 . |Paydomn ...cevereevereeiens foevieenieinieiens [ereeienes 871,261 [oveeenne. 871,261 |ovueeee. 871,261 |oveenee 871,261 |vreereininns 0 [ (L AR (| P (L A (| 871,261 |overeeenene 0 | (L PR (L F 14,857 |. 01/15/2032 . |1.A FE .
HOFER FINANCIAL SERVICES GmbH ~ 3.410%
L AB158E-AC-3 [07/25/24 ..o D..... . 07/25/2024 . [Maturity .ooovevveverens fovereenenienienens oo 4,000,000 |........ 4,000,000 |........ 4,000,000 |........ 4,000,000 |-veeeereerennen (| P (L A (| P (L AR (| 4,000,000 [-vevevennnne (U A (| P (L A 136,400 . 07/25/2024 . [1.G PL .
VTTI B.V. SENIOR UNSECURED NOTE  4.970% Redenmpt ion 100.0000
. NYOBTG-AC4 | 12/15/27 vuvivereieeriiieiisieiiieies e D..... . 09/18/2024 | eeiiiiiiiiiiiiciiis | [ 3,094,278 |........ 3,000,000 [........ 3,000,000 |........ 3,000,000 |..eieririennen [\ P [\ [\ P [\ [\ 3,000,000 |..eeiviiiennene [\ [\ P [\ 207,345 |. 12/15/2027 . |3.A ........
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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
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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

NASSAU AIRPORT DEVELOPMENT CO  7.000% Redemption 100.0000
LPTO77@-AF-1 [ 11/30/33 ovveiiiiiiii e D..... . 09/30/2024 . | evviiiiiiiiiiiinniiiiiiiiinnn e e 45,000 [oeevnnnnnns 45,000 [ounnnnnne 45,000 |...ceeennns 45,000 |.oeeeeeieeenns 0 e (VO 0 | (VO 0 s 45,000 |ooeeieinennnns (VN 0 | [V 2,363 |. 11/30/2033 . |3.C PL ....
AQUASURE PTY LTD SERIES 2018A  4.320% Redemption 100.0000

..00458*-AF-6 [01/12/34 ..ovvvviiiiiiiiiiiiiiiiiii s D..... L 07/12/2024 .| eveeeiiiiiiiiiiiiiiiiiiien e | 22,32 |..coounnnn. 22,352 |oiieeennnns 22,352 [.unnnnnnns 22,352 [ooiininnnnnns 0 Joeeeeeiieenns [ 0 Joeeeeeieeenn [ 0 Joeeeeeennn 22,352 |oivvvrirnnnnnns [ 0 Joeeeeeiieenn [ 966 |. 01/12/2034 . [1.G FE ....
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 38,826,521 38,732,371 38,627,103 37,366,783 454 21,624 0 22,078 0 38,721,405 0 10,839 10,839 1,427,453 XXX XXX
2509999997. Total - Bonds - Part 4 49,470,903 49,376,753 49,222,874 47,936,456 454 85,114 0 85,568 0 49,364,693 0 11,933 11,933 1,723,239 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 49,470,903 49,376,753 49,222,874 47,936,456 454 85,114 0 85,568 0 49,364,693 0 11,933 11,933 1,723,239 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
5989999997. Total - Common Stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 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 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
5999999999. Total - Preferred and Common Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
6009999999 - Totals 49,470,903 XXX 49,222,874 47,936,456 454 85,114 0 85,568 0 49,364,693 0 11,933 11,933 1,723,239 XXX XXX
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STATEMENT AS OF SEPTEMBER 30, 2024 OF AUGUSTAR LIFE ASSURANCE CORPORATION

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Iltem Exposure | Entity (b)
0079999999. Subtotal - Purchased Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0149999999. Subtotal - Purchased Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
S&P 500 10/15/2024
Strike @ 4327.78 Indexed Universal Life
TBABLS244 .....ccevves | Exhibit 5 ... |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 10/17/2023 |. 10/15/2024 |.......... 2,263 |........ 9,792,857 ... 4327.78 |......... 997,890 |-.eueeeeeannnn [V O 0f..... 3,264,038 |....cevunns feunnnn 3,264,038 |...... 1,760,472 |.ccceeeeennnee [V [V PO (U [V (. 0/0 weviiaees
S&P 500 11/15/2024
Strike @ 4502.88 Indexed Universal Life
78461246 .... Exhibit 5 ... |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28 | 11/16/2023 |. 11/15/2024 |..........1,918 [....... 8,637,605(.......... 4502.88 |.........782,768 [.....covveeeeen O |evnnenenennn O s 2,475,062 | ..ccvvnnnnn fennnnn 2,475,062 |...... 1,412,109 |. 0.
S&P 500 12/13
Strike @ 4719.19 Indexed Universal Life
TBABLS248 .....oeveeeee | Exhibit 5 ... |Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 12/18/2023 |. 12/13/2024 |.......... 2,045 |........ 9,650,224 |.......... 4719.19 ... 834,315 |ouueeeeeeen [V O 0f..... 2,284 473 | ..o | 2,244 473 |...... 1,391,229 [ [V [V PO (U [V (. 0/0 weviiaees
S&P 500 1/15/2025
Strike @ 4783.83 Indexed Universal Life
TBABLS252 .....cevvvies | e Exhibit 5 ... |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28 | 01/17/2024 |. 01/15/2025 |.......... 2,49 |...... 11,934,364 |.......... 4783.83 |...ovvnnnne (U R 875,650 [...uiiviinnnnnn 0f..... 2,651,428 | ..covvnnnnn fennnnn 2,651,428 |...... 1775777 | [ [V R [ Of cevvnnnnns 0/0 wivieins
S&P 500 2/14/2025
Strike @ 5029.73 Indexed Universal Life
TBABLS253 ....eeeeeeees | Exhibit 5 ... |Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 02/16/2024 |. 02/14/2025 |.......... 1,319 [........ 6,632,755 |.......... 5029.73 |.eeeeieeeeeee [V 553,858 |..evvuneeeeenes 0f..... 1,138,045 [ ...oeeeens o 1,138,045 |......... 584,187 |..eeeeeeennnnnn [V S [V PO (U S [V (. 0/0 weviiaees
S&P 500 3/14/2025
Strike @ 5117.09 Indexed Universal Life Bank of America
TBABLS263 ......evvvnees | e Exhibit 5 ... |Equity/Index [Merr ................. EYKN6VOZCBBVDIIULBBO |. 03/18/2024 |. 03/14/2025 |.......... 1,631 [....... 7,836,721(.......... S17.09 [oeeiiiiiinnnns Of...... AL T4 R 0f..... 1,283,712 [ceveeeens [ 1,233,712 |......... 514,836 [....viviinnnnnn [ [V R [ Of cevvennnns 0/0 wivieins
S&P 500 4/15/2025
Strike @ 5061.82 Indexed Universal Life
TBABLS28T .oevveeeeeee | Exhibit 5 ... |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 04/16/2024 |. 04/15/2025 |.......... 1,691 ]....... 8,557,766 |.......... 5061.82 [..eueeeeennnnns [V 767,555 [eeeeeeeeennnnn 0f..... 1,486,100 | ..covvvenns fennnnn 1,486,100 |......... 718,545 [.eeiieiinannns [V [V PO (U [V (. 0/0 weviiaees
S&P 500 5/15/2025
Strike @ 5308.15 Indexed Universal Life Bank of America
TBABLS282 .....cevvnees | Exhibit 5 ... |Equity/Index Merr ................. EYKN6VOZCBBVDIIULBBO |. 05/16/2024 |. 05/15/2025 |.......... 1,299 [........ 6,897,622(.......... 5308.15 |..evveeniians (U R 539,307 |.eevvnniiinnns (U R 902,362 | ..oevvrnnnn [ 902,362 |......... 363,055 |..eevvnnniinns [ [V R [ Of cevvennnns 0/0 wivieins
S&P 500 6/13/2025
Strike @ 5431.6 Indexed Universal Life Bank of America
7846L$302 .... Exhibit 5 ... |Equity/Index [Merr ... EYKN6VOZCBBVDIIULBBO |. 06/18/2024 |. 06/13/2025 |..........1,579 [........ 8,578,941 ... 5431.6 (.. 768,576 |... ...979,766 | ... ....979,766 |...
S&P 500 7/15/
Strike @ 5631.2 Indexed Universal Life
TBABLS303 ....eevvviees | e Exhibit 5 ... |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/16/2024 |. 07/15/2025 |.......... 1,737 ........ 9,783,084(........... 5631.2 |oeeveeiiiinns (U R 833,904 |...cvvnnnnne (U R 860,969 [....coeeees [oennnn 860,969 |.......... 27,085 [o.eniiiiiinnnns [ [V R [ Of cevvennnns 0/0 wivieins
S&P 500 8/15/2025
Strike @ 5543.22 Indexed Universal Life
TBABLS31Z .eeeeiiiees | Exhibit 5 ... |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/16/2024 |. 08/15/2025 |.......... 1,690 |........ 9,369,483 |.......... 5543.22 [..cceeiniinnnns [V 782,590 [oeeuieeeennnnnn [V 996,243 | ..oovvvinns [ernns 996,243 |......... 213,653 |.eeveneeeeee [V [V PO (U [V (. 0/0 weviiaees
S&P 500 9/15/2025
Strike @ 5626.00 Indexed Universal Life
7846L$328 ... .eevvniiis |neeeeiiiiee e Exhibit 5 ... |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 09/17/2024 |. 09/15/2025 |.......... 1,635 ....... 9,196,710 .......cceen 5626 |....ovunnnnnns Of.. 768,300 [.oiiiiiennnnnnns U] 903,245 | .ooevvnnnn | 903,245 |......... 134,945 | [ [0 (U] O cevvennnns 0/0 tivvennnnnns
0159999999. Subtotal - Purchased Options - Hedging Other - Call Options and Warrants 2,564,973 6,608,617 0 19,135,443 | XXX 19,135,443 9,107,062 0 0 0 0 XXX XXX
0219999999. Subtotal - Purchased Options - Hedging Other 2,564,973 6,608,617 0 19,135,443 | XXX 19,135,443 9,107,062 0 0 0 0 XXX XXX
0289999999. Subtotal - Purchased Options - Replications 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0359999999. Subtotal - Purchased Options - Income Generation 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0429999999. Subtotal - Purchased Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0439999999. Total Purchased Options - Call Options and Warrants 2,564,973 6,608,617 0 19,135,443 | XXX 19,135,443 9,107,062 0 0 0 0 XXX XXX
0449999999. Total Purchased Options - Put Options 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0459999999. Total Purchased Options - Caps 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0469999999. Total Purchased Options - Floors 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0479999999. Total Purchased Options - Collars 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0489999999. Total Purchased Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0499999999. Total Purchased Options 2,564,973 6,608,617 0 19,135,443 | XXX 19,135,443 9,107,062 0 0 0 0 XXX 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 0 XXX XXX
0639999999. Subtotal - Written Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
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STATEMENT AS OF SEPTEMBER 30, 2024 OF AUGUSTAR LIFE ASSURANCE CORPORATION

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 10/15/2024
Strike @ 4689.75 Indexed Universal Life
TBABSS244 ... | Exhibit 5 ... |Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 10/17/2023 |. 10/15/2024 |.......... 2,263 |...... 10,611,919).......... 4689.75 |....... (500,973)]-v e [V O 0f.... (2,447,955)] ...coevvnnn |oenee (2,447,955)..... (1,572,471 [V [V PO (U [V (. 0/0 weviiaees
S&P 500 11/15/2024
Strike @ 4882.12 Indexed Universal Life
TBABSS246 ......ccevnnes | ereeeeeiii s Exhibit 5 ... |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 11/16/2023 |. 11/15/2024 |.......... 1,918........ 9,365,078 .......... 4882.12....... (313,978))..vuveeecennnn [V PR 0f.... (1,761,377)] e oo |oeee (1,761,377)..... (1,201,017))ccvveens [ [V R [ Of cevvennnns 0/0 wivieins
S&P 500 12/13/2024
Strike @ 5134.89 Indexed Universal Life
TBABSS24B .....ceeeees | Exhibit 5 ... |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 12/18/2023 |. 12/13/2024 |.......... 2,045 |...... 10,500,285|.......... 5134.89 |....... (339,820)-..uu e [V O 0f.... (1,436,443)| ..covvnnnns fonnnn (1,436,443)|..... (1,076,176)[.....ccvvnnnn.e. [V [V PO (U [V (. 0/0 weviiaees
S&P 500 1/15/2025
Strike @ 5207.82 Indexed Universal Life
TBABSS252 ....viiviiinn | e Exhibit 5 ... |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28 | 01/17/2024 |. 01/15/2025 |.......... 2,49 |...... 12,992,105 |.......... 5207.82 |..cvvueninnne 0f...... (324,415)).ccvvnennnnns 0f.... (1,672,808)]...ccevvnnn |onee (1,672,808)|..... (1,348,3%4))....uniiinnnnns [ [V R [ Of cevvnnnnns 0/0 wivieins
S&P 500 2/14/2025
Strike @ 5487.05 Indexed Universal Life
TBABSS253 ....eeeeeeee | Exhibit 5 ... |Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 02/16/2024 |. 02/14/2025 |.......... 1,319 [........ 7,235,828 |.......... 5487.05 |.cevveneeeeenee 0f...... (227,880)[....ceeeeeennnn 0f...... (614,654)( ..ovvnneee fonnnnes (614,654)|....... (386, 774)....cceeeeennnns [V [V PO (U [V (. 0/0 weviiaees
S&P 500 3/14/2025
Strike @ 5603.66 Indexed Universal Life Bank of America
TBABSS263 ........evvnes | eeeeeeeeiie s Exhibit 5 ... |Equity/Index [Merr ................. EYKN6VOZCBBVDIIULBBO |. 03/18/2024 |. 03/14/2025 |.......... 1,631 [........ 8,581,893 (.......... 5603.66 [....vrivvinnnnnn 0f...... (299,603)]....00uveennnn 0f...... [P U R (612,459)|....... (312,855)..cuvvennns [ [V R [ Of cevvnnnnns 0/0 wivieins
S&P 500 4/15/2025
Strike @ 5508.66 Indexed Universal Life
784688281 .............n Exhibit 5 ... |Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 04/16/2024 |. 04/15/2025 |.. 1,691 9,313,216 |. ...5508.66 |.. (352,129)|.. (855,244)] ... ... (855,244)....... (503, 115)[...ceeeeeeennns [V} SRR | FUUURN | AEURPRRRRUI | IR 0/0 weviiaees
S&P 500 5/15/2025
Strike @ 5797.57 Indexed Universal Life Bank of America
TBABSS282 .......cevunes | e Exhibit 5 ... |Equity/Index Merr ................. EYKN6VOZCBBVDIIULBBO |. 05/16/2024 |. 05/15/2025 |.......... 1,299 [........ 7,533,5%(.......... 5797.57 |vevenneneinns 0f...... (193,266).......cc0vnnnnn 0f...... (419,993)] ..oevvvnnnn fvnnnnn (419,993)....... (226,727)[.ueeeiinnnnns [ [V R [ Of cevvennnns 0/0 wivieins
S&P 500 6/13/2025
Strike @ 5933.76 Indexed Universal Life Bank of America
784688302 ....ceevvnies | Exhibit 5 ... |Equity/Index Merr ................. EYKN6VOZCBBVDIIULBBO |. 06/18/2024 |. 06/13/2025 |.......... 1,579 |........ 9,372,077 |.......... 5933.76 |.eevenneeaeees 0f...... (308,688)[..ccvvvnnnnnnns 0f...... (419,830)( .evvvnnee fonnnes (419,830)|....... (11,142)[..eeeeeeee [V [V PO (U [V (. 0/0 weviiaees
S&P 500 7/15/2025
Strike @ 6129.98 Indexed Universal Life
784688303 ......cevvnns | e Exhibit 5 ... |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/16/2024 |. 07/15/2025 |.......... 1,737 |...... 10,649,614/.......... 6129.98 |....cuvvnnnnnne 0f...... (347,573)).ccvvvnneeninnns 0f...... (325,507)] +eevvvvnnnn feunnnns (325,507)].......... 22,066 ......ccvvnnnnnn [ [V R [ Of cevvnnnnns 0/0 wivieins
S&P 500 8/15/2025
Strike @ 6025.98 Indexed Universal Life
T8ABSS313 ..eeieeiies | Exhibit 5 ... |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/16/2024 |. 08/15/2025 |.......... 1,690 |...... 10,185,473 |.......... 6025.98 |...ovvuneaanee 0f...... (315,656).....cceeennnnnn 0f...... (454,906)] ....cvvunns founnnnn (454,906)....... (139,250)]..cvvveeeeenes [V [V PO (U [V (. 0/0 weviiaees
S&P 500 9/15/2025
Strike @ 6111.78 Indexed Universal Life
784688328 ......civviins |neeeiiiiiee e Exhibit 5 ... |Equity/Index [Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 09/17/2024 |. 09/15/2025 |.......... 1,636 ........ 9,990,805).......... 611178 [ 0f...... (314,725)].ccvvvnnnnns 0f...... (403,374)] .oeeevvnnnn |evennn (403,374))......... (88,649)[....cvvvnnnnnnns [ [0 (U] O cevvnnnnns 0/0 tivvennnnnns
0649999999. Subtotal - Written Options - Hedging Other - Call Options and Warrants (1,154,771))  (2,683,934) 0f (11,424,549 XXX (11,424,549)  (6,944,504) 0 0 0 0] XXX XXX
0709999999. Subtotal - Written Options - Hedging Other (1,154,771))  (2,683,934) 0f (11,424,549 XXX (11,424,549)  (6,944,504) 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 (1,154,771)]  (2,683,934) 0f (11,424,549 XXX (11,424,549)  (6,944,504) 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 (1,154, 771) (2,683,934) 0 (11,424,549 XXX (11,424 ,549) (6,944,504) 0 0 0 0 XXX XXX
1049999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 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
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STATEMENT AS OF SEPTEMBER 30, 2024 OF AUGUSTAR LIFE ASSURANCE CORPORATION

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Iltem Exposure | Entity (b)
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 0 0 XXX 0 0 0 0 0 0 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 0 0] XXX 0 0 0 0 0 0] 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 0 0 XXX 0 0 0 0 0 0 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 1,410,202 3,924,683 0 7,710,894 [ XXX 7,710,894 2,162,558 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 1,410,202 3,924,683 0 7,710,894 [ XXX 7,710,894 2,162,558 0 0 0 0 XXX XXX
(a) I Code I Description of Hedged Risk(s) 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 SEPTEMBER 30, 2024 OF AUGUSTAR LIFE ASSURANCE CORPORATION

SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

1 2
Number
Ticker of

Symbol | Contracts

Notional
Amount

Description

Description
of ltem(s)
Hedged,
Used for

Income

Generation

or Replicated

6 7
Type(s)

Schedule/ of
Exhibit Risk(s)

Identifier (a)

Date of
Maturity
or
Expira-
tion

9

10

Trade

11

Transac-
tion
Price

12

Reporting
Date

13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17
Change in
Variation Change in
Margin Variation Hedge
Gain Margin Effectiveness
(Loss) Used | Cumulative Gain at
Book/ to Adjust | Variation (Loss) Inception
Adjusted Cumulative | Deferred Basis of | Margin for |Recognized and at Value of
Carrying Variation | Variation Hedged All Other | in Current Potential Quarter-end | One (1)
air Value Value Margin Margin Item Hedges Year Exposure (b) Point

1759999999 - Totals

nning

Cas Balance

Cumulative
Cash Change

Ending
Cash Balance
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STATEMENT AS OF SEPTEMBER 30, 2024 OF AUGUSTAR LIFE ASSURANCE CORPORATION

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 0 0 0 0 0

GOLDMAN SACHS W22LROWP2IHZNBBBKS28 . |..vvvvves Yerrvvinnn [ Yoo el 0 e 0 e 6,047,334 |... e 6,047,334 [...ooovvnnnnnns 6,047,334 [ .oovveiiiiiiiiiinin 0 [ 6,047,334 |...

BANK OF AMERICA MERRILL LYNCH ... EYKN6VOZCBBVDIIULBBO . [.evvvveees Yoreeenne [ Yoo e O e 0 [ 1,663,560 |... TP 1,663,560 |.eevveneeeeennnns 1,663,560 IEPTTTTT 1,663,560 |...

0299999999. Total NAIC 1 Designation 7,710,894 0 7,710,894 7,710,894 0 7,710,894
0 0 0

0899999999. Aggregate Sum of Central Clearinghouses (Excludin

0999999999 - Gross Totals 0 0 7,710,894 0 7,710,894 7,710,894 0 7,710,894 0 0
1. Offset per SSAP No. 64 0 0
2. Net after right of offset per SSAP No. 64 7,710,89% 0




STATEMENT AS OF SEPTEMBER 30, 2024 OF AUGUSTAR LIFE ASSURANCE CORPORATION

Schedule DB - Part D-Section 2 - Collateral for Derivative Instruments Open - Pledged By

Schedule DB - Part D-Section 2 - Collateral for Derivative Instruments Open - Pledged To
Schedule DB - Part E - Derivatives Hedging Variable Annuity Guarantees

EO09, E10



STATEMENT AS OF SEPTEMBER 30, 2024 OF AUGUSTAR LIFE ASSURANCE CORPORATION

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 XXX
0309999999. Total - All Other Government Bonds 0 XXX
0509999999. Total - U.S. States, Territories and Po ions Bonds 0 XXX
0709999999. Total - U.S. Political Subdivisions Bonds 0 XXX
0909999999. Total - U.S. Special Revenues Bonds 0 XXX
06367D-DF-9 ......... BANK OF MONTREAL CHICAGO Covevvvvnn Jovweennn LEFE oo i 500,028 v 500,000 ... 10/04/2024 .......
06417M-56-1 . ..| BANK OF NOVA SCOTIA HOUS C .. 1071772024 ..
89120D-YD-5 . .| TORONTO DOMINION BANK C .. 11/06/2024 ..
CR1016-69-8 . ..| JP Morgan Securities LLC REOENT OBFR+40 C .. 12/29/2024 ..
CR1727-13-8 . ..| BNP Paribas SA REOENT ..........ccoeevrirnnns C .. 11/04/2024 ..
CR2448-69-2 . .| HSBC Securities (USA) Inc REGENT 35 Day C .. 1,000, . .. 11/04/2024 ..
(R4824-39-5 . .| Credit Agricole Corporate & Investment . Covervvenn foreeneneed D FE i o 500,000 |... . s ... 10/07/2024 ..
CR5741-72-1 ......... BofA Securities Inc. REQENT C.. 1,000,000 |... ...1 000 000 |....... 11/04/2024 .......
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obllgatlons 5,500,350 5,500,000 XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 5,500,350 5,500,000 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 5,500,350 5,500,000 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 5,500,350 5,500,000 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 XXX
12509Q-CH-4 CDP FINANCIAL INC ..euiiviiiriiiiiiiiriinneecinsin s eserssnisessresnnssessssssesssssnsssnssesssenns | Coovenvens fovvevnnenn 1D i foniin002.500,240 |..eeeenneee... 500,211 01/06/2025 .......
19421M-UG-5 . .| COLLAT CP FLEX CO LLC .. 06/17/2025 ..
55607K-LT-1 . ..| MACQUARIE BANK LIMITED ..
632546-C7-8 . .| NATIONAL AUSTRALI BANK L
89115D-HE-9 ......... TORONTO DOMINION BANK NY
9509999999. Subtotal - Short-Term Invested Assets (Schedule DA type)
000000-00-0 ......... | CASH ettt e
9609999999. Subtotal - Cash (Schedule E Part 1 type)
03785D-K1-3 . APPLE INC ...... .|C . 499,934 ...500,000
0527M0-KA-4 . .| AUTOBAHN FUNDIN( .|c . 748,991 ... 749,094
06417J-KH-4 . ..| BANK OF NOVA SCOTIA ...... .|C . 299,317 ... 299,353
06417M-4M-4 . ..| BANK OF NOVA SCOTIA HOUS C .500,024 ...500,007
06741F-K1-4 . ..| BARCLAYS US CCP ........ . |C . 499,933 .500,000
12509R-K4-2 . .| COP FINANCIAL INC .. C . 249,866 . 249,891
13606K-K2-1 . ..| CANADIAN IMP BK COMM NY . .|C . 750,560 . 750,549
13639C-K1-2 . .| CANADIAN NATL RAILWAY .... .|C . 499,932 .500,000
202720-18-1 . ..| COVMONWEALTH BK AUSTRALI . |C . 497,400 . 497,308
2332K0-KN-1 . .| DNB BANK ASA ............ .|c . 498,534 .. 498,507
34411G-K4-7 . ..| FMS WERTMANAGEMENT . .|C . 499,736 .. 499,785
44331B-K4-4 . JHPING L .|C . 499,727 . 499,795
54316T-K3-5 . .| LONGSHIP FUNDING LLC .. .|C . 999,598 .999,732
6117P4-KF-6 . ..| MONT BLANC CAPITAL CORP . .|c . 498,991 . 498,979
63975U-KM-3 . . | NEDERLANDSE WATERSCHAPS . .|C . 498,585 498,586
655581-DK-1 . ..| NORDEA BANK ABP NEW YORK C . 499,993 500,000
69372A-K9-2 . .| PACCAR FINANCIAL CORP ... C . 499,383 499,428
69448W-KF-0 . ..| PACIFIC LIFE SHORT TERM . .|C . 498,995 499,008
83050P-5T-2 . .| SKANDINAV ENSKILDA BK NY ... C .500,031 .500,002
8ANNF0-8Q-7 GOLDMAN SACHS FIN SQ GOVT C 2,923,260 2,923,260
8AMMFO-91-1 DWS GOVT MM SERIES INST .... C 3,563,993 3,563,993
8AMMFO-AN-3 . ..| INVESCO GVT & AGCY-INST . C 3,361,691 3,361,691
92866B-KG-9 . ..| VOLKSWAGEN GROUP AMERICA C 498,863 . 498,923
93114E-KF-3 . ..| WALMART INC . . |c . 498,999 |... .499,010
RPEMAT-1L-2 . ..| BNP PARIBAS . . |C .. 4,000,000 |... 4,000,000
RPEMAT-1V-0 . .| HSBC SECUHITIES USA INC . .|C .. 4,000,000 |... 4,000,000 ..
RPEMAT-2F-4 BOFA SECURITIES INC Covevvvvnn Jovweeeen LE i i 3,000,000 |... .. 3,000,000
9709999999. Subtotal - Cash Equivalents (Schedule E Part 2 type) 31,886,336 31 886,901
9999999999 - Totals 39,906,347 39,905,631
General Interrogatories:
1. Total activity for the year Fair Value $ - Book/Adjusted Carrying Value $ -
2. Average balance for the year ~ Fair Value $ - -0 Book/Adjusted Carrying Value $ -
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:
NAIC1 § . 0 NAIC2 $ ..o 0 NAIC3 $ .o 0 NAIC4 $ . 0 NAIC5 $ . 0 NAICE $ ..o 0

E11



STATEMENT AS OF SEPTEMBER 30, 2024 OF AUGUSTAR LIFE ASSURANCE CORPORATION
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

E12




STATEMENT AS OF SEPTEMBER 30, 2024 OF AUGUSTAR LIFE ASSURANCE CORPORATION

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

US Bank ..o Gincinnati, OH ..occoveveeecs o 100,000 [ [V S, [ 5,471,176 |............... (30,228)|............ 5,804,233 |.
Key Bank .....cocooeovecererrnicinens Gincinnati, OH ..o o 100,000 [ [V S, (V1 10,300,430 |.......... 11,791,09 |............ 6,078,712 |.
Fifth Third Bank ..........cccco..... Gincinnati, OH .....ccccocoeee | 1.0.000 [ O [V 27,540,191 |......... 27,768,201 |.......... 33,959,702 |..
0199998. Deposits in ... 2 depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Open Depositories XXX | XXX 0 0 1,000 1,000 231,972
0199999. Totals - Open Depositories XXX | XXX 0 0 43,312,797 39,530,069 46,074,619
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 43,312,797 39,530,069 46,074,619
0499999. Cash in Company's Office XXX | XXX XXX XXX 0 0 0

0599999. Total - Cash

43,312,797

39,530,069

46,074,619
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STATEMENT AS OF SEPTEMBER 30, 2024 OF AUGUSTAR LIFE ASSURANCE CORPORATION

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1

CusIP

2

Description

3 4 5 6 7
Book/Adjusted
Carrying Value

Code Date Acquired Rate of Interest Maturity Date

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

2509999999.

Total Bonds

olo|lo|lc|lo|lo|o|oc|o|o|lo|o|o|o|o|o|e

94988A-75-9 .......

|ALLSPRING 100% TR MU= INST MONEY MARKET FUND .....eeeiietiissttttttiitte ettt ettt ettt et ettt e et ettt e ettt ettt e ettt et e e e ettt e e e e e eitbeeeees

............................... 1,602,031

8309999999

. Subtotal - All Other Money Market Mutual Funds

1,602,031

1,602,031
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