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STATEMENT AS OF JUNE 30, 2025 OF THE PACIFIC LIFE & ANNUITY COMPANY

ASSETS

Current Statement Date

4

1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
1o BONAS . [ereren e 7,607,258,864 |........ooceveereririicicine [ 7,607,258,864 |........... 6,965,085,810
2. Stocks:
2.1 Preferr@d STOCKS ......ooiuiiiiiiiii it [ [ e [reere e
2.2 COMMON SEOCKS ...voetietieeiiaetie ettt ettt [eeeesesieieseceees 7,991,178 [ e 7,991,178 [ 6,103,956
3. Mortgage loans on real estate:
B RISt HENS Lo [ 682,107,229 ..o [ 682,107,229 |...ocevneeee 582,846,504
3.2 Other than first HENS........coiiieee e [ [ [oerses e [ree e
4. Real estate:
4.1 Properties occupied by the company (less $ ..o
[T ae V00T T =T aTeT= T O O NP KPP NPT
4.2 Properties held for the production of income (less
N L= R TV 0T o T T ot OO O OO R KU ORI RSN
4.3 Properties held for sale (less $ ..o,
LT aToTU T ol o] =T et =T) O A AP P KOO PR RPN
5. Cash($ .recrnnen 2,888,818 ), cash equivalents
[T 196,164,883 ) and short-term
investments (§  .ooeernnieeee PSSO UURURUUUURRURURRRTN RV 199,053,700 199,053,700
6. Contract loans (including $  .ovevvevrerrrreieecceene premium notes) ...... |eeeererencns 19,531,179 | 122 | 19,531,057
7. Derivatives .............. ... 16,193,526 |.. ... 16,193,526 |..
8. Other iNVESLEA @SSELS ....c.oviurureeeeieiiciceeieiei et snsenees [eosesssisecaenns 21,646,860 |.....ooeereerrccrereees [ 21,646,860
9. Receivables fOr SECUMLIES ..........cccvuiiiiiiieirirceieiee s [eeeeseneenineennns 4,863,821 | [ 4,863,821
10. Securities lending reinvested collateral assets .
11.  Aggregate write-ins for invested assets ... ,401, ,401, ,
12. Subtotals, cash and invested assets (LINES 110 11) ...c.ceveveeeveveieieicrerereees |reveeeeeeens 8,582,048,202 |.....c.coeovevereere 122 | 8,582,048,080 |............ 7,860,295,967
13. Title plantsless § ....ccoovvviiiiiiiiiiiics charged off (for Title insurers
{13117 O O RO RO ST PP TP
14.  Investment income due and @CCTUET ............ccueuruiimiueieininiiecieieieeeeeeeeeeeens [ 86,320,114 oo [ 86,320,114 ..o 77,361,085
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection|................... 1,587,211 | [ 1,587,211 | 37,320
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ .........ccoccovveiiiiinnne,
earned but unbilled PremiUumS) ........c.cccoveveviviieieeieceeeeeeee et [eeeeeeene e 96,116 [ [ 96,116 |.cvoveeeern 109,689
15.3 Accrued retrospective premiums (3 ..o ) and
contracts subject to redetermination ($ ........cccoeeeriiniinnnenn ) ceeeee freer e [
16. Reinsurance:
16.1 Amounts recoverable from FEINSUIETS ............cciiiiieiiieiieieeieeee e [ [ [ [
16.2 Funds held by or deposited with reinsured COMPANIes ...........ccccevvvenees e [ [ [
16.3 Other amounts receivable under reinsurance CoNtracts ............ccoeveeveees |oeveveeeeeeeeieeeeeennas 6,900 [oovoeoeeeeeeeeee e e 6,900 [ 60,235
17.  Amounts receivable relating to uninsured plans ............ccccoeoeeiiniiiiiiicniens fenreiiiiinieen [ [ [
18.1 Current federal and foreign income tax recoverable and interest thereon ... |....cccccoen.. 11,863,762 ..o o 11,863,762 |...coveeeeeeeeceecen
18.2 Net deferred tax asset ...........ccoceeveuenee ...93,572,266 |.. 55,300,355 |.. ... 38,271,911 |..
19.  Guaranty funds receivable or 0N dePOSit ............cccccveveveveveeeeeeeieieeeeeeeees |reseeeeeeieeneens 2,640,405 | [ 2,640,405
20. Electronic data processing equipment and SOftware .............ccccceveveieniiens i i [ [
21. Furniture and equipment, including health care delivery assets
(B s ) ettt [t [ [ [oee e
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... | foriiiiiiies o o,
23. Receivables from parent, subsidiaries and affiliates ...............c.ccoceveverevieees fooreeveierinrinnnn 318,197 o e 318,197 | 351,619
24. Health care ($ .oooeeeeeenererreieeenens ) and other amounts receivable ...... [..cccoorrenne. 3,813,277 v 125,638 |...cocevveee 3,687,639 |.oooviiees 4,835,276
25. Aggregate write-ins for other than invested assets .............ccooeeeeireeerieienes [ 430,000 .o 430,000 [.voveiieiiieeeeeiiiees o
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) ........ceuviieeiuereriiiicieieieiseesesesess foeeeesenes 8,782,696,451 |.......c..o.cc... 55,856,115 |........... 8,726,840,336 |............ 7,981,547,177
27. From Separate Accounts, Segregated Accounts and Protected Cell
ACCOUNES ...ttt et [ensaenninas 3,478,603,218 |[...cocveviriicieirrcies oo 3,478,603,218 |............ 3,363,816, 764
28. Total (Lines 26 and 27) 12,261,299,669 55,856,115 12,205,443,553 11,345,363,941
DETAILS OF WRITE-INS
1101. Derivatives collateral receivable ... o, 23,401,845 | [ 23,401,845 | 33,117,224
1102.
1103.
1198.  Summary of remaining write-ins for Line 11 from overflow page .............ccc.. oo i e [
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11 above) 23,401,845 23,401,845 33,117,224
2501, Prepaid eXpenses ... [ 430,000 [.vovoonereerneneens 430,000 [orvvooooeierreeeeeieennies [
20PN R T T RO T ET RO ST PP RPN TP PO TRPOTPP PPN
25003, e s
2598. Summary of remaining write-ins for Line 25 from overflow page
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 430,000 430,000




STATEMENT AS OF JUNE 30, 2025 OF THE PACIFIC LIFE & ANNUITY COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS

Current
Statement Date

2
December 31
Prior Year

1. Aggregate reserve for life contracts $ ............ 6,864,269,247
(including $  .veveverere Modco Reserve)
2. Aggregate reserve for accident and health contracts (including $
3. Liability for deposit-type contracts (including $  .....cccooveiiiiiiiiiis
4. Contract claims:
A LIFE o b b e bbbt b et b ettt [ereae e 9,715,948 |.........co.c.. 10,408,496
4.2 ACCHAENE ANA NBAIN ...ttt bbb s s8££ st s bt st s bt s bbb [oesiesnieanienas 1,281,779 | 243,186
5. Policyholders’ dividends/refunds to members $ due
E= Lo Lo U aT o= o PP RO PR O PPN
6. Provision for policyholders’ dividends, refunds to members and coupons payable in following calendar year - estimated
amounts:
6.1 Policyholders’ dividends and refunds to members apportioned for payment (including $
IMIOACO) .ttt bbbt
6.2 Policyholders’ dividends and refunds to members not yet apportioned (including $ Modco) ...
6.3 Coupons and similar benefits (including $ ..o, Modco) ...
7. Amount provisionally held for deferred dividend policies not included in Line 6
8. Premiums and annuity considerations for life and accident and health contracts received in advance less
B e discount; including $  ...coovoieeeeee accident and health premiums ...............cccoeeu. |oeeerereneeeeccneenes 1,203 [ 2,231
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
9.4 Interest Maintenance Reserve
10. Commissions to agents due or accrued-life and annuity contracts $
[ 489,577 and deposit-type contract funds $  ...oeoeeeeieenne
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 $
15.2 Net deferred tax liability
16. Unearned investment income
17.  Amounts withheld or retained by reporting entity as agent or trustee
18.  Amounts held for agents' account, including $ ........cccooooveviiiiiiiicns
19. Remittances and items not allocated
20. Net adjustment in assets and liabilities due to foreign exchange rates
21. Liability for benefits for employees and agents if not included above
22. Borrowed money $ ... and interest thereon $
23. Dividends to stockholders declared and unpaid
24. Miscellaneous liabilities:
24.01 ASSEE VAIUGLION FESEIVE ...ttt ettt et e et e e et e et e e e e et e a s e ea e e em e e ea e e es e e ee e e s e enseenseenseenseanseeneeenseeneenseannen
24.02 Reinsurance in unauthorized and certified ($ ........ccoveeireiireiennnenn ) companies
24.03 Funds held under reinsurance treaties with unauthorized and certified ($ ) 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 ..........ccccceueuene 11,762,281 |... . 22,324,755
24.09 Payable for securities ...... 40,657,718 |... 163
24.10 Payable fOr SECUIES IENTING ......o.eiiiiieeiee ettt et et et e s st e ae e b e e aseeaeeenseeaeeeneesseeaseenseenseenseenneen [ooeesaseiae s e s iaesiaesaesaesns [eaeessesaesseesaee s saessae s
24.11 Capital NoteS $ ..cevevevvveirciicciecs
25. Aggregate write-ins for liabilities 27,088,499 34,802,749
26. Total liabilities excluding Separate Accounts business (Lines 1 to 25) 8,131,853,939 7,381,129,090
27. From Separate Accounts Statement 3,478,603,218 |............ 3,363,816,764
28. Total liabilities (Lines 26 and 27) 11,610,457,157 10,744,945 ,854
29. Common capital stock 2,900,000 |...coeovenee 2,900,000
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 shares common (value included in Line 29 $
36.2 shares preferred (value included in Line 30 $
37. Surplus (Total Lines 31+32+33+34+35-36) (including $ 592,086,396 597,518,087
38. Totals of Lines 29, 30 and 37 594,986,396 600,418,087
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 12,205,443,553 11,345,363,941
DETAILS OF WRITE-INS
2501. Unclaimed amounts and uncashed checks
2502. Policy and contract claims for deposit-type contracts
2503. Derivatives collateral payable and income accruals
2598.  Summary of remaining write-ins for Line 25 from OVErfOW PAGE ..........veueveuiiiieiieteieiieeeseiete et se s ssssse s snsens [eeeseieeenenens 14,956,693 |......ccoevnvee 20,694,256
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 27,088,499 34,802,749
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 JUNE 30, 2025 OF THE PACIFIC LIFE & ANNUITY COMPANY

SUMMARY OF OPERATIONS

2 3
Current Year Prior Year Prior Year Ended
To Date To Date December 31
1. Premiums and annuity considerations for life and accident and health contracts .............ccccccoeveveeerc o 990,193,355 |....ocuee 592,398,895 |............ 1,112,869,927
2. Considerations for supplementary contracts with life contingencies............coooirieiiiniiiieicieeeee e [ [
3. Netinvestment INCOME .......coovoriiiiiiicieieiirrr e . 206,660,159 |.. ..191,453,321 |.. ..395,914,640
4. Amortization of Interest Maintenance RESErve (IMR) ..........c.c.ccciiieieveeeeeeceeeeeee et e 250,950 oo 219,109 [ 429,942
5. Separate Accounts net gain from operations excluding unrealized gains or lOSSES ...........covveereeneeicforiiiiiii [ [
6. Commissions and expense allowances on reiNSUrance CEAEd ..............oriireeeereveuerereeieeeeeeeeseseseseses e (11,320) |- 50,450 | 1,102,815
7. Reserve adjustments on reiNSUranCe CEAEM .............cocvevvivivcueueuiieeeeeeie et ee st es s e (178,941) [ (199,606).....coeveecnenne (290, 126)
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract
guarantees from SeParate ACCOUNES..........c.c.cviviueueueueiieseseeeseiesie et se s ses s st sss s sesens [ereesnscacaeees 32,549,989 |...coooiene 31,985,309 |..occecvenene 65,625,954
8.2 Charges and fees for deposit-type CONTACES .............c.coeriieieiereececececeieieieie e [ree e 2,604,668 |......cceeeenne 4,565,446 |................ 10,316,864
8.3 Aggregate write-ins for miscellaneous income .. 1,364,163 1,524,574 2,951,297
9. Totals (Lines 110 8.3) ...cevveeiiieiiciecieeieee 1,233,433,022 821,997,498 1,588,921,314
10.  Death beNEfits .........cccoiriiiiiiieic e Joee 2,283,982 |..ooe 3,068,757 [oooeeienee 5,396,322
11.  Matured endowments (excluding guaranteed annual pure endowments) ...........ccceeueriereeneeneeneenes foosiiii ..
12, ANNUILY DENETIES ...ttt e 96,486,368 |.......ccoevnvne 91,006,758 |......ccoenv 184,680,951
13. Disability benefits and benefits under accident and health CONracts ...............ccccueueeeeieeiveieveiercreeens oo 4,585,220 | 229,487 | 1,027,145
14. Coupons, guaranteed annual pure endowments and similar benefits
15.  Surrender benefits and withdrawals for life contracts ...................
16.  GrOUD CONVEISIONS ....eeiueiiuiieuieauteauteeuteateesteesaeesseesseeseeeseeaaeeaseeaseeaeeseenseanseenseaneeeneeaseeseeneenneanneenseaneennd
17. Interest and adjustments on contract or deposit-type contract funds ...........cccceeiiiiiiiiiiiiiiicnenes
18. Payments on supplementary contracts with life contingencies .............oocoiiiiiiiiiiiiiiieee e [ [
19. Increase in aggregate reserves for life and accident and health contracts 669,464,880 233,642,831 478,702,658
20.  Totals (LINES 1010 19) ..ottt n e n e | 1,246,762,482 |................ 813,857,937 |............ 1,541,247,368
21. Commissions on premiums, annuity considerations, and deposit-type contract funds (direct
DUSINESS ONIY) ...ttt bbbt bbbt bbb bbbt bbbt nb b nrenre e
22. Commissions and expense allowances on reinsurance assumed .
23. General insurance expenses and fraternal expenses .................
24. Insurance taxes, licenses and fees, excluding federal iNCOME taxes ............ccccceveveeereveveeereeeeeeeeee e 236,504 | 683,265 | 864,427
25. Increase in loading on deferred and uncollected premiums ...........ccccoeieeierienienieneeneeseeeeseeeeesees e (248 | (80,081 ) 61
26. Net transfers to or (from) Separate Accounts net of reinsurance (143,408,338)
27. Aggregate write-ins for deductions .... 13,923
28.  Totals (LINES 20 10 27) ..ueiiuiiiieieieee ettt ettt 1,216,375,426 779,916,380 1,474,155,360
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus
LINE 28) . 17,057,596 |.........cc...... 42,081,118 |[.ocoeeee 114,765,954
30. Dividends to policyholders and refunds to members
31. Net gain from operations after dividends to policyholders, refunds to members and before federal
income taxes (Line 29 MiINUS LiNE 30) .........ccceiueiiiriueriiiiiieeeieieieeseesese et sssse bbb sssnssse s [eessscsceeesnenas 17,057,596 |....cocveeenne 42,081,118 |................ 114,765,954
32. Federal and foreign income taxes incurred (excluding tax on capital gains) ...........cccccoeveveuevevevenennne. 4,555,170 10,613,114 32,219,845
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 12,502,426 |......c.co.c... 31,468,004 |................. 82,546,109
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital
gainstaxof § ..o (976) (excluding taxes of $  .coocvevruceiuenes 518,023
tranSTErred 10 the IMR) ..........oviecueieieeeeeeceete e ee ettt es ettt ee et t e es e sss et st enensssetesesesensssesesesannanen (16,902,487) (19,145,945) (48,123,818)
35.  Netincome (LiNe 33 PIUS LINE 34) .....c.cucuiuiiiiieiieieteeeeee ettt (4,400,061) 12,322,059 34,422,291
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DeCember 31, PriOT YT ...........c.cocueueueeeeeeceeeeeeeeeeeeeeeeeseseeesesaeseeesesessaesesesenenans 600,418,087 544,582,643 544,582,643
37, NetinCOmME (LINE 35) ....oviiiiiiiieiicee ettt e e e (4,400,061)|..cccucveeenne 12,322,059 |.oeeeneee 34,422,291
38. Change in net unrealized capital gains (losses) less capital gains tax of $ .. (33,685) 4,749,630 ..o 436,398 |.. .. 1,454,226
39. Change in net unrealized foreign exchange capital gain (I0SS) .........cocerieiiirieiieieeeeeeeeeeseeseee e e e
40. Change in net deferred INCOME TAX .........c.cveveueuiuieieiieieietetete ettt se et es e as st eeenenens 5,078,514 |.. ... 10,320,569 |.. ... 17,805,045
41.  Change in nonadmitted @SSEtS ...........cceeriririrereeeeeeeee e (2,336,804)|.. ... (4,544,690)|.. ... (4,565,961)
42. Change in liability for reinsurance in unauthorized and certified COMPANIES ........ccceeiieriirieiierienen feorii [ [
43. Change in reserve on account of change in valuation basis, (increase) or decrease ..........ccccevveeeeecferviiiiiiiiiiii i [
44,  Change in asset VAlUALION FESEIVE ...........c.c.cceeieieeeeeeeeeeeeee e seseseee e sessas s s s eseseasssssssese oo (1,872,964) ..o (286,438)|....ccveveence 1,678,407
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
T O] =Ty o TR g TET0 g o) (U3 g o] (=T O AU AU KOO
49. Cumulative effect of changes in accounting PrinCIPIES ..........ccociiiiiiiiieiieree e foe i [ [
50. Capital changes:
50.1 Paid iN ..o
50.2 Transferred from surplus (Stock Dividend) ..
50.3 Transferred t0 SUMPIUS ..........oiiiiiiiee ettt et b e et e et e et e saeesaeenneeneennens
51.  Surplus adjustment:
511 PAI N L.ttt ettt e et nnene e
51.2 Transferred to capital (Stock Dividend)
51.3 Transferred from capital ...........cccccevoeereenene
51.4 Change in surplus as a result of reinsurance
LS D11V To (=T o o (o 3Ry (oo g o] Lo [=T £ PR KRR RO OPPTOURP RO
53. Aggregate write-ins for gains and losses in surplus (6,650,006) 25,000 106,183
54. Net change in capital and surplus for the year (Lines 37 through 53) ..........cccceeveeeeeieiiiivcreeieeeeeeeens (5,431,691) 18,224,410 55,835,444
55. Capital and surplus, as of statement date (Lines 36 + 54) 594,986,396 562,807,053 600,418,087
DETAILS OF WRITE-INS
08.3071. FEE INCOME .....eeeieieetteree ettt ettt s et e e sessee e e seseses et e e s seseses et et e se s e e s et et s esee et ee et s s sensnteseses [ersesessnnnnnsnsen 1,489,213 | 1,503,420 |.cooiirenne 3,086,378
08.302. MiSCEIIANBOUS TNCOME .......oeeeeeeceee oottt ee e e ee e eeeaeeaeae s easeeese s eaeeeeenneesanene oeeeeeeeeeaeeneenanas (125,050) .. 21,158 |l (135,081)
08,3003, ettt e et e e et e e e et ettt e e et e e et e e e n et e aneeetneeeaneeeaaneeenneeeanteeenneeesneeenneenaneeennneens[eeenneeennreeaneeesaneeesnneennne [seeneeenneeennneeeneeenneeesnnes [erneeenn e e s e e e e e e e e naneen
08.398. Summary of remaining write-ins for Line 8.3 from overflow page ..........c.ccuverieniiiiiic i
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above)
2701. Settlement of miscellaneous claims
2702. Miscellaneous Deduction
27003, ettt e et e e eneeeas
2798. Summary of remaining write-ins for Line 27 from overflow page ..........ccocceveeiieiiiiiii e
2799. Totals (Lines 2701 through 2703 plus 2798)(Line 27 above)
5301. Miscellaneous SUrPlUS tranSTEr ..o
5302. Other surplus adjustments - miscellaneous
5303, ettt e ek et h et h et e oA £ et e s £t h £t e s et ek e e eh et ea et es e s £ et es et e st et eh et ete et ese s ese st esentesenes[stetes e et ettt ettt teneetennetenes [eeeeteae et e ettt a et eaes [oeten ettt
5398. Summary of remaining write-ins for Line 53 from overflow page ..........cccceiieiiiiiiiiienicseeseesieeseesde i [ e s
5399. Totals (Lines 5301 through 5303 plus 5398)(Line 53 above) (6,650,006) 25,000 106,183




STATEMENT AS OF JUNE 30, 2025 OF THE PACIFIC LIFE & ANNUITY COMPANY

CASH FLOW

Curre;t Year PriorzYear Prior Ye::lr Ended
To Date To Date December 31
Cash from Operations
1. Premiums collected net Of FEINSUMANGCE ...........cuiiiiiieiiiciieieee ettt [eressinessneas 988,656,257 |........ccc..... 592,129,063 |............ 1,100,708,031
2. NetiNVESIMENT INCOME .....c.uvuiiiiiiiiir et [ers e 192,843,652 |................ 186,838,708 |................ 387,364,324
3. MISCEIIANEOUS INCOME ......vrerereeaceceeeeeeseeseeseesee e se et et ssess sttt 36,363,095 38,051, 151 79,817,617
4. TOtal (LINES 110 3) oottt 1,217,863,004 817,018,922 1,567,889,972
5. Benefit and 10SS related PAYMENTS ............c.cueviviiiiieieicieteececeee ettt es e besesssnns [oeresesesinnas 549,672,516 |...ccooneee. 555,884,902 |............ 1,008,781,694
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell Accounts ................. [ooeecereccne (74,104,309)....ccoceneee (81,025,999).............. (146,139,531)
7. Commissions, expenses paid and aggregate write-ins for deductions ...............c.c.ceueueueerieieievevenens eeeeererenenens 43,413,178 | 42,844,460 |................ 76,719,434
L T 1Yo (=Yoo IS o= o IR (o o] T3] o] o [=Y £ O O S TP RPN
9. Federal and foreign income taxes paid (recovered) netof $ ... 2,013,342 tax on capital
GAINS (IOSSES) +.vuvuvereeececteteeeeeeeeecteteteseeesssaete s et esesssaetetesesensesetesesesensssetesesesenssssaesesasensssntesasesensssnaesasasann 19,265,657 18,226,597 35,947,836
10.  Total (LINES 5 throUGN 9) ....c.vuiuieiiiiiieiieit ettt 538,247,042 535,929,960 975,309,433
11.  Net cash from operations (Line 4 MinUS LiN€ 10) .........c.cocvoviviueuereriieeieieieetereeeeee e 679,615,961 281,088,962 592,580,538
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
12,1 BONGS .ottt bbbt 460,206,687 228,511,006
LS (ool < T FS O R
12.3 Mortgage loans ... 28,944,439 |.. 16,954,760 |..
T2.4 REAI ©STALE ... [ ere e [
12.5 Other iNVESLEd @SSELS ........coiiiiiiiii e[ ereeresre s e
12.6 Net gains or (losses) on cash, cash equivalents and sShort-term iINVESIMENtS .............ccccccceveies [oereereeeiennnrreeeeienes oeerenerereseeeees 781,608
12.7 MiSCEIIANEOUS PrOCEEAS ..........cecvcveieeeececte e eeecae et eeeeesae e tesenenssae s s en s sae st esensnsnsesesesenansesenas 53,185,785 3,206,821 9,889,523
12.8 Total investment proceeds (LINES 12.1 10 12.7) ....ccocvoveveveveueeieieeeeeieie et [oevevesiennas 542,336,911 |............... 249,454 195 |................ 643,632,821
13. Cost of investments acquired (long-term only):
LTI = T T OO RUSORP 1,096,387,015 |............... 436,133,187 |........... 1,111,466,489
1312 STOCKS ..ottt [res et 1,935,500 |...covrieinne 1,450,900 |..covvriennee. 1,450,900
13.3 MOMGAGE [OBNS ......ueeirieirieeiiieireie ettt ettt ssiens[oeeesinensneans 127,690,378 |...oocvene. 29,778,961 |......ccconee 158,888,278
BT o =T e (= O A O FESU
13.5 OthEr INVESTEA @SSELS ......cucucveiieiceeteerirececeeteereseeseesaeese s eseteteesesesesstesessesesesetesessssesnsssesssssasanss [oesssssasicusussssasisicasssensans [orenicusussssasssecassssssesnienes [eoessesnasesienenns 5,505,770
13.6 Miscellaneous @pPliCALIONS .............ccuevevevceceeteieeeececee e e ettt ee ettt sensea et s s enssae st eneneees 35,829,783 19,011,310 47,236,852
13.7 Total investments acquired (LINES 13.110 13.6) .....ocveveveveueeieieiieieieeeece e 1,261,842,677 486,374,358 1,324 548,290
14. Netincrease/(decrease) in contract loans and Premium NOES .............c.cvcvevevevreeeeeeieiererereeeeee e (389,081) (380,753) 859,320
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) ..........cccccveveveveueceeeeieieeeeeans (719,116,684) (236,539,411) (681,774,789)
Cash from Financing and Miscellaneous Sources
16. Cash provided (applied):
16.1 Surplus NOtes, CaPItaAl NOES ..........ooiiiiiieie et sie e e e e e [oreer s oo e [reee s
16.2 Capital and paid in surplus, 1€SS treasury StOCK ..........ccoouiriirieiiiieeieee e rieeniees o [ [
LT T oL (o 1N =T o i (U1 o T L A O EESU
16.4 Net deposits on deposit-type contracts and other insurance liabilities ...............ccccoeveveeceeeierens [oeeeeeeienencns 23,865,310 |oeveerienee 39,574,275 |.cvernne 68,499,685
16.5 Dividends t0 STOCKNOIAELS ... eeiees[oressesressesesesesesesesees [oeeesie s s [ore et
16.6 Other cash provided (APPHEA) ...........c.eveveueueiiiieieteeeeeeeeceeee ettt (4,416,287) 2,039,646 8,817,101
17.  Net cash from financing and miscellaneous sources (Line 16.1 through Line 16.4 minus Line 16.5
PIUS LINE 1B.8) ...eveeveeivececcee ettt e st 19,449,022 41,613,921 77,316,785
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15and 17) . |...c.c.cccevee. (20,051,701) [ 86,163,472 |.ceveenee (11,877,466)
19. Cash, cash equivalents and short-term investments:
19.1 BEGINNING OF YEAI .......oveieieieieeeeeeee ettt s s s s e eseasnnsnesesenenes |eeeeeseseeea 219,105,401 |.....cccevvnve 230,982,867 |......ccec.... 230,982,867
19.2 End of period (Line 18 plus Line 19.1) 199,053,700 317,146,340 219,105,401
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001. Bonds disposed and @CQUITEA ......ccoiiirieieieieieee ettt [oerenee e neeees 26,837,261 |................. 14,956,641 |................ 49,944,340
20.0002. Bond interest in—kind received ... [ 203,818 |....ccoccvennn. 1,326,393 | 1,326,393
20.0003. Assets in Kind received s PreMilMS ......ccccoiiiieeieiiriiirisisieieeeseese st sesesessssesesesesens [oesesesesensssssssssesssnensssnns |ooeseseseesesssssssssseseseesenns [oeseseererennns 11,950,495




STATEMENT AS OF JUNE 30, 2025 OF THE PACIFIC LIFE & ANNUITY COMPANY

EXHIBIT 1

DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

Currer11t Year Prior2Year Prior Yezr Ended
To Date To Date December 31
INGIVIAUAL T ...t e 8,137,774 | 8,466,972 |......cccceene. 15,921,124
GIOUP T .. e 1,174,618 | 104,283 ..o 243,221
INGIVIAUAT BNNUIEIES ... oo 615,974,016 |................ 543,890,196 |........... 1,008, 114,043
GIOUD GNNUILIES ...vveeevveeeteteeceee s te et tessesseseeseste et et esessesssssstesesesessesesssssssesesesesssnsesssssesesesesssnsssssssesesensensnnaes 360,667,910 |................ 41,549,144 |............... 91,430,874
ACCIHENT & NBAILN ... 5,819,789 [ ..o 289,490 |....ccovvvvenne 1,197,500
Fraternal ... e [ [
Other iNES Of DUSINESS .......ccuiuiiiiiiiiiiiiii ettt [ea e nens [oeteeet et eenes et e
Subtotal (LINES 1 thIOUGN 7) ...ouveeeiveriiieecie ettt sttt bbbt 991,774,106 |.....coovnvee. 594,300,085 |............ 1,116,906, 761
DEPOSIt-LYPE CONMTACES ......uvvieieiiiicieieiiieeieee ettt sttt s et s s s sesens [eeseeanscseeeees 79,044,120 |.oveenne 99,426,154 |................ 197,883,287
Total (Lines 8 and 9) 1,070,818,226 693,726,239 1,314,790,049




STATEMENT AS OF JUNE 30, 2025 OF THE PACIFIC LIFE & ANNUITY COMPANY

NOTES TO FINANCIAL STATEMENTS

SUMMARY OF SIGNIFICANT ACCOUNTING POLICIES AND GOING CONCERN
Accounting Practices:

Pacific Life & Annuity Company (the Company) prepares its financial statements based on accounting practices prescribed or permitted by
the Arizona Department of Insurance and Financial Institutions (AZ DIFI). 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
AZ DIFI. Prescribed statutory accounting practices include state laws and regulations. Additionally, the Director of the AZ DIFI has the
right to permit other specific practices, which deviate from prescribed practices.

The following table reconciles the Company’s net income for the six months ended June 30, 2025 and the year ended December 31, 2024
and statutory surplus as of June 30, 2025 and December 31, 2024 between NAIC SAP and practices prescribed and permitted by the AZ
DIFI:

SSAP F/S F/S June 30, December 31,
# Page Line 2025 2024
NET INCOME
1. Net Income, Arizona Basis (Page 4, Line 35, Columns 1 & 3) XXX XXX XXX ($4,400,061) $34,422,291
2. State Prescribed Practices That Are an Increase/(Decrease) from NAIC
SAP: 0 0
3. State Permitted Practices That Are an Increase/(Decrease) from NAIC
SAP: 0 0
4. Net Income, NAIC SAP (1-2-3=4) XXX XXX XXX ($4,400,061)  $34,422,291
SURPLUS

5. Statutory Surplus, Arizona Basis (Page 3, Line 38, Columns 1 & 2) XXX XXX XXX  $594,986,396 $600,418,087
6. State Prescribed Practices That Are an Increase/(Decrease) from NAIC

SAP: 0 0
7. State Permitted Practices That Are an Increase/(Decrease) from NAIC

SAP: 0 0
8. Statutory Surplus, NAIC SAP (5-6-7=8) XXX XXX XXX $594,986,396  $600,418,087

No significant change
Accounting Policies:
1. No significant change

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

3-5. No significant change

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

7-13. No significant change

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

ACCOUNTING CHANGES AND CORRECTIONS OF ERRORS

Effective January 2025, the Company adopted revisions to SSAP No. 21, Other Admitted Assets, SSAP No. 26 Bonds, SSAP No. 41
Surplus Notes, and SSAP No. 43, Asset-Backed Securities, as part of the Principles Based Bond Definition Project. There was no impact
due to the adoption.

The Company determined operating expenses were incorrectly allocated to its parent company, Pacific Life Insurance Company, during the
year ended December 31, 2023 and 2022, which were not restated. During 2025, the cumulative adjustment of $7 million was recorded as a
credit to intercompany payable and a debit to unassigned surplus.

BUSINESS COMBINATIONS AND GOODWILL
No significant change
DISCONTINUED OPERATIONS

No significant change



STATEMENT AS OF JUNE 30, 2025 OF THE PACIFIC LIFE & ANNUITY COMPANY

NOTES TO FINANCIAL STATEMENTS

5. INVESTMENTS

A. Mortgage Loans, Including Mezzanine Real Estate Loans:

1-3. No significant change

4. Age Analysis of Mortgage Loans and Identification of Mortgage Loans in Which the Insurer is a Participant or Co-lender in a
Mortgage Loan Agreement:

a. Current Year

1.

Recorded Investment (All)

(a) Current

(b) 30-59 Days Past Due

(c) 60-89 Days Past Due

(d) 90-179 Days Past Due

(e) 180+ Days Past Due

Accruing Interest 90-179 Days Past Due
(a) Recorded Investment

(b) Interest Accrued

Accruing Interest 180+ Days Past Due
(a) Recorded Investment

(b) Interest Accrued

Interest Reduced

(a) Recorded Investment

(b) Number of Loans

(c) Percent Reduced

Participant or Co-Lender in a Mortgage
Loan Agreement

(a) Recorded Investment (1)

b. Prior Year

1.

Recorded Investment

(a) Current

(b) 30-59 Days Past Due

(c) 60-89 Days Past Due

(d) 90-179 Days Past Due

(e) 180+ Days Past Due

Accruing Interest 90-179 Days Past Due
(a) Recorded Investment

(b) Interest Accrued

Accruing Interest 180+ Days Past Due
(a) Recorded Investment

(b) Interest Accrued

Interest Reduced

(a) Recorded Investment

(b) Number of Loans

(c) Percent Reduced

Participant or Co-Lender in a Mortgage
Loan Agreement

(a) Recorded Investment (1)

Residential Commercial
Farm Insured | All Other Insured | All Other Mezzanine Total

$0 $0 $0 $0 $682,107,229 $0 $682,107,229
0 0 0 0 0 0 0

0 0 0 0 0 0 0

0 0 0 0 0 0 0

0 0 0 0 0 0 0
$0 $0 $0 $0 $0 $0 $0
0 0 0 0 0 0 0
$0 $0 $0 $0 $0 $0 $0
0 0 0 0 0 0 0
$0 $0 $0 $0 $0 $0 $0
0 0 0 0 0 0 0
0% 0% 0% 0% 0% 0% 0%
$0 $0 $0 $0  $46,548,043 $0  $46,548,043
$0 $0 $0 $0 $556,099,454  $26,747,050 $582,846,504
0 0 0 0 0 0 0

0 0 0 0 0 0 0

0 0 0 0 0 0 0

0 0 0 0 0 0 0
$0 $0 $0 $0 $0 $0 $0
0 0 0 0 0 0 0
$0 $0 $0 $0 $0 $0 $0
0 0 0 0 0 0 0
$0 $0 $0 $0 $0 $0 $0
0 0 0 0 0 0 0
0% 0% 0% 0% 0% 0% 0%
$0 $0 $0 $0  $46,492,939  $26,747,050  $73,239,989

(1) Excluded from the Commercial All Other amounts are mortgage loan participations where the sole participants are the Company and its parent
company, Pacific Life. The total amounts were $636 million and $510 million as of June 30, 2025 and December 31, 2024, respectively.

5-9. No significant change

B-C. No significant change

7.2




STATEMENT AS OF JUNE 30, 2025 OF THE PACIFIC LIFE & ANNUITY COMPANY

NOTES TO FINANCIAL STATEMENTS

D. Asset-backed Securities:

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

2. No other than temporary impairments (OTTIs) were recognized on ABS due to intent to sell or inability or lack of intent to retain the
investment in the security for a period of time sufficient to recover the amortized cost basis.

3. The Company had no OTTI recognized on its ABS investments in which present value of cash flows expected to be collected is less
than amortized cost.

4.  The unrealized losses of ABS where fair value is less than cost or amortized cost for which an OTTI has not been recognized in
earnings as of June 30, 2025 are as follows:

June 30,
2025
a. The Aggregate Amount of Unrealized Losses:
1. Less than 12 Months $1,467,764
2. 12 Months or Longer 9,783,601
b. The Aggregate Related Fair Value
of Securities with Unrealized Losses: 1. Less than 12 Months $128,118,919
2. 12 Months or Longer 76,830,810

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

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

E. The Company does not have any dollar repurchase agreements and/or securities lending agreements.

F. The Company did not have any repurchase agreements transactions accounted for as secured borrowing.

G. The Company did not have any reverse repurchase agreements transactions accounted for as secured borrowing.

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

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

J-L. No significant change

M. The Company does not have any working capital finance investments (WCFI).

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

O-P. No significant change

Q. Prepayment Penalty and Acceleration Fees

General Account Separate Account
1. Number of CUSIPs 7 0
2. Aggregate Amount of Investment Income ($4,463,769) $0

R. The Company did not participate in cash pooling.

S.  No significant change

6. JOINT VENTURES, PARTNERSHIPS AND LIMITED LIABILITY COMPANIES
No significant change

7. INVESTMENT INCOME

No significant change

73
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11.

STATEMENT AS OF JUNE 30, 2025 OF THE PACIFIC LIFE & ANNUITY COMPANY

NOTES TO FINANCIAL STATEMENTS

DERIVATIVE INSTRUMENTS

Derivatives Under SSAP No. 86, Derivatives

1-7. No significant change

8. The Company does not have any premium payments due.

9. No significant change

The Company does not have any derivatives accounted for under SSAP No. 108, Derivatives Hedging Variable Annuity Guarantees.
INCOME TAXES

No significant change

INFORMATION CONCERNING PARENT, SUBSIDIARIES, AFFILIATES AND OTHER RELATED PARTIES

The Company’s structured settlement transactions are typically designed such that an affiliated assignment company assumes settlement
obligations from external parties in exchange for consideration. The affiliated assignment company then funds the assumed settlement
obligations by purchasing annuity contracts from the Company. Consequently, substantially all of the Company’s structured settlement
annuities are sold to an affiliated assignment company. Included in the liability for aggregate reserves are insurance contracts with the
affiliated assignment company with contract values of $2.0 billion as of June 30, 2025 and December 31, 2024. In addition, included in the
liability for deposit-type contracts are insurance contracts with the affiliated assignment company of $1.2 billion and $1.1 billion as of
June 30, 2025 and December 31, 2024, respectively. Related to these annuity contracts, the Company received $26 million and $20 million
of premium and annuity considerations and paid $64 million and $128 million of current and future policy benefits for the six months
ended June 30, 2025 and the year ended December 31, 2024, respectively.

There are no other significant changes to this disclosure.
DEBT

No significant change

FHLB (Federal Home Loan Bank) Agreements

1. The Company is a member of the FHLB of San Francisco. Through its membership, the Company is eligible to receive advances from
the FHLB based on a percentage of the Company’s net admitted assets provided it has sufficient available eligible collateral and is in
compliance with the FHLB requirements and insurance laws and regulations. The Company has determined the estimated maximum
borrowing capacity (after taking into account required collateralization levels) was $4 million as of June 30, 2025 and December 31,
2024. However, asset eligibility determination is subject to the FHLB's discretion and to the availability of qualifying assets at the
Company.

2. FHLB Capital Stock
a. Aggregate Totals

1. Current Year

1 2 3

Total General Separate

243 Account Account
(a) Membership Stock - Class A * $0 $0 $0
(b) Membership Stock - Class B * 7,271,400 7,271,400 0
(c) Activity Stock 0 0 0
(d) Excess Stock 0 0 0
(e) Aggregate Total (a+b+c+d) $7,271,400 $7,271,400 $0
(f) Actual or Estimated Borrowing Capacity

as Determined by the Insurer $4,000,000 XXX XXX
2. Prior Year
1 2 3

Total General Separate

2+3 Account Account
(a) Membership Stock - Class A * $0 $0 $0
(b) Membership Stock - Class B * 5,335,900 5,335,900 0
(c) Activity Stock 0 0 0
(d) Excess Stock 0 0 0
(e) Aggregate Total (a+b+c+d) $5,335,900 $5,335,900 $0
(f) Actual or Estimated Borrowing Capacity

as Determined by the Insurer $4,000,000 XXX XXX

* Required stock

7.4



12.

B-I.

13.

14.

15.

16.

17.

18.

19.

STATEMENT AS OF JUNE 30, 2025 OF THE PACIFIC LIFE & ANNUITY COMPANY

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
Current Year | Not Eligible 6 Months to
Total for Less Than 6 Less Than1 |1 to Less Than
Membership Stock (2+3+4+5+6) | Redemption Months Year 3 Years 3to 5 Years
1. Class A $0 $0 $0 $0 $0 $0
2. Class B 7,271,400 7,271,400 0 0 0 0

3. The Company had no collateral pledged to the FHLB.
4. The Company had no borrowing from the FHLB.

RETIREMENT PLANS, DEFERRED COMPENSATION, POSTEMPLOYMENT BENEFITS AND COMPENSATED
ABSENCES AND OTHER POSTRETIREMENT BENEFIT PLANS

The Company was not a sponsor of defined benefit pension or other postretirement plans.
No significant change
CAPITAL AND SURPLUS, DIVIDEND RESTRICTIONS AND QUASI-REORGANIZATIONS
A-I. No significant change
J. The Portion of Unassigned Funds (Surplus) Represented or Reduced by Each of the Following as of June 30, 2025:
1. Cumulative Unrealized Gains and (Losses): ($13) million
2. Nonadmitted Assets: ($56) million
3. Separate Account Business: $0
4. Asset Valuation Reserve (AVR): ($2) million
5. Provision for Reinsurance: $0
K-M. No significant change
LIABILITIES, CONTINGENCIES AND ASSESSMENTS
No significant change
LEASES
No significant change

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

1. The table below summarizes the face (notional) amount of the Company’s financial instruments with off-balance-sheet risk.

Assets Liabilities
June 30, December 31, June 30, December 31,
2025 2024 2025 2024
a. Swaps $313,764,897 $205,888,871 $0 $0
b. Futures 178,740,390 129,827,069 0 0
c. Options 49,860,909 45,030,013 0 0
d. Total $542,366,196 $380,745,953 $0 $0

See Schedule DB for additional detail.

There are no other significant changes to this disclosure.

SALE, TRANSFER AND SERVICING OF FINANCIAL ASSETS AND EXTINGUISHMENTS OF LIABILITIES
No significant change
The Company did not have any transfers and servicing of financial assets.

The Company did not have wash sales to report.

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

No significant change
DIRECT PREMIUM WRITTEN/PRODUCED BY MANAGING GENERAL AGENTS/THIRD PARTY ADMINISTRATORS

No significant change

7.5



STATEMENT AS OF JUNE 30, 2025 OF THE PACIFIC LIFE & ANNUITY COMPANY

NOTES TO FINANCIAL STATEMENTS

20. FAIR VALUE MEASUREMENTS

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

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

traded in an active exchange market.

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

data.

Level 3: Valuations derived from valuation techniques in which one or more significant inputs are not market observable.

Investments reported at Net Asset Value (NAV) are not captured within the fair value hierarchy, but are separately identified in the table

below.

1. Fair Value Measurements of Financial Assets and Liabilities Carried at Fair Value or NAV as of June 30, 2025:

Net Asset Value
Description for Each Class of Asset or Liability Level 1 Level 2 Level 3 (NAV) Total
a. Assets at Fair Value
Common Stocks
Industrial and Miscellaneous $0 $0 $7,991,178 $0 $7,991,178
Total Common Stocks 0 0 7,991,178 0 7,991,178
Derivatives
Interest Rate and Foreign Currency Swaps 0 3,014,711 0 0 3,014,711
Equity Derivatives 10,662,720 0 2,516,096 0 13,178,816
Total Derivatives 10,662,720 3,014,711 2,516,096 0 16,193,527
Separate Account Assets (a) 3,459,380,020 0 0 19,223,198  3,478,603,218
Total Assets at Fair Value/NAV  $3,470,042,740 $3,014,711 $10,507,274 $19,223,198 $3,502,787,923
b. Liabilities at Fair Value
Derivatives
Interest Rate and Foreign Currency Swaps $0 $11,762,281 $0 $0 $11,762,281
Total Derivatives 0 11,762,281 0 0 11,762,281
Total Liabilities at Fair Value $0 $11,762,281 $0 $0 $11,762,281

(a) Consists of separate account assets that are primarily invested in mutual funds and hedge funds. Investment performance related to separate account
assets is offset by corresponding amounts credited to contract holders whose liability is recorded in the separate account liabilities. Separate account
liabilities are measured to equal the fair value of separate account assets.

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

Beginning
Balance at

April 1, Transfers  Transfers Out

Total Gains
and (Losses)
Included in

Total Gains
and (Losses)
Included in

Ending
Balance at

2025 Into Level 3 of Level 3 Net Income Surplus Purchases Issuances Sales Settlements  June 30, 2025
Common Stocks
Industrial and
Miscellaneous $6,393,622 $0 $0 $0 ($337,944) $1,935,500 $0 $0 $0 $7,991,178
Derivatives, net 1,602,610 0 0 1,029,142 97,605 585,708 0 0 (798,969) 2,516,096
Total $7,996,232 $0 30 $1,029,142 ($240,339) $2,521,208 $0 $0 ($798,969)  $10,507,274

3. Transfers in and/or out are recognized at the end of each quarter.
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STATEMENT AS OF JUNE 30, 2025 OF THE PACIFIC LIFE & ANNUITY COMPANY

NOTES TO FINANCIAL STATEMENTS

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

The Company's management analyzes and evaluates prices received from independent third parties and determines whether they are
reasonable estimates of fair value. Management's analysis may include, but is not limited to, review of third-party pricing
methodologies and inputs, analysis of recent trades, comparison to prices received from other third parties and development of internal
models utilizing observable market data of comparable securities. The Company assesses the reasonableness of valuations received
from independent brokers by considering current market dynamics and current pricing for similar securities.

For prices received from independent pricing services, the Company applies a formal process to challenge any prices received that are
not considered representative of fair value. If prices received from independent pricing services are not considered reflective of market
activity or representative of fair value, independent non-binding broker quotations are obtained, or an internally developed valuation is
prepared. Upon evaluation, the Company determines which source represents the best estimate of fair value. Overrides of third-party
prices to internally developed valuations of fair value did not produce material differences in the fair values for the majority of the
portfolio; accordingly, overrides were not material. In the absence of such market observable activity, management’s best estimate is
used.

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

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

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

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

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

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

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

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

7.7



STATEMENT AS OF JUNE 30, 2025 OF THE PACIFIC LIFE & ANNUITY COMPANY

NOTES TO FINANCIAL STATEMENTS

Disclosure of Fair Value of Financial Instruments:
The following methods and assumptions were used to estimate the fair value of these financial instruments as of June 30, 2025:

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

Cash and Cash Equivalents: Cash equivalents are money market mutual funds that have fair values that approximate their book/adjusted
carrying values due to the short maturities of the underlying investments of the funds. The carrying value of cash approximates the fair
value.

Contract Loans: Contract loans are not separable from their associated insurance contract and bear no credit risk since they do not exceed
the contract's cash surrender value, making these assets fully secured by the cash surrender value of the contracts. Therefore, the carrying
amount of the contract loans is a reasonable approximation of fair value.

Other Invested Assets: Other invested assets consist of surplus note investments held from other insurance providers. The fair value of the
surplus note investments are priced by an independent pricing service as described for bonds above.

Liability for Deposit-Type Contracts: The primary methods used to determine the estimated fair value of liability for deposit-type contracts
are based on discounted cash flow methodologies using significant unobservable inputs.

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

Fair Value by Financial Instrument Type:

June 30, 2025

Not
Practicable
Aggregate Fair ~ Admitted Assets/ Net Asset (Carrying
Type of Financial Instrument (1) Value Liabilities Level 1 Level 2 Level 3 Value (NAV) Value)
Assets:
Issuer Credit Obligations $5,786,693,145  $6,016,161,878 $0  $5,704,818,238 $81,874,907 $0 $0
Asset-backed Securities $1,604,434,602 1,591,096,986 0 1,292,527,085 311,907,517 0 0
Common Stocks 7,991,178 7,991,178 0 0 7,991,178 0 0
Mortgage Loans 687,858,269 682,107,229 0 687,858,269 0 0 0
Cash and Cash Equivalents 199,053,700 199,053,700 199,053,700 0 0 0 0
Contract Loans 19,531,057 19,531,057 0 0 19,531,057 0 0
Derivatives, net 4,431,245 4,431,245 10,662,720 (8,747,571) 2,516,096 0 0
Other Invested Assets (2) 17,595,645 20,464,757 0 17,595,645 0 0 0
Separate Account Assets 3,478,603,218 3,478,603,218  3,459,380,020 0 0 19,223,198 0
Liabilities:
Liability for Deposit-Type Contracts 1,247,717,997 1,205,662,485 0 0 1,247,717,997 0 0
Separate Account Liability for
Deposit-Type Contracts 1,453,635 1,453,635 0 0 1,453,635 0 0
December 31, 2024
Not
Practicable
Aggregate Fair ~ Admitted Assets/ Net Asset (Carrying

Type of Financial Instrument (1) Value Liabilities Level 1 Level 2 Level 3 Value (NAV) Value)
Assets:
Bonds $6,658,528,127  $6,965,085,810 $0  $6,437,897,919  $220,630,208 $0 $0
Common Stocks 6,103,956 6,103,956 0 0 6,103,956 0 0
Mortgage Loans 558,818,033 582,846,504 0 558,818,033 0 0 0
Cash and Cash Equivalents 219,105,401 219,105,401 219,105,401 0 0 0 0
Contract Loans 19,920,260 19,920,260 0 0 19,920,260 0 0
Derivatives, net (13,819,717) (13,819,717) 5,823,757 (21,918,370) 2,274,896 0 0
Other Invested Assets (2) 17,381,049 20,465,178 0 17,381,049 0 0 0
Separate Account Assets 3,363,816,763 3,363,816,764  3,345,208,259 0 0 18,608,504 0
Liabilities:
Liability for Deposit-Type Contracts 1,161,548,587 1,156,728,524 0 0 1,161,548,587 0 0
Separate Account Liability for
Deposit-Type Contracts 1,439,941 1,439,941 0 0 1,439,941 0 0

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

(2) Excludes investments accounted for under the equity method.
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STATEMENT AS OF JUNE 30, 2025 OF THE PACIFIC LIFE & ANNUITY COMPANY

NOTES TO FINANCIAL STATEMENTS

The Company had no investments where it was not practicable to estimate fair value.
Investments Measured Using the NAV Practical Expedient:

Separate account assets include hedge funds where the fair value is based on the NAV obtained from the fund managers. Investment
strategies related to separate account hedge funds include multi-strategy primarily invested in the United States and international equity,
fixed income, long/short equity, loans, derivatives, privately held companies and private partnerships. The redemption frequency is
quarterly. There are no remaining lockup periods or unfunded commitments of investments measured using the NAV practical expedient
as of June 30, 2025.

OTHER ITEMS

As of June 30, 2025, the Company had $95 million of outstanding contractual obligations to acquire private placement securities for the
General Account.

There are no other significant changes to this disclosure.
EVENTS SUBSEQUENT

The Company has evaluated events subsequent to June 30, 2025 and through August 15, 2025, the date this Quarterly Statement was filed
and has concluded that no events have occurred that required adjustment to this Quarterly Statement. The Company has not evaluated
subsequent events after the filing date.

In July 2025, the One Big Beautiful Bill Act (OBBB) was enacted into law. The legislation includes a broad range of tax reform provisions
affecting businesses, including extensions and modifications to certain provisions of the Tax Cuts & Jobs Act, as well as expansions and
accelerations of provisions under the Inflation Reduction Act. While most provisions are effective January 1, 2026, certain provisions are
retroactive to an earlier date in 2025. The Company is currently evaluating the potential impact of the OBBB, but does not expect a
material impact on its financial position and results of operations. As the legislation was enacted after the balance sheet date, the financial
statements as of and for the period ended June 30, 2025, do not reflect any impact of the OBBB. The Company will continue to assess the
implications of the new law and incorporate any necessary accounting and disclosure considerations in future reporting periods.

REINSURANCE
No significant change

RETROSPECTIVELY RATED CONTRACTS & CONTRACTS SUBJECT TO REDETERMINATION

A-D. No significant change

E.

25.

A.

B.

26.

27.

28.

29.

30.

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

The Company did not have any provisions for incurred claim and claim adjustment expenses attributable to insured events of prior years.
The Company had no changes in methodologies and assumptions used in calculating the liability for unpaid losses and loss adjustments.
INTERCOMPANY POOLING ARRANGEMENTS

No significant change

STRUCTURED SETTLEMENTS

No significant change

HEALTH CARE RECEIVABLES

No significant change

PARTICIPATING POLICIES

No significant change

PREMIUM DEFICIENCY RESERVES

No significant change
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31. RESERVES FOR LIFE CONTRACTS AND ANNUITY CONTRACTS

STATEMENT AS OF JUNE 30, 2025 OF THE PACIFIC LIFE & ANNUITY COMPANY

NOTES TO FINANCIAL STATEMENTS

No significant change

32. ANALYSIS OF ANNUITY ACTUARIAL RESERVES AND DEPOSIT TYPE CONTRACT LIABILITIES BY WITHDRAWAL

(1).

2.
€)F
4).
(3).
(6).

(.

).
3).
.
(%)
(6).

(1).

Q).
Q).
(4).
).
(6).

CHARACTERISTICS

INDIVIDUAL ANNUITIES

Subject to Discretionary Withdrawal:
a. With Market Value Adjustment

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

c. At Fair Value

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

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

Not Subject to Discretionary Withdrawal

Total (Gross: Direct + Assumed)

Reinsurance Ceded

Total (Net) (3) - (4)

Amount Included in A(1)b Above that will Move to

A(1)e for the First Time Within the Year After the
Statement Date:

GROUP ANNUITIES

Subject to Discretionary Withdrawal:
a.  With Market Value Adjustment

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

c. At Fair Value

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

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

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

Total (Net) (3) - (4)

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

DEPOSIT-TYPE CONTRACTS

Subject to Discretionary Withdrawal:
a. With Market Value Adjustment

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

c. At Fair Value

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

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

Not Subject to Discretionary Withdrawal

Total (Gross: Direct + Assumed)

Reinsurance Ceded

Total (Net) (3) - (4)

Amount Included in C(1)b Above that will Move to

C(1)e for the First Time Within the Year After the
Statement Date:

* Withdrawal characteristic categories were evaluated using effective surrender charge rates, where applicable.
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Separate
Account Separate
General with Account % of
Account Guarantees  Nonguaranteed Total Total
$71,261,426 $0 $0 $71,261,426 1%
2,557,191,463 0 0 2,557,191,463 27%
0 0 3,329,246,348 3,329,246,348 36%
2,628,452,889 0 3,329,246,348 5,957,699,237 64%
1,128,175,838 0 0 1,128,175,838 12%
2,210,141,491 0 354,527 2,210,496,018 24%
5,966,770,218 0 3,329,600,875 9,296,371,093 100%
0 0 0 0
$5,966,770,218 $0  $3,329,600,875  $9,296,371,093
$626,611,644 $0 $0 $626,611,644
Separate
Account Separate
General with Account % of
Account Guarantees  Nonguaranteed Total Total
$0 $0 $0 $0 0%
0 0 0 0 0%
0 0 0 0 0%
0 0 0 0 0%
0 0 0 0 0%
814,599,487 0 0 814,599,487 100%
814,599,487 0 0 814,599,487 100%
0 0 0 0
$814,599,487 $0 $0 $814,599,487
$0 $0 $0 $0
Separate
Account Separate
General with Account % of
Account Guarantees  Nonguaranteed Total Total
$7,762,349 $0 $0 $7,762,349 1%
0 0 0 0 0%
0 0 1,453,635 1,453,635 0%
7,762,349 0 1,453,635 9,215,984 1%
0 0 0 0 0%
1,197,900,136 0 0 1,197,900,136 99%
1,205,662,485 0 1,453,635 1,207,116,120 100%
0 0 0 0
$1,205,662,485 $0 $1,453,635  $1,207,116,120
$0 $0 $0 $0



33.

34.

3s.

STATEMENT AS OF JUNE 30, 2025 OF THE PACIFIC LIFE & ANNUITY COMPANY

NOTES TO FINANCIAL STATEMENTS

Life & Accident & Health Annual Statement:

(1). Exhibit 5, Annuities Section, Total (net)

(2). Exhibit 5, Supplementary Contracts with Life Contingencies Section, Total (net)
(3). Exhibit 7, Deposit-Type Contracts, Line 14, Column 1

(4). Subtotal

Separate Accounts Annual Statement:

$6,781,369,705
0
1,205,662,485

7,987,032,190

(5). Exhibit 3, Line 0299999, Column 2 3,329,600,875
(6). Exhibit 3, Line 0399999, Column 2 0
(7). Policyholder Dividend and Coupon Accumulations 0
(8). Policyholder Premiums 0
(9). Guaranteed Interest Contracts 0
(10). Other Contract Deposit Funds 1,453,635
(11). Subtotal T 3331,054,510
(12). Combined Total "$11,318,086,700_

ANALYSIS OF LIFE ACTUARIAL RESERVES BY WITHDRAWAL CHARACTERISTICS
No significant change

PREMIUM AND ANNUITY CONSIDERATIONS DEFERRED AND UNCOLLECTED

No significant change

SEPARATE ACCOUNTS

Separate Account Activity

1-4. No significant change

General Nature and Characteristics of Separate Accounts Business:

The Company's Separate Accounts without guarantees consist of the variable annuities and variable universal life businesses where the
assets of these accounts are carried at fair value. The Company has no Separate Accounts with guarantees.

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

Separate Accounts with Guarantees

Without Guarantees

1) 2 3) “ (5)
Nonindexed Nonindexed Nonguaranteed
Guarantee Guarantee Separate
Indexed 4% or Less More than 4% Accounts Total
(1). Premiums, Considerations or Deposits for
the Quarter Ended June 30, 2025 $0 $0 $0 $154,950,065 $154,950,065
(2). Reserves at June 30, 2025
For Accounts With Assets At:
a. Fair Value $0 $0 $0 $3,412,447,492  $3,412,447,492
b. Amortized Cost 0 0 0 0 0
c. Total Reserves * $0 $0 $0 $3,412,447,492  $3,412,447,492
(3). By Withdrawal Characteristics:
a.  Subject to Discretionary
Withdrawal
1. With Market Value Adjustment $0 $0 $0 $0 $0
2. At Book Value Without
Market Value Adjustment and
With Current Surrender Charge
of 5% or More 0 0 0 0 0
3. At Fair Value 0 0 0 3,412,092,965 3,412,092,965
4. At Book Value Without Market
Value Adjustment and With
Current Surrender Charge
Less Than 5% 0 0 0 0 0
5. Subtotal 0 0 0 3,412,092,965 3,412,092,965
b. Not Subject to Discretionary
Withdrawal 0 0 0 354,527 354,527
c. Total $0 $0 $0 $3,412,447,492  $3,412,447,492
* Line 2(c) Should Equal Line 3(c).
(4). Reserves For Asset Default Risk in Lieu
of AVR % %0 $0 $0 $0
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STATEMENT AS OF JUNE 30, 2025 OF THE PACIFIC LIFE & ANNUITY COMPANY

NOTES TO FINANCIAL STATEMENTS

C. Reconciliation of Net Transfers To (or From) Separate Accounts:

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

a. Transfers to Separate Accounts (Page 4, Line 1.4) $154,845,182
b. Transfers from Separate Accounts (Page 4, Line 10) 229,238,404
c. Net Transfers to (from) Separate Accounts (a) - (b) (74,393,222)

(2). Reconciling Adjustments:
a. Net Lag Gain/(Loss) for Annuities in General Account Only (21,700)

(3). Transfers as Reported in the Summary of Operations of the Life, Accident &
Health Annual Statement (1c) + (2) = (Page 4, Line 26) ($74,414,922)

36. LOSS/CLAIM ADJUSTMENT EXPENSES

No significant change
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7.2
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8.4

STATEMENT AS OF JUNE 30, 2025 OF THE PACIFIC LIFE & ANNUITY COMPANY

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

GENERAL

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

Domicile, as requUIred DY the MOGEI AGE? .........c.c.cvcvceeueeeieeeeeceete et eeecae e e et ettt e e s ses et eseses e s saetesesenssseaeses et ensnssansesesanssssaesesesansnsssstesasansnsnansesanen Yes[ 1 No[X]
If yes, has the report been filed with the dOmICIIANY STAIE? ..ottt Yes[ 1 No[ ]
Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the
reporting entity? ..... Yes[ 1 No[X]
LT E= (=N el i =Ty To L USSP PSRRI
Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which
IS @I IMSUFEI? ...ttt ettt ae e e e e e e e a2 s e a2 s e a2 s e e s e 2 s e a2 s e 2o e a2 s e 2 s e a2 s e e 2 e e e e s e A2 s e e 2 A A2 s e a2 e e 2 s e e s e e e s e e e s e s st e st ee et s bt s s e Yes [ X] No[ ]
If yes, complete Schedule Y, Parts 1 and 1A.
Have there been any substantial changes in the organizational chart since the prior quarter end? ............ccocoviiiii e Yes[ 1 No[X]
If the response to 3.2 is yes, provide a brief description of those changes.
Is the reporting entity publicly traded or a member of @ publicly traded GroUP? ..........cooiiiiiiiiii e Yes[ 1 No[X]
If the response to 3.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group. ..........cccceveiiiiiiiiniiciceee
Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? .............cccccooiiiiiiiiiiiiiics Yes[ 1 No[X]
If yes, provide the name of the entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has
ceased to exist as a result of the merger or consolidation.
1 2 3
Name of Entity NAIC Company Code | State of Domicile
If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-
in-fact, or similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved? ......... Yes[ 1 No[X] NA[ ]
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 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. .............ccocevevevevecceerereeeeereennns 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
GALE). eueetatrieei ettt s s e h sttt 06/30/2022
By what department or departments?
ARIZONA DEPARTMENT OF INSURANCE AND FINANCIAL INSTITUTIONS ..ottt
Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial
statement filed with Departments? ..... [ 1T N[ T NA[X]
Have all of the recommendations within the latest financial examination report been complied With? ... Yes[ 1 No[ 1 NATX]
Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or
revoked by any governmental entity during the reporting PEAOTA? ..........c.veueveieiiieieieieiieeeeie ettt sttt s st s s s s snanas Yes [ ] No[X]
If yes, give full information:
Is the company a subsidiary of a bank holding company regulated by the Federal Reserve Board? ..... Yes[ ] No[X]
If response to 8.1 is yes, please identify the name of the bank holding company.
Is the company affiliated with one or more banks, thrifts or securities firms? .............cooi i Yes[ ] No[X]
If response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit
Insurance Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate's primary federal regulator.
1 2 3 4 5 6
Affiliate Name Location (City, State) FRB [ OCC | FDIC | SEC




9.1

9.11

9.2
9.21

9.3
9.31

10.1
10.2

12.

13.
14.1
14.2

14.21
14.22
14.23
14.24
14.25
14.26
14.27
14.28

15.1
15.2

16.

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) ....
Total Investment in Parent included in Lines 14.21 to 14.26 above

If yes, has a comprehensive description of the hedging program been made available to the domiciliary state"
If no, attach a description with this statement.

STATEMENT AS OF JUNE 30, 2025 OF THE PACIFIC LIFE & ANNUITY COMPANY

GENERAL INTERROGATORIES

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

similar functions) of the reporting entity subject to a code of ethics, which includes the following standards? ..............cccooviiiiiiiniiiie,

(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 @aMENAEA? ..........c..oi ittt e b e et e et e e st e eseeeaeeeseenseeseeneennean

If the response to 9.2 is Yes, provide information related to amendment(s).

Have any provisions of the code of ethics been waived for any of the specified OffICEIrs? .........ooiiiiii s

If the response to 9.3 is Yes, provide the nature of any waiver(s).

FINANCIAL

Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? ..............cccoiiiiiiiiis
If yes, indicate any amounts receivable from parent included in the Page 2 amoOunt: ...........cc.ooiiiiiiiiie e $

INVESTMENT

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

FHLB Capital Stock - $7,271,400
On Deposit with States - $6,282,557

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: ......................

Does the reporting entity have any investments in parent, subsidiaries and affiliates? ....
If yes, please complete the following:

Yes [ X] No[ ]

Yes[ ] No[X]

Yes[ ] No[X]

Yes [ X] No[ ]

Ves [ X1 No[ 1

1 2
Prior Year-End Current Quarter
Book/Adjusted Book/Adjusted
Carrying Value Carrying Value

446,534
446 53

Has the reporting entity entered into any hedging transactions reported on Schedule DB? .....

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. ..........ccccooceeieiieiiieneenne
16.2 Total book/adjusted carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2

16.3 Total payable for securities lending reported on the liability Page. .........cooiiiiiiiiii e

8.1

$
$
$..
$..
$..
$
$
$

Yes [ X] No[ ]

Yes [ X] No[ 1 NAT ]

I TR



17.3
17.4

18.1
18.2

20.

21.

STATEMENT AS OF JUNE 30, 2025 OF THE PACIFIC LIFE & ANNUITY COMPANY

GENERAL INTERROGATORIES

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

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

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

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

1 2
Name of Custodian(s) Custodian Address
THE BANK OF NEW YORK MELLON TRUST COMPANY, N.A. ....cccccceveee .... |PITTSBURGH, PA
FHLB SAN FRANCISCO . | SAN FRANCISCO, CA

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

1 2 3
Name(s) Location(s) Complete Explanation(s)
NZA i | ettt ne | eebeesesa ettt R Rt
Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? .............ccccccceeeenee. Yes[ 1 No[ X]

If yes, give full information relating thereto:

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

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

by employees of the reporting entity, note as such. ["...that have access to the investment accounts”; "...handle securities"]
1 2
Name of Firm or Individual Affiliation

PACIFIC LIFE INSURANCE COMPANY ........oiiiiicicicicercesee e
PACIFIC LIFE FUND ADVISORS LLC ...
ARISTOTLE PACIFIC CAPITAL LLC ..

17.5097 For those firms/individuals listed in the table for Question 17.5, do any firms/individuals unaffiliated with the reporting entity (i.e.
designated with a "U") manage more than 10% of the reporting entity’s iNVESted @SSEtS?.........ccoviirirririieeeiirrre e Yes[ 1 No[X]

17.5098 For firms/individuals unaffiliated with the reporting entity (i.e. designated with a "U") listed in the table for Question 17.5, does the
total assets under management aggregate to more than 50% of the reporting entity’s invested assets?......

Yes[ 1 No[X]

For those firms or individuals listed in the table for 17.5 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for the
table below.

1 2 3 4 5
Investment
Management
Central Registration Agreement
Depository Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With (IMA) Filed
.............................. PACIFIC LIFE INSURANCE COMPANY ..........cccccveeeeeievevevevevevevenenne.. | SWCBXYHEOBSQFW7CQK10 ........ [N/A oo [ DS
U.S. SECURITIES & EXCHANGE
105169 ....ococvve PACIFIC LIFE FUND ADVISORS LLC ....ocoovevieieieeeeeeeecevceee 07U30JMOOWOY IMFFC542 ........ COMMISSION ..o DS
U.S. SECURITIES & EXCHANGE
ARISTOTLE PACIFIC CAPITAL LLC .... COMMISSION

Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? ..................... Yes[ 1 No[X]
If no, list exceptions:
PORT ARTHUR LNG, 12/15/2042, $10,000,000 BV .......c.coiuiuimiueiiiiiinineiteteteteitt sttt sttt sttt b bttt bbbkttt sttt

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..iiiiiiiiii ettt et ettt et et et e e eneas Yes[ 1 No[X]

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

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

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

8.2



STATEMENT AS OF JUNE 30, 2025 OF THE PACIFIC LIFE & ANNUITY COMPANY

GENERAL INTERROGATORIES

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

Life and Accident Health Companies/Fraternal Benefit Societies:

1.

1.5

1.6

3.1

3.2

3.3

34

4.

4.1

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

B I 4 T T o= T 1= SRRSO B
B B Tt o oY g L= T 1Y FoT (o= o 1= B
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 682,107,229
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 $ 682,107,229

1.2 Long-Term Mortgages In Good Standing with Restructured Terms

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

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

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

1.32 Residential Mortgages

1.33 Commercial Mortgages ...

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

1.4 Long-Term Mortgage Loans in Process of Foreclosure

B I 4 T o]y o= T 1= B
I Tty o LY g L= T 1Y FoT (o= o 1= B
1.43 COMMEICIAl IMOTIGAGES ... e iutieiti ittt ettt ettt ettt sh e s b e e s bt e bt e s bt e a bt eaeeea e e s he e eh e e eb e e b e e a b e e abeem bt eabeeheesheesheesbeenbeenbeenbeennennnn B
1.44 Total Mortgages in ProCess Of FOrECIOSUTE ..........o. ittt ettt e e s e e et e b e s e et e eneeenteeneeeneenneenen B
Total Mortgage Loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LiNes 3.1 + 3.2) ....ccoeveeicuerieeeeeececeee e eeeceeae e $ 682,107,229

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

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

Operating Percentages:

2.1 AGH IOSS PEICENT ......eeiieietetetceeee ettt ettt sttt et et s et et e s e ae et e s ss et et e s et essss s eseses et et esessas s eeesesese s et esese s et as et ebe s et essas s es et et et et esesess s eses et et e b et esnas SAeAeattet et esesenen ettt et et et enenene 19.687 %
A N oo eleT g = T aaT=T gL a0 1= ot=T o | OO %
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 39.766 ‘%
Do you act as a custodian for health SAVINGS GCCOUNES? ...........c..ccueuiieieececee ettt tee ettt ee s e et sesenssaetetesesensssssesesesensssssetesasenssanaenas Yes[ ] No[X]

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

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

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

Fraternal Benefit Societies Only:

5.1

5.2

6.1

6.2

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

If no, explain:

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

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

[ Date [ Outstanding Lien Amount |




ol

STATEMENT AS OF JUNE 30, 2025 OF THE PACIFIC LIFE & ANNUITY COMPANY

SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

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

..58-0828824 ...01/01/2025 ..




STATEMENT AS OF JUNE 30, 2025 OF THE PACIFIC LIFE & ANNUITY COMPANY
SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year To Date - Allocated by States and Territories
Direct Business Only

1 Life Contracts 4 5 6 7

2 3 Accident and

Health Insurance

Premiums,
Active Including Policy, Total
Status Life Insurance Annuity Membership Other Columns Deposit-Type
States, Etc. Premiums Considerations | and Other Fees | Considerations 2 Through 5 Contracts
AlEDAMA ... AL e L o 12,876 |ooeveen 218,150 | 56,518 | [ 287,544 ..o
Alaska ..o AK b i i 1080 e e e 1080 |
Arizona ..... ... AZ

1.
2.
3.
4. Arkansas .. AR el e [ e L [ .
5. California .. ... CA ...1,123,183 |..
6. Colorado ...... ... CO ... 62,49 |..
7. Connecticut .. . CT .. 1,558,845 |..
8. Delaware ............. ... DE ..460,601 |..

9. District of Columbia .

...66,685 |..

10. Florida .. .. FL ...9,761,344 |..
11.  Georgia .. GA ...2,226,929 |..
12.  Hawaii .. .. HI

13. Idaho .... . ID

14.  lllinois ... . IL

15. Indiana. . IN

16. lowa ..... . 1A

17. Kansas . ... K§ |

18.  Kentucky ......oocveiiiiiiiii KY  feeens

19.  LouiSiana .......ccceeeiiiiiiiiiee e LA |

20. Maine .......

21.  Maryland X

22. Massachusetts .............cccooiiiiiiis MA |.........

23.  Michigan ........ccccooviiiiiiiiicceeeee Mi

24. Minnesota . .. MN

25. Mississippi ... MS |[

26.  MIiSSOUN ...ooeiiiiiiiiiiiiiciiieec e MO [.........
27, MONtana ..........ocoooiiiiiii s MT

28. Nebraska .. ... NE

29. Nevada ........ ... NV

30. New Hampshire ... NH |.........
31. New Jersey .....ccccooverivieiiiiccciec e |\ VA RO
32.  New Mexico .

33. New York ..... . 2,233,145

34. North Carolina .. ... 99,175
35. North Dakota .
36.  OhiO ...

37. Oklahoma .

38. Oregon .........

39. Pennsylvania ...
40. Rhode Island ....
41.  South Carolina .
42.  South Dakota ...
43. Tennessee ...

44. Texas .......

45.  Utah .....

46. Vermont .
A7, VIrginia ....oooccoeeiiiiiec e

48.  Washington ...
49. West Virginia
50. Wisconsin .... .
51, WYOMING ...oooiiiiiiiiiiiiiiece e
52.  American Samoa ..........ccceceeeiieeeiineenineeans AS | Ne e e e e e
53. Guam .............
54. Puerto Rico ...... . X
55. U.S.Virginlslands ..........cccocoviiiiniiniinnnn. Y2 e ) O U AU RN
56. Northern Mariana Islands ....................ccc... MP [ N e
57. Canada .......ccccceevveennens o CAN [ N e
58. Aggregate Other Aliens e OT | XXX.... ....372,344 |. ...258,095 |. .. ..
59.  Subtotal ....cocovviiiii e D0 % TN 9,082,984 |........ 976,641,925 |........... 4,711,431 [ [ 990,436,340 |.......... 79,044,120
90. Reporting entity contributions for employee benefits

PIaNS. .| 0, O O e
91. Dividends or refunds applied to purchase paid-up

additions and annuities.............cccooi s 0 O S PN
92. Dividends or refunds applied to shorten endowment|

or premium paying period...........ccccccevuveeeeeciiinnes foneees 0, O O e
93.  Premium or annuity considerations waived under

disability or other contract provisions....................
94.  Aggregate or other amounts not allocable by State..|....... XXX.......foeoviiiiiini fs [ o i e
95.  Totals (Direct BUSINESS)........cccovverieiriiicniiceiieenn

96. Plus Reinsurance Assumed.
97  Totals (All Business)....
98. Less Reinsurance Cede
99. Totals (All Business) less Reinsurance Ceded
DETAILS OF WRITE-INS
58001. ZZZ Other Alien .. , . , . ..630,438 |..
58002. ..oocviiiiiiiiens .
58003.
58998. Summary of remaining write-ins for Line 58 from
OVErfloW PAGE ....eeeviiiiiiiiiieiiiiieeeee e e D, & GO U U AU AU OPPP O RRRROP RN
58999. Totals (Lines 58001 through 58003 plus
58998)(Line 58 above) XXX 372,344 258,095 630,438

79,044,120

4,700:237 988,656,219 79,044,120

9401.
9402.
9403.
9498. Summary of remaining write-ins for Line 94 from
OVErflOW PAGE ...ovvvviiiiiiiiiiciiiiieeeee e e D, & GO U U AU AU OPPP O RRRROP RN
9499. Totals (Lines 9401 through 9403 plus 9498)(Line
94 above) XXX
(a) Active Status Counts:
1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG...........cccccccvveinr weeene 51 4. Q - Qualified - Qualified or accredited reiNSUrer...............cccoeerieerieerieens ereriens
2. R - Registered - Non-domiciled RRGS..........coiiiiiiiiiiiiceeeeeee et ene aeaineeas 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......... .........
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STATEMENT AS OF JUNE 30, 2025 OF THE PACIFIC LIFE & ANNUITY COMPANY

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

NAIC
Federal ID Company Domiciliary
Number Code Location Company
33-0769202 NE Pacific Mutual Holding Company
33-0769203 DE Pacific LifeCorp
91-2025652 MO Pacific Life & Annuity Services, Inc.
95-1079000 67466 NE Pacific Life Insurance Company
58-1516006 GA Confederation Life Insurance and Annuity Company
26-1220784 13069 VT Pacific Alliance Reinsurance Company of Vermont
95-1079000 DE Pacific Asset Holding LLC
95-1079000 DE 700 Main Street LLC
95-1079000 DE Gallery Limited Member, LLC
99-2816397 DE | Gallery Place MRP-GFI Venture, LLC
86-0966932 DE Grayhawk Golf Holdings, LLC
95-1079000 AZ |Grayhawk Golf Club L.L.C.
33-0738940 DE Las Vegas Golf I, LLC
33-0738940 NV |Angel Park Golf, LLC
95-1079000 DE Pacific TriGuard Partners LLC
95-1079000 DE PL 283 Commerce Member, LLC
99-2238623 DE |283 Commerce Hub Venture, LLC
95-1079000 DE PL 315 Elden Member, LLC
88-2268475 DE 315 Elden Multifamily JV Investors LLC
88-2391808 DE 315 Elden Street Multifamily Partners LLC
88-2220236 DE |315 Elden Street Owner LLC
95-1079000 DE PL 400k Member, LLC
32-0479229 DE |400 K Street, LLC
95-1079000 DE PL 440k Member, LLC
45-3122382 DE |440 K Street, LLC
95-1079000 DE PL 803 Division Street Member, LLC
84-3891231 DE Nashville Gulch Venture LLC
84-4242104 DE |Nashvi|le Gulch Owner LLC
95-1079000 DE PL 922 Washington Owner, LLC
95-1079000 DE PL Adley Member, LLC
86-3380647 DE Redwood PL Adley LLC
81-0891843 GA |DD 6075 Roswell LLC
95-1079000 DE PL Allston Yard Member, LLC
87-2245095 DE |Allston Yards Apartments, LLC
95-1079000 DE PL Alta Vista Newcastle MF Member, LLC
92-0583810 DE Alta Vista Newcastle Multifamily JV Investor LLC
88-3228031 DE Alta Vista Newcastle Multifamily Partners LLC
88-3153970 DE Lost Spurs Owner LLC
88-3178533 DE Village at Bellaire Owner LLC
95-1079000 DE PL Andante Member, LLC
82-1256174 DE Andante Venture LLC
82-1235929 DE |Andante Owner LLC
95-1079000 DE PL Anthology Member, LLC
84-3246397 DE Anthology Venture LLC
84-3298163 DE Anthology Owner LLC
84-3246397 DE Anthology CEA Owner LLC
95-1079000 DE PL Aptakisic Member, LLC
33-3276883 DE | Aptakisic Road Venture, LLC
95-1079000 DE PL Arkins Member, LLC
87-1535356 DE 2950 Arkins Owner, LLC
87-3824344 DE 2950 Arkins Commercial, LLC
87-3757470 DE 2950 Arkins Residential, LLC
95-1079000 DE PL Ascend Member, LLC
33-3469801 DE PEP Il Ascend Club Investor, LLC
33-3472856 DE 9405 Ascend Falls Holdings, LLC
33-3472856 DE |9405 Ascend Falls Owner, LLC
95-1079000 DE PL Aster Member, LLC
84-1985886 DE | Alston Manor Investors JV LLC
95-1079000 DE PL Bala Cynwyd Member, LLC

12



STATEMENT AS OF JUNE 30, 2025 OF THE PACIFIC LIFE & ANNUITY COMPANY

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

NAIC
Federal ID Company Domiciliary
Number Code Location Company
99-4600475 DE |Ba|a Cynwyd Holdings LLC
95-1079000 DE PL Beardslee Member, LLC
82-1550435 DE Village at Beardslee Investor, LLC
82-1550515 DE Village at Beardslee Phase |, LLC
82-1558241 DE Village at Beardslee Phase Il, LLC
95-1079000 DE PL Brightleaf Member, LLC
88-4392028 DE Brightleaf Venture LLC
92-1360678 DE |Brightleaf Owner LLC
95-1079000 DE PL Bromwell Member, LLC
87-3781513 DE Bromwell Investors LLC
87-4017034 DE |Bromwell Owner LLC
95-1079000 DE PL Canyon Park Member, LLC
88-3397042 DE |Canyon Park JV LLC
95-1079000 DE PL Cedarwest Member, LLC
84-1816250 DE Cedarwest JV LLC
84-1780378 DE |Cedarwest Bend LLC
95-1079000 DE PL Chapter Michigan Member, LLC
33 4882051 DE Chapter at Ann Arbor JV, LLC
33 4881773 DE |Chapter at Ann Arbor, LLC
95-1079000 DE PL CorAm LLC
95-1079000 DE PL Dairies Owner, LLC
95-1079000 DE PL Dean Member, LLC
99-4716124 DE Dean Investor, LLC
20-3217632 CA PREG San Antonio Apartments, LP
47-3166099 CA |San Antonio Apartments, LLC
95-1079000 DE PL Deer Run Member, LLC
83-1232815 DE Deer Run JV LLC
83-0768213 WA |Deer Run Spokane LLC
95-1079000 DE PL Del Sol Member, LLC
92-0432605 DE |Bradbury/FeIix Investors, LLC
95-1079000 DE PL Denver Member, LLC
47-5579220 DE |1776 Curtis, LLC
95-1079000 DE PL DTC Member, LLC
88-1164622 DE Legacy/PL DTC JV LLC
88-1192551 DE |Legacy DTC Owner LLC
95-1079000 DE PL Evo Union Member, LLC
88-4043620 DE Evo Union Park Venture, LLC
88-3999235 DE |Evo Union Park Property Owner, LLC
95-1079000 DE PL Fairfax Gateway Member, LLC
83-2205761 DE |Fairfie|d Fairfax Gateway LLC
95-1079000 DE PL Fountain Springs Member, LLC
86-3682155 DE Fountain Springs JV LLC
86-3652580 Cco |Fountain Springs LLC
95-1079000 DE PL Four Westlake Owner, LLC
95-1079000 DE PL Fusion Member, LLC
88-3630811 DE |Fusion MF Venture LLC
95-1079000 DE PL GAAV Member, LLC
84-4784190 DE Greystar Active Adult Venture |, LP
88-3236761 DE GS AA Avenu Natick HoldCo, LLC
88-3236904 DE |GS AA Avenu Natick Owner, LLC
88-3219075 DE GS AA Draper HoldCo, LLC
88-3222470 DE |GS AA Draper Owner, LLC
87-3753100 DE GS AA Kierland HoldCo LLC
87-3753334 DE |GS AA Kierland Owner LLC
92-1659428 DE GS AA Naperville HoldCo, LLC
92-1659175 DE |GS AA Naperville Owner, LLC
84-4833452 DE GS AA Riverwalk HoldCo, LLC
84-4812035 DE |GS AA Riverwalk Owner, LLC
84-5012344 DE GS AA Stapleton HoldCo, LLC
84-5002983 DE |GS AA Stapleton Owner, LLC

12.1



STATEMENT AS OF JUNE 30, 2025 OF THE PACIFIC LIFE & ANNUITY COMPANY

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

NAIC
Federal ID Company Domiciliary
Number Code Location Company
84-4865459 DE GS AA San Marcos HoldCo, LLC
84-4923357 DE |GS AA San Marcos Owner, LLC
88-3176143 DE GS AA Village5 HoldCo, LLC
88-3211782 DE |GS AA Village5 Owner, LLC
84-4963817 DE GS AA Vistas HoldCo LLC
84-4944902 DE |GS AA Vistas Owner LLC
95-1079000 DE PL Gramax Member, LLC
85-0814463 DE |ASI Gramax LLC
95-1079000 DE PL Hadley Member, LLC
99-4744166 DE Hadley Investor, LLC
81-3815385 CA 525 East Evelyn, LP
84-3092323 CA |Hadley Apartments, LLC
95-1079000 DE PL Hana Place Member, LLC
83-2845622 DE Hana Place JV LLC
83-2862606 DE |Hana Place Seattle LLC
95-1079000 DE PL Hawkins Press Member, LLC
87-2075960 DE |Hawkins Press Investors JV, LLC
95-1079000 DE PL Heather Estates Member, LLC
88-3415673 DE |Heather Estates JV LLC
95-1079000 DE PL Highgate Member, LLC
92-1962907 DE Ambherst Investors JV LLC
92-2014477 DE |KPL Amherst Owner LLC
95-1079000 DE PL Highridge Member, LLC
33-3264428 DE Peacock Ridge Apartments Partners LLC
33-3141421 DE |Peacock Ridge Apartments, LLC
95-1079000 DE PL Lakemont Member, LLC
81-2465746 DE |Overlook at Lakemont Venture LLC
95-1079000 DE PL LasCo Owner, LLC
95-1079000 DE PL Little Italy Member, LLC
84-2725289 DE |Little Italy Apartments LLC
95-1079000 DE PL Loso Member, LLC
87-3318882 DE South & Hollis Investors JV LLC
86-2243446 DE KA Loso Investors LLC
86-2243446 DE |KA LOSO Holdings LLC
95-1079000 DE PL Marina Shores Member, LLC
33-4376451 DE |6700 PCH Owner, LLC
95-1079000 DE PL Metropolitan Member, LLC
99-4735595 DE Metropolitan Investor, LLC
94-3206415 CA |San Mateo West, a California Limited Partnership
95-1079000 DE PL Milieu Guarantor, LLC
95-1079000 DE PL Monterone Member, LLC
82-1850100 DE |Monterone Apartment Investor, LLC
95-1079000 DE PL Monte Vista Member, LLC
88-1939284 DE Monte Vista JV LLC
88-1966680 CA |Monte Vista Preservation LP
95-1079000 DE PL Moreland Member, LLC
99-4704529 DE Moreland Investor, LLC
94-3375288 CA |Fourth Avenue, LLC
95-1079000 DE PL Mortgage Fund, LLC
95-1079000 DE PL One Jefferson Member, LLC
81-3664344 DE |One Jefferson Venture LLC
95-1079000 DE PL Park Row Member, LLC
87-3671804 DE Park Row Apartment Partners, LLC
87-3601538 DE |Park Row Apartments, LLC
95-1079000 DE PL Peoria Member, LLC
95-1079000 DE |205 Peoria Street Owner, LLC
95-1079000 DE PL Pretium Trust Owner, LLC
95-1079000 DE PL Radian Member, LLC
88-3459110 DE Radian Partners Group LLC
88-3448107 DE |Radian Partners Property Owner LLC
95-1079000 DE PL Reed Row Member, LLC
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46-4501749 DE KJ Florida Avenue JV LLC
46-4349991 DE |KJ Florida Avenue Property LLC
95-1079000 DE PL Reno Member, LLC
82-1578285 DE NPLC BV Manager LLC
82-1595140 DE |NPLC BV Investment Company LLC
95-1079000 DE PL SFR HD Member, LLC
86-3271879 DE SFR JV-HD LP
86-3318561 DE SFR JV-HD Equity LLC
86-3292344 DE |SFR JV-HD Property LLC
92-2052091 DE SFR JV-HD TL Equity ALLC
92-1993486 DE |SFR JV-HD TL Borrower A LLC
92-2093705 DE SFR JV-HD TL Equity B LLC
92-2026498 DE |SFR JV-HD TL Borrower B LLC
95-1079000 DE PL SFR MLS Member, LLC
87-1130774 DE SFR JV-2 LP
87-4695320 DE SFR JV-2 2022-1 Depositor LLC
87-4669683 DE SFR JV-2 2022-1 Equity Owner LLC
87-4641530 DE |SFR JV-2 2022-1 Borrower LLC
88-2120480 DE SFR JV-2 2022-2 Depositor LLC
88-2156967 DE SFR JV-2 2022-2 Equity Owner LLC
88-2098112 DE |SFR JV-2 2022-2 Borrower LLC
92-3636534 DE SFR JV-2 2023-1 Depositor LLC
92-3610481 DE SFR JV-2 2023-1 Equity Owner LLC
92-3597614 DE |SFR JV-2 2023-1 Borrower LLC
88-3084042 DE SFR JV-2 DDTL Equity LLC
88-3074418 DE |SFR JV-2 DDTL Borrower LLC
88-4116985 DE SFR JV-2 NTL Equity LLC
88-4092535 DE |SFR JV-2 NTL Borrower LLC
87-1318011 DE SFR JV-2 Equity LLC
87-1106735 DE |SFR JV-2 Property LLC
95-1079000 DE PL Sky Member, LLC
99-3531814 DE Sky JV LLC
99-3272509 DE |Sky Owner LLC
95-1079000 DE PL Stonebriar Member, LLC
83-1386887 DE | Stonebriar Apartment Investor, LLC
95-1079000 DE PL Tessera Member, LLC
83-1584526 DE Tessera Venture LLC
83-1613080 DE |Tessera Owner LLC
95-1079000 DE PL Timberlake Member, LLC
47-5512147 DE |80 South Gibson Road Apartment Investors, LLC
95-1079000 DE PL TOR Member LLC
47-4506277 DE |2803 Riverside Apartment Investors, LLC
95-1079000 DE PL Towerview Member, LLC
87-3832863 DE |Preston Ridge Holdings JV LLC
95-1079000 DE PL Town Center Member, LLC
92-2439030 DE Town Center MF Venture LLC
81-4517667 DE |WW 1300 Keller Parkway LLC
95-1079000 DE PL Tranquility Lake Member, LLC
87-3715279 DE Tranquility Lake Apartment Partners, LLC
87-3630624 DE |Tranqui|ity Lake Apartments, LLC
95-1079000 DE PL Trelago Member, LLC
84-3836278 DE |Trelago Way Investors JV LLC
95-1079000 DE PL Trimble Member, LLC
33-2513027 DE |Trimble Building A Holdings LLC
95-1079000 DE PL Troy Tower Owner, LLC
95-1079000 DE PL Tupelo Member, LLC
84-2252135 DE Tupelo Alley Apartment Investors, LLC
84-2492971 DE |Tupelo Alley Owner, LLC
95-1079000 DE PL Van Buren Member, LLC
81-1841112 DE |1035 Van Buren Holdings, L.L.C.
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61-1788296 DE | |1035 Van Buren, L.L.C.
95-1079000 DE PL Vantage Member, LLC
38-4098145 DE |Vantage Post Oak Apartments, LLC
95-1079000 DE PL Wabash Member, LLC
82-2382409 DE |THC 1333 S. Wabash LLC
95-1079000 DE PL Walnut Creek Member, LLC
85-3269025 DE |Del Hombre Walnut Creek Holdings LLC
95-1079000 DE PL Wilder Member, LLC
87-2067254 DE Redwood PL Wilder, LLC
87-2067063 DE |RPL Wilder, LLC
95-1079000 DE PL Wilshire Member, LLC
84-1953073 DE Wilshire Apartment Investors, LLC
84-1953073 DE |1111 Wilshire Owner, LLC
95-1079000 DE SNB HoldCo, LLC
95-1079000 DE SNB 116 Owner, LLC
95-1079000 DE SNB 120 Owner, LLC
95-1079000 DE SNB 124/125 Owner, LLC
95-1079000 DE SNB 540 Hotel Owner, LLC
95-1079000 DE Wildflower Member, LLC
26-2387139 FL |Epoch—WiIdeower, LLC
46-3586207 15368 VT Pacific Baleine Reinsurance Company
83-3584534 DE Pacific Co-Invest Credit Fund | L.P.
83-1901561 DE Pacific Co-Invest Opportunities Fund | L.P.
86-1780626 DE Pacific Co-Invest Opportunities Fund Il L.P.
85-1023345 DE PPFA Credit Opportunities Fund | L.P.
46-0831471 DE Pacific Global Asset Management LLC
95-1079000 DE Pacific Global Advisors LLC
36-4770311 DE Pacific Private Fund Advisors LLC
95-1079000 DE CAA-PPFA Equity Opportunities | GP LLC
86-3846394 DE |CAA—PPFA Equity Opportunities Fund L.P.
95-1079000 DE CAA-PPFA Opportunities Il GP LLC
92-0846003 DE |CAA—PPFA Opportunities Fund Il L.P.
83-3631022 DE Pacific Co-Invest Credit | GP LLC
83-3584534 DE |Pacific Co-Invest Credit Fund | L.P.
86-1729494 DE Pacific Co-Invest Credit Il GP LLC
86-1701945 DE |Pacific Co-Invest Credit Fund Il L.P.
83-1910016 DE Pacific Co-Invest Opportunities | GP LLC
83-1901561 DE |Pacific Co-Invest Opportunities Fund | L.P.
86-1814349 DE Pacific Co-Invest Opportunities Il GP LLC
86-1780626 DE |Pacific Co-Invest Opportunities Fund Il L.P.
81-2502241 DE Pacific Private Credit Il GP LLC
81-2527906 DE |Pacific Private Credit Fund Il L.P.
82-3306657 DE Pacific Private Credit Ill GP LLC
82-3274195 DE |Pacific Private Credit Fund Il L.P.
83-1866611 DE Pacific Private Credit IV GP LLC
83-1842548 DE |Pacific Private Credit Fund IV L.P.
86-1871009 DE Pacific Private Credit V GP LLC
86-1843877 DE |Pacific Private Credit Fund V L.P.
99-3596773 DE Pacific Private Credit Opportunities Il GP LLC
99-3578576 DE |Pacific Private Credit Opportunities Fund Il L.P.
95-1079000 DE Pacific Private Equity | GP LLC
46-4081630 DE |Pacific Private Equity Fund | L.P.
93-3964560 DE Pacific Private Equity II-A GP LLC
93-3941028 DE |Pacific Private Equity Fund II-A L.P.
93-2217732 DE Pacific Private Equity Il GP LLC
93-2228353 DE |Pacific Private Equity Fund Il L.P.
81-2508604 DE Pacific Private Equity Opportunities Il GP LLC
81-2546748 DE |Pacific Private Equity Opportunities Fund Il L.P.
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82-4117401 DE |Pacific Private Feeder Fund Il LP
82-3293185 DE Pacific Private Equity Opportunities 11l GP LLC
82-3258645 DE |Pacific Private Equity Opportunities Fund Il L.P.
83-1886805 DE Pacific Private Equity Opportunities IV GP LLC
83-1828750 DE |Pacific Private Equity Opportunities Fund IV L.P.
86-1953348 DE Pacific Private Equity Opportunities V GP LLC
86-1896517 DE |Pacific Private Equity Opportunities Fund V L.P.
93-4089687 DE Pacific Private Equity Opportunities VI GP LLC
93-4075957 DE |Pacific Private Equity Opportunities Fund VI L.P.
92-0559885 DE Pacific Private Equity Opportunities Fund [I-B LLC
95-1079000 DE Pacific Private Feeder Ill GP, LLC
83-3991753 DE |Pacific Private Feeder Fund |1l L.P.
95-1079000 DE Pacific Private Feeder IV GP LLC
85-3467221 DE Pacific Private Feeder Fund IV L.P.
83-1842548 DE Pacific Private Credit Fund IV L.P.
83-1828750 DE Pacific Private Equity Opportunities Fund IV L.P.
85-1055644 DE PPFA Credit Opportunities | GP LLC
85-1004202 DE CAA — PPFA Credit Opportunities Fund | L.P.
85-1023345 DE PPFA Credit Opportunities Fund | L.P.
95-3769814 97268 AZ Pacific Life & Annuity Company
61-1521500 DE |Pacific Life Fund Advisors LLC
61-1521500 DE Pacific Life Fund Advisors LLC
61-1521500 DE Pacific Life Trade Receivable GP LLC
83-0796120 DE |Pacific Life Investment Grade Trade Receivable Fund L.P.
95-1079000 DE Pacific Life Purchasing LLC
81-2527906 DE Pacific Private Credit Fund Il L.P.
82-3274195 DE Pacific Private Credit Fund Il L.P.
83-1842548 DE Pacific Private Credit Fund IV L.P.
86-1843877 DE Pacific Private Credit Fund V L.P.
99-3578576 DE Pacific Private Credit Opportunities Fund Il L.P.
46-4076972 DE Pacific Private Equity Incentive Allocation LLC
46-4081630 DE Pacific Private Equity Fund | L.P.
93-3941028 DE Pacific Private Equity Fund II-A L.P.
93-2228353 DE |Pacific Private Equity Fund Il L.P.
81-2546748 DE Pacific Private Equity Opportunities Fund Il L.P.
92-0559885 DE |Pacific Private Equity Opportunities Fund 1I-B LLC
82-3258645 DE Pacific Private Equity Opportunities Fund III L.P.
83-1828750 DE Pacific Private Equity Opportunities Fund IV L.P.
86-1896517 DE Pacific Private Equity Opportunities Fund V L.P.
93-4075957 DE Pacific Private Equity Opportunities Fund VI L.P.
82-4117401 DE Pacific Private Feeder Fund Il LP
83-3991753 DE Pacific Private Feeder Fund Il L.P.
85-3467221 DE Pacific Private Feeder Fund IV L.P.
95-2594489 DE Pacific Select Distributors, LLC
33-0769203 DE Pacific Life Re Holdings LLC

BMU Pacific Life Holdings Bermuda Limited

GBR Pacific Life Re Services Limited

SGP Pacific Life Re Services Singapore Pte. Limited

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

BMU Pacific Life Services Bermuda Limited

GBR UnderwriteMe Limited

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

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

BMU Pacific Life Re International Limited

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

95-3433806

93-6392580
95-1079000
95-1079000

Various

DE
CA
CYM
CYM
DE
DE

DE
CYM
CYM

MA

IF 2010-355 N Rock Island LLC
Pacific Life Foundation

Pacific Life Funding, LLC

Pacific Life Global Funding

Pacific Life Global Funding Il

Pacific Life Group Trust

Pacific Life Insurance Company Retirement Incentive Savings Plan
Pacific Life Short Term Funding, LLC
Pacific Pilot Funding

Pacific Pilot Funding Il

Pacific Select Fund
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Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
33-0769202 .. Pacific Mutual Holding Company .

..|Pacific Life Group ...

..| 33-0769203 ..
..[91-2025652 ..
.195-1079000 ..

................. 58-1516006 ..

.|26-1220784 ..
95-1079000 ..
95-1079000 ..
..[95-1079000 ..
99-2816397 ..
86-0966932 ..
..|95-1079000 ..
33-0738940 ..
33-0738940 ..
..[95-1079000 ..
95-1079000 ..
99-2238623 ..

. 95-1079000
92-0583810 ..
88-3228031 ..
88-3153970 ..

88-3178533 ..
..| 95-1079000 ..
82-1256174 ..
82-1235929 ..
..[95-1079000 ..
84-3246397 ..

Pacific LifeCorp ..
Pacific Life & Annuity Services, Inc.
Pacific Life Insurance Company e
Confederation Life Insurance and Annuity

COMPANY . eeeeeeee e e
Pacific Alliance Reinsurance Company of

Vermont
Pacific Asset Holding LLC ..
700 Main Street LLC
Gallery Limited Member, LLC ..
Gallery Place MRP-GFI Venture, LLC
Grayhawk Golf Holdings, LLC ..
Grayhawk Golf Club L.L.C.
Las Vegas Golf I, LLC
Angel Park Golf, LLC
Pacific TriGuard Partners LLC
PL 283 Commerce Member, LLC
283 Commerce Hub Venture, LLC ...
PL 315 Elden Member, LLC
315 Elden Multifamily JV Investors LLC

315 Elden Street Multifamily Partners LLC ... |..

315 Elden Street Owner LLC
PL 803 Division Street Member, LLC ..
Nashville Gulch Venture LLC ..
Nashville Gulch Owner LLC ..
PL 400k Member, LLC .
400 K Street, LLC ...
PL 440k Member, LLC .
440 K Street, LLC ...
PL 922 Washington Owner, LLC .
PL Adley Member, LLC ...
Redwood PL Adley LLC
DD 6075 Roswel | LLC ...
PL Allston Yard Member, LLC ..
Allston Yards Apartments, LLC ...

PL Alta Vista Newcastle MF Member, LLC ....... .

Alta Vista Newcastle Multifamily JV Investor

Alta Vista Newcastle Multifamily Partners

L .

Lost Spurs Owner LLC ........evvvvvvvvveninnnninnns

Village at Bellaire Owner LLC ...
PL Andante Member, LLC
Andante Venture LLC
Andante Owner LLC
PL Anthology Member, LLC
Anthology Venture LLC

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

.. |Pacific Mutual Holding Company
. |Pacific LifeCorp ..........

. |Pacific Asset Holding LLC .
. | Grayhawk Golf Holdings, LLC .
. |Pacific Asset Holding LLC .

.. |Pacific Asset Holding LLC .
.. |PL 315 Elden Member, LLC ..
..|315 Elden Multifamily JV Investors
.. |315 Elden Street Multifamily Partners LL
.. |Pacific Asset Holding LLC ....
.. |PL 803 Division Street Member, LLC .
.. |Nashville Gulch Venture LLC .
.. |Pacific Asset Holding LLC .
.. |PL 400k Member, LLC .........
.. |Pacific Asset Holding LLC .
.. |PL 440k Member, LLC ......
.. |Pacific Asset Holding LLC .
.. |Pacific Asset Holding LLC .
.. |PL Adley Member, LLC ..
.. | Redwood PL Adley LLC .....
.. |Pacific Asset Holding LLC .
. |PL Allston Yard Member, LLC .

. |Pacific Asset Holding LLC .

. |Pacific Asset Holding LLC .

Pacific LifeCorp

Pacific Life Insurance Company ...............

Pacific Life Insurance Company ...
Pacific Life Insurance Company ...
Pacific Asset Holding LLC ....

Gallery Limited Member, LLC .
Pacific Asset Holding LLC ....

Pacific Asset Holding LLC ....
Las Vegas Golf I, LLC

Pacific Asset Holding LLC ....
PL 283 Commerce Member, LLC .

Pacific Asset Holding LLC

PL Alta Vista Newcastle MF Member, LLC ....
Alta Vista Newcastle Multifamily JV

Investor LLC ..ovveviiiiiiiiiiiieeccece
Alta Vista Newcastle Multifamily Partners

PL Andante Member, LLC
Andante Venture LLC

.. [Ownership..
. | Ownership..

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

. | Ownership..

. | Ownership..
. | Ownership

.. | Ownership..
. | Ownership..

. | Ownership..

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

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

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

PL Anthology Member, LLC

Ownership

OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee |

Ownership
Ownership

Ownership
Ownership
Ownership
Ownership..
Ownership..

Ownership..

Ownership..

Ownership

ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .
ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee .

ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee .

Ownership

. | Ownership..

Ownership

.100.000 ...
.100.000 ...

.100.000 ...

.100.000 ...

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

..10.000 ...

..95.000 ...
.100.000 ...

.100.000 ...

.100.000 ...
.100.000 ...

.100.000 ...

..90.000 ...

90.000 ....

100.000 ...

.100.000 ...
.100.000 ...

..90.000 ...

.100.000 ...
.100.000 ...

..90.000 ...

Pacific Mutual
Pacific Mutual
Pacific Mutual

Pacific Mutual

Pacific Mutual
Pacific Mutual
Pacific Mutual
Pacific Mutual
Pacific Mutual
Pacific Mutual
Pacific Mutual
Pacific Mutual
Pacific Mutual
Pacific Mutual
Pacific Mutual
Pacific Mutual

..|Pacific Mutual
..|Pacific Mutual
..|Pacific Mutual
.|Pacific Mutual
.|Pacific Mutual
..|Pacific Mutual
.|Pacific Mutual
..|Pacific Mutual
..|Pacific Mutual
..|Pacific Mutual
..|Pacific Mutual
.|Pacific Mutual
..|Pacific Mutual
..|Pacific Mutual
.|Pacific Mutual
..|Pacific Mutual
..|Pacific Mutual
.|Pacific Mutual

..|Pacific Mutual

Pacific Mutual

Pacific Mutual

Pacific Mutual
Pacific Mutual
Pacific Mutual
Pacific Mutual
Pacific Mutual
Pacific Mutual

Holding Company

Holding Company ...

Holding Company
Holding Company
Holding Company

Holding Company
Holding Company

Holding Company ...

Holding Company
Holding Company

Holding Company ...

Holding Company
Holding Company

Holding Company ...

Holding Company
Holding Company

Holding Company ...
Holding Company ...
Holding Company ...
Holding Company ...
Holding Company ...
Holding Company ...
Holding Company ...
Holding Company ...
Holding Company ...
Holding Company ...
Holding Company ...
Holding Company ...
Holding Company ...
Holding Company ...
Holding Company ...
Holding Company ...
Holding Company ...

Holding Company
Holding Company
Holding Company
Holding Company

Holding Company
Holding Company
Holding Company
Holding Company
Holding Company
Holding Company
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84-3298163 .. Anthology Owner LLC Anthology Venture LLC ... Ownership .100.000 ...|Pacific Mutual Holding Company ..No
84-3246397 Anthology CEA Owner LLC .. .. |Anthology Venture LLC . | Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ... ....N0..
95-1079000 PL Aptakisic Member, LLC ... .. |Pacific Asset Holding LLC . .. | Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ... ....N0..
33-3276883 Aptakisic Road Venture, LLC .. |PL Aptakisic Member, LLC .. . [Ownership.. .}..95.000 ....|Pacific Mutual Holding Company ... ....N0..
95-1079000 PL Arkins Member, LLC . .. |Pacific Asset Holding LLC . . | Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ... ....N0..
87-1535356 2950 Arkins Owner, LLC ... .. |PL Arkins Member, LLC ... . | Ownership.. ..}..90.000 ....|Pacific Mutual Holding Company ... ....N0..
87-3824344 2950 Arkins Commercial, LLC .. .. |2950 Arkins Ouwner, LLC .. . | Ownership.. .100.000 ...|Pacific Mutual Holding Company ... ....N0..
87-3757470 2950 Arkins Residential, LLC . ..|2950 Arkins Ouner, LLC .. Ownership.. ..|Pacific Mutual Holding Company ... ....N0..
95-1079000 PL Ascend Member, LLC ........... .. |Pacific Asset Holding LLC . . | Ownership.. ..|Pacific Mutual Holding Company ... ....N0..
33-3469801 PEP 11 Ascend Club Investor, LLC .. .. |PL Ascend Member, LLC ...... . | Ownership.. ..|Pacific Mutual Holding Company ... ....N0..
33-3472856 9405 Ascend Falls Holdings, LLC .. |PEP 11 Ascend Club Investor, LLC . . | Ownership.. ..|Pacific Mutual Holding Company ... ....N0..
33-3472856 9405 Ascend Falls Owner, LLC . .. | 9405 Ascend Falls Holdings, LLC . | Ownership.. .|Pacific Mutual Holding Company ... ....N0..
95-1079000 PL Aster Member, LLC ............ .. |Pacific Asset Holding LLC .... Ownership.. ..|Pacific Mutual Holding Company ... ....N0..
84-1985886 Alston Manor Investors JV LLC .. |PL Aster Member, LLC .. Ownership.. ..|Pacific Mutual Holding Company ... ....N0..

..| 951079000 .. PL Bala Cynwyd Member, LLC . |Pacific Asset Holding LLC . . | Ownership.. ..|Pacific Mutual Holding Company ... ....No..
99-4600475 .. Bala Cynwyd Holdings LLC ... PL Bala Cynwyd Member, LLC ... Ownership ..|Pacific Mutual Holding Company ....No
95-1079000 .. PL Beardslee Member, LLC Pacific Asset Holding LLC .... Ownership ..|Pacific Mutual Holding Company ....No

..| 82-1550435 .. Village at Beardslee Investor, LLC . |PL Beardslee Member, LLC Ownership.. ..|Pacific Mutual Holding Company ... ... No..
82-1550515 .. Village at Beardslee Phase |, LLC .... Village at Beardslee Investor, LLC .......... Ownership ..|Pacific Mutual Holding Company ... N0
82-1558241 .. Village at Beardslee Phase II, LLC .. Village at Beardslee Investor, LLC . .. | Ownership ..|Pacific Mutual Holding Company ... No.

..| 951079000 .. PL Brightleaf Member, LLC . |Pacific Asset Holding LLC .... . | Ownership.. ..|Pacific Mutual Holding Company ... .. No..
88-4392028 .. Brightleaf Venture LLC PL Brightleaf Member, LLC .... . | Ownership ..|Pacific Mutual Holding Company ..No
92-1360678 .. Brightleaf Owner LLC Brightleaf Venture LLC Ownership ..|Pacific Mutual Holding Company ......... ..No

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

..| 951079000 .. PL Canyon Park Member, LLC . |Pacific Asset Holding LLC . . | Ownership.. ..|Pacific Mutual Holding Company ... .. No..
88-3397042 .. Canyon Park JV LLC PL Canyon Park Member, LLC ... Ownership ..|Pacific Mutual Holding Company ......... ..No
95-1079000 .. PL Cedarwest Member, LLC ... Pacific Asset Holding LLC . | Ownership ..|Pacific Mutual Holding Company ......... ..No

..| 84-1816250 .. Cedarwest JV LLC . |PL Cedarwest Member LLC . . | Ownership.. ..|Pacific Mutual Holding Company ... .. No..
84-1780378 .. Cedarwest Bend LLC Cedarwest JV LLC Ownership ..|Pacific Mutual Holding Company ......... ...No
95-1079000 .. PL Chapter Michigan Member, LLC Pacific Asset Holding LLC Ownership ..|Pacific Mutual Holding Company ......... ... No.

..| 33-4882051 .. Chapter at Ann Arbor JV, LLC . . |PL Chapter Michigan Member, LLC Ownership.. ..|Pacific Mutual Holding Company ... .. No..
33-4881773 .. Chapter at Ann Arbor, LLC Chapter at Ann Arbor JV, LLC Ownership ..|Pacific Mutual Holding Company ......... ..No
95-1079000 .. PL CorAm LLC Pacific Asset Holding LLC .... . | Ownership ..|Pacific Mutual Holding Company ..No

..| 95-1079000 .. PL Dean Member, LLC . . |Pacific Asset Holding LLC . . | Ownership.. .|Pacific Mutual Holding Company ... .. No..
99-4716124 .. Dean Investor, LLC PL Dean Member, LLC Ownership ..|Pacific Mutual Holding Company ... N0
20-3217632 .. PREG San Antonio Apartments, LP ... Dean Investor, LLC Ownership ..|Pacific Mutual Holding Company ... No.

..| 47-3166099 .. San Antonio Apartments, LLC .. . |PREG San Antonio Apartments, LP Ownership.. ..|Pacific Mutual Holding Company ... .. No..
95-1079000 .. PL Deer Run Member, LLC Pacific Asset Holding LLC Ownership ..|Pacific Mutual Holding Company ..No
83-1232815 .. Deer Run JV LLC PL Deer Run Member, LLC . . | Ownership ..|Pacific Mutual Holding Company ..No

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

..| 95-1079000 .. PL DTC Member, LLC ..... .. |Pacific Asset Holding LLC . . | Ownership.. ..|Pacific Mutual Holding Company ... ... No..
..| 88-1164622 .. Legacy/PL DTC JV LLC . |PL DTC Member, LLC .... Ownership.. ..|Pacific Mutual Holding Company ... ... NO..
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88-1192551 .. Legacy DTC Owner LLC Legacy/PL DTC JV LLC .. | Ownership .100.000 ...|Pacific Mutual Holding Company ..No
95-1079000 PL Evo Union Member, LLC .. |Pacific Asset Holding LLC . . | Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ... ....N0..
88-4043620 Evo Union Park Venture, LLC .. .. |PL Evo Union Member, LLC .. . | Ownership.. ..}..87.500 ....|Pacific Mutual Holding Company ... ....N0..
88-3999235 Evo Union Park Property Owner, LLC .. |Evo Union Park Venture, LLC . . | Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ... ....N0..
95-1079000 PL Fairfax Gateway Member, LLC . .. |Pacific Asset Holding LLC .... . | Ownership.. ..}.100.000 ... |Pacific Mutual Holding Company ... ....No..
83-2205761 Fairfield Fairfax Gateway LLC ... .. |PL Fairfax Gateway Member, LLC . | Ownership.. ..90.000 ....|Pacific Mutual Holding Company ... ....N0..
95-1079000 PL Fountain Springs Member, LLC .. |Pacific Asset Holding LLC ....... . | Ownership.. ..|Pacific Mutual Holding Company ... ....N0..
86-3682155 Fountain Springs JV LLC . .. |PL Fountain Springs Member, LLC Ownership.. ..|Pacific Mutual Holding Company ... ....N0..
86-3652580 Fountain Springs LLC ..... .. |Fountain Springs JV LLC .... . | Ownership.. .|Pacific Mutual Holding Company ... ....N0..
95-1079000 PL Four Westlake Owner, LLC .. |Pacific Asset Holding LLC . . | Ownership.. .|Pacific Mutual Holding Company ... ....N0..
95-1079000 PL Fusion Member, LLC . .. |Pacific Asset Holding LLC . . | Ownership.. ..|Pacific Mutual Holding Company ... ....N0..
88-3630811 Fusion MF Venture LLC . .. |PL Fusion Member, LLC ...... Ownership.. ..|Pacific Mutual Holding Company ... ....N0..
95-1079000 PL GAAV Member, LLC .......... .. |Pacific Asset Holding LLC . . | Ownership.. ..|Pacific Mutual Holding Company ... ....N0..
84-4784190 Greystar Active Adult Venture I, LP . .. |PL GAAV Member, LLC ............ .. | Ownership.. ..|Pacific Mutual Holding Company ... ....N0..

..| 88-3236761 .. GS AA Avenu Natick HoldCo, LLC . . |Greystar Active Adult Venture I, LP .. | Ownership.. .|Pacific Mutual Holding Company ... ....N0..
88-3236904 .. GS AA Avenu Natick Owner, LLC ... GS AA Avenu Natick HoldCo, LLC ............... Ownership .|Pacific Mutual Holding Company ....No
88-3219075 .. GS AA Draper HoldCo, LLC ... Greystar Active Adult Venture I, LP ........ Ownership .|Pacific Mutual Holding Company ....No

..| 88-3222470 .. GS AA Draper Owner, LLC . .| GS AA Draper HoldCo, LLC .. | Ownership.. .|Pacific Mutual Holding Company ... ... No..
87-3753100 .. GS AA Kierland HoldCo LLC .. Greystar Active Adult Venture I, LP ........ Ownership .|Pacific Mutual Holding Company ... N0
87-3753334 .. GS AA Kierland Owner LLC GS AA Kierland HoldCo LLC .....cceeeeeeeeennnns Ownership .|Pacific Mutual Holding Company ... No.

.| 92-1659428 .. GS AA Naperville HoldCo, LLC . . |Greystar Active Adult Venture . | Ownership.. .|Pacific Mutual Holding Company ... .. No..
92-1659175 .. GS AA Naperville Owner, LLC GS AA Naperville HoldCo, LLC Ownership .|Pacific Mutual Holding Company ..No
84-4833452 .. GS AA Riverwalk HoldCo, LLC .. Greystar Active Adult Venture Ownership .|Pacific Mutual Holding Company ......... ..No

..| 84-4812035 .. GS AA Riverwalk Owner, LLC .... . |GS AA Riverwalk HoldCo, LLC .. | Ownership.. .|Pacific Mutual Holding Company ... .. No..
84-4865459 .. GS AA San Marcos HoldCo, LLC .... Greystar Active Adult Venture I, LP ........ Ownership .|Pacific Mutual Holding Company ......... ... N0
84-4923357 .. GS AA San Marcos Owner, LLC GS AA San Marcos HoldCo, LLC Ownership .|Pacific Mutual Holding Company ......... ... No.

..| 84-5012344 .. GS AA Stapleton HoldCo, LLC . |Greystar Active Adult Venture .. | Ownership.. .|Pacific Mutual Holding Company ... .. No..
84-5002983 .. GS AA Stapleton Owner, LLC .... GS AA Stapleton HoldCo, LLC .....ccvvvvvveneens Ownership .|Pacific Mutual Holding Company ......... ..No
88-3176143 .. GS AA Village5 HoldCo, LLC Greystar Active Adult Venture I, LP ........ Ownership .|Pacific Mutual Holding Company ......... ..No

..| 88-3211782 .. GS AA Villageb Owner, LLC . |GS AA Village5 Holdco, LLC .. | Ownership.. .|Pacific Mutual Holding Company ... .. No..
84-4963817 .. GS AA Vistas HoldCo LLC Greystar Active Adult Venture I, LP ........ Ownership .|Pacific Mutual Holding Company ......... ... N0
84-4944902 .. GS AA Vistas Owner LLC ... GS AA Vistas HoldCo LLC Ownership .|Pacific Mutual Holding Company ......... ... No.

..| 951079000 .. PL Gramax Member, LLC . . |Pacific Asset Holding LLC . . | Ownership.. ..|Pacific Mutual Holding Company ... .. No..
85-0814463 .. ASI Gramax LLC PL Gramax Member, LLC Ownership ..|Pacific Mutual Holding Company ......... ..No
95-1079000 .. PL Hadley Member, LLC .... Pacific Asset Holding LLC .... Ownership .|Pacific Mutual Holding Company ..No

..| 99-4744166 .. Hadley Investor, LLC . |PL Hadley Member, LLC ... Ownership.. .|Pacific Mutual Holding Company ... .. No..
81-3815385 .. 525 East Evelyn, LP .... Hadley Investor, LLC Ownership ..|Pacific Mutual Holding Company ... N0
84-3092323 .. Hadley Apartments, LLC 525 East Evelyn, LP . | Ownership .|Pacific Mutual Holding Company ... No.
..|95-1079000 .. PL Hana Place Member, LLC . |Pacific Asset Holding LLC . . | Ownership.. ..|Pacific Mutual Holding Company ... .. No..
83-2845622 .. Hana Place JV LLC PL Hana Place Member, LLC . | Ownership ..|Pacific Mutual Holding Company ..No
83-2862606 .. Hana Place Seattle LLC Hana Place JV LLC . | Ownership .|Pacific Mutual Holding Company ..No

..| 95-1079000 .. PL Hawkins Press Member, LLC . . |Pacific Asset Holding LLC . Ownership.. .|Pacific Mutual Holding Company ... .. No..
87-2075960 .. Hawkins Press Investors JV, LLC PL Hawkins Press Member, LLC ... . | Ownership ..|Pacific Mutual Holding Company ... N0
95-1079000 .. PL Heather Estates Member, LLC . Pacific Asset Holding LLC Ownership ..|Pacific Mutual Holding Company ... No.

..| 88-3415673 .. Heather Estates JV LLC . |PL Heather Estates Member, LLC . [Ownership.. ..|Pacific Mutual Holding Company ... ..No..
95-1079000 .. PL Highgate Member, LLC Pacific Asset Holding LLC Ownership ..|Pacific Mutual Holding Company ..No
92-1962907 .. Amherst Investors JV LLC ... PL Highgate Member, LLC .... Ownership ..|Pacific Mutual Holding Company ... N0
..|92-2014477 .. KPL Amherst Owner LLC .... .. |Amherst Investors JV LLC .. . | Ownership.. .|Pacific Mutual Holding Company ... ... No..
..]95-1079000 .. PL Highridge Member, LLC . |Pacific Asset Holding LLC . . | Ownership.. .|Pacific Mutual Holding Company ... ... NO..
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33-3264428 .. Peacock Ridge Apartments Partners LLC ........ PL Highridge Member, LLC .......ccccuvvunnnnnnen Ownership ..90.000 ....|Pacific Mutual Holding Company ..No
33-3141421 Peacock Ridge Apartments, LLC ... .. |Peacock Ridge Apartments Partners LLC ..... Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ... ....N0..
95-1079000 PL Lakemont Member, LLC ........... .. |Pacific Asset Holding LLC .... . | Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ... ....N0..
81-2465746 Overlook at Lakemont Venture LLC .. |PL Lakemont Member, LLC .... . | Ownership.. ..}..88.000 ....|Pacific Mutual Holding Company ... ....N0..
95-1079000 PL LasCo Owner, LLC .... .. |Pacific Asset Holding LLC . . | Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ... ....N0..
95-1079000 PL Little Italy Member, LLC .. .. |Pacific Asset Holding LLC .... . | Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ... ....N0..
84-2725289 Little Italy Apartments LLC ..|PL Little Italy Member, LLC . . [Ownership.. ..69.185 ....|Pacific Mutual Holding Company ... ....N0..
95-1079000 PL Loso Member, LLC .......... .. |Pacific Asset Holding LLC . .. | Ownership.. 100.000 ...|Pacific Mutual Holding Company ... ....N0..
87-3318882 South & Hollis Investors JV LLC .. |PL Loso Member, LLC ............ . [Ownership.. 85.000 ....|Pacific Mutual Holding Company ... ....N0..
86-2243446 KA Loso Investors LLC .... .. |South & Hollis Investors JV LLC . | Ownership.. 73.743 ....|Pacific Mutual Holding Company ... ....N0..
86-2243446 KA LOSO Holdings LLC ... .. |KA Loso Investors LLC ... Ownership.. 100.000 ...|Pacific Mutual Holding Company ... ....N0..
95-1079000 PL Marina Shores Member, LLC . .. |Pacific Asset Holding LLC . . | Ownership.. 100.000 ...|Pacific Mutual Holding Company ... ....N0..
33-4376451 6700 PCH Owner, LLC ............. .. |PL Marina Shores Member, LLC .. | Ownership.. 90.000 ....|Pacific Mutual Holding Company ... ....N0..
..| 95-1079000 .. PL Metropolitan Member, LLC . |Pacific Asset Holding LLC .... . | Ownership.. 100.000 ...|Pacific Mutual Holding Company ... ....N0..
99-4735595 .. Metropolitan Investor, LLC .... PL Metropolitan Member, LLC .... Ownership 100.000 ...|Pacific Mutual Holding Company ... N0
San Mateo West, a California Limited
94-3206415 .. Partnership ......eeeeeeeeeeeeveeeeeeeiieeeeeeeeeeeenens L CA] e NIA....... Metropolitan Investor, LLC ...........evvveeee Ownership ..39.000 ....|Pacific Mutual Holding Company ....No
95-1079000 .. PL Milieu Guarantor, LLC ... DE.....[...... NIA....... Pacific Asset Holding LLC .... . | Ownership .100.000 ...|Pacific Mutual Holding Company ... No.
..| 951079000 .. PL Monterone Member, LLC ... ...NIA.......|Pacific Asset Holding LLC . . | Ownership.. .100.000 ...|Pacific Mutual Holding Company ... ... No..
82-1850100 .. Monterone Apartment Investor, LLC .... DE.....[...... NIA....... PL Monterone Member, LLC Ownership ..|Pacific Mutual Holding Company ... No.
95-1079000 .. PL Monte Vista Member, LLC . DE.....[...... NIA....... Pacific Asset Holding LLC .... Ownership ..|Pacific Mutual Holding Company ..No
..| 88-1939284 .. Monte Vista JV LLC ...NIA....... | PL Monte Vista Member, LLC Ownership.. ..|Pacific Mutual Holding Company ... .. No..
88-1966680 .. Monte Vista Preservation LP .. CA....f.ois NIA....... Monte Vista JV LLC Ownership ..|Pacific Mutual Holding Company ..No
95-1079000 .. PL Moreland Member, LLC DE.....[...... NIA....... Pacific Asset Holding LLC . | Ownership .|Pacific Mutual Holding Company ..No
..|99-4704529 .. Moreland Investor, LLC . |PL Moreland Member, LLC . .. | Ownership.. ..|Pacific Mutual Holding Company ... ... No..
94-3375288 .. Fourth Avenue, LLC Moreland Investor, LLC . | Ownership ..|Pacific Mutual Holding Company ... No.
95-1079000 .. PL Mortgage Fund, LLC Pacific Asset Holding LLC .... . | Ownership .|Pacific Mutual Holding Company ..No
..| 95-1079000 .. PL One Jefferson Member, LLC . . |Pacific Asset Holding LLC .... . | Ownership.. ..|Pacific Mutual Holding Company ... .. No..
81-3664344 .. One Jefferson Venture LLC PL One Jefferson Member, LLC ... . | Ownership ..|Pacific Mutual Holding Company ... N0
95-1079000 .. PL Park Row Member, LLC Pacific Asset Holding LLC .... Ownership .|Pacific Mutual Holding Company ... No.
..| 87-3671804 .. Park Row Apartment Partners, LLC .. . |PL Park Row Member, LLC Ownership.. ..|Pacific Mutual Holding Company ... ....N0..
87-3601538 .. Park Row Apartments, LLC Park Row Apartment Partners, LLC .... Ownership .|Pacific Mutual Holding Company ....No
95-1079000 .. PL Peoria Member, LLC Pacific Asset Holding LLC . Ownership .|Pacific Mutual Holding Company ....No
95-1079000 205 Peoria Street Owner, LLC . .. |PL Peoria Member, LLC ...... . | Ownership.. .|Pacific Mutual Holding Company ... ....N0..
95-1079000 PL Pretium Trust Owner, LLC .. .. |Pacific Asset Holding LLC . . | Ownership.. .|Pacific Mutual Holding Company ... ....N0..
95-1079000 PL Radian Member, LLC ....... .. |Pacific Asset Holding LLC . . | Ownership.. .|Pacific Mutual Holding Company ... ....N0..
88-3459110 Radian Partners Group LLC ..... .. |PL Radian Member, LLC ...... . | Ownership.. ..|Pacific Mutual Holding Company ... ....N0..
88-3448107 Radian Partners Property Owner LLC .. |Radian Partners Group LLC . . | Ownership.. .|Pacific Mutual Holding Company ... ....N0..
95-1079000 PL Reed Row Member, LLC ..... .. |Pacific Asset Holding LLC . Ownership.. ..|Pacific Mutual Holding Company ... ....No..
46-4501749 KJ Florida Avenue JV LLC ... .. |PL Reed Row Member, LLC .... .. | Ownership.. ..|Pacific Mutual Holding Company ... ....N0..
46-4349991 KJ Florida Avenue Property LLC . .. |KJ Florida Avenue JV LLC .. . | Ownership.. .|Pacific Mutual Holding Company ... ....N0..
95-1079000 PL Reno Member, LLC .......... .. |Pacific Asset Holding LLC . . | Ownership.. .|Pacific Mutual Holding Company ... ....N0..
82-1578285 NPLC BV Manager LLC .......... .. |PL Reno Member, LLC ...... . [Ownership.. ..|Pacific Mutual Holding Company ... ....N0..
82-1595140 NPLC BV Investment Company LLC . .. |NPLC BV Manager LLC ...... . [Ownership.. ..|Pacific Mutual Holding Company ... ....N0..
95-1079000 PL SFR HD Member, LLC . .. |Pacific Asset Holding LLC . . | Ownership.. ..|Pacific Mutual Holding Company ... ....No..
86-3271879 SFR V-HD LP .......... .. |PL SFR HD Member, LLC Ownership.. ..|Pacific Mutual Holding Company ... ....No..
86-3318561 SFR JV-HD Equity LLC .. ..|SFR JV-HD LP ... Ownership.. .|Pacific Mutual Holding Company ... ....No..
..|92-2052091 .. SFR JV-HD TL Equity A LLC .. .|SFR VD LP ... Ounership.. .|Pacific Mutual Holding Company ... ... N0..
92-1993486 .. SFR JV-HD TL Borrower A LLC SFR JV-HD TL Equity A LLC . | Ownership .|Pacific Mutual Holding Company LNOL e
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92-2093705 .. SFR JV-HD TL Equity B LLC SFR JV-HD LP Ounership .100.000 ... |Pacific Mutual Holding Company .. No
92-2026498 SFR JV-HD TL Borrower B LLC .. |SFR JV-D TL Equity B LLC . Ounership.. ..}.100.000 ...[Pacific Mutual Holding Company ... ... N0..
86-3292344 SFR JV-HD Property LLC ... .. |SFR JV-HD Equity LLC ..... . | Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ... ....N0..
95-1079000 PL SFR MLS Member, LLC .. |Pacific Asset Holding LLC . . | Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ... ....N0..
87-1130774 SFR JV-2 LP .. .. |PL SFR MLS Member, LLC Ownership.. ..16.129 ....|Pacific Mutual Holding Company ... ....N0..
87-4695320 SFR JV-2 2022-1 Depositor LLC ... . |SFR V-2 LP .... Ounership.. ..}.100.000 ...[Pacific Mutual Holding Company ... ... N0..
87-4669683 SFR JV-2 2022-1 Equity Owner LLC . .. |SFR JV-2 LP .... .. | Ounership.. ..}.100.000 ...|Pacific Mutual Holding Company ... ....No..
87-4641530 SFR JV-2 2022-1 Borrower LLC . .. | SFR JV-2 2022-1 Equity Owner LLC . . | Ownership.. ..}.100.000 ...[Pacific Mutual Holding Company ... ... N0..
88-2120480 SFR JV-2 2022-2 Depositor LLC ... .. |SFR V-2 LP .... . | Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ... ....N0..
88-2156967 SFR JV-2 2022-2 Equity Owner LLC . . |SFR V-2 LP .... .. | Ounership.. ..}.100.000 ...[Pacific Mutual Holding Company ... ... N0..
88-2098112 SFR JV-2 2022-2 Borrower LLC . .. |SFR JV-2 2022-2 Equity Owner LLC . . [Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ... ....No..
92-3636534 SFR JV-2 2023-1 Depositor LLC ... .. |SFR V-2 LP .... . | Ounership.. ..}.100.000 ...[Pacific Mutual Holding Company ... ... N0..
92-3610481 SFR JV-2 2023-1 Equity Owner LLC . .. |SFR V-2 LP .... .. | Ounership.. ..}.100.000 ...|Pacific Mutual Holding Company ... ....No..
92-3597614 SFR JV-2 2023-1 Borrower LLC . .. | SFR JV-2 2023-1 Equity Owner LLC . . | Ownership.. ..}.100.000 ...[Pacific Mutual Holding Company ... ... N0..

..| 88-3084042 .. SFR JV-2 DDTL Equity LLC ... SFRNV=2LP e .. | Ownership.. .4.100.000 ...[Pacific Mutual Holding Company ... ... N0..
88-3074418 .. SFR JV-2 DDTL Borrower LLC .... SFR JV-2 DDTL Equity LLC . | Ownership .100.000 ...|Pacific Mutual Holding Company ....No
88-4116985 .. SFR JV-2 NTL Equity LLC .... SFR JV-2 LP Ownership .100.000 ...|Pacific Mutual Holding Company ....No

..| 88-4092535 .. SFR JV-2 NTL Borrower LLC . |SFR JV-2 NTL Equity LLC Ounership.. ..}.100.000 ...[Pacific Mutual Holding Company ... ... No..
87-1318011 .. SFR JV-2 Equity LLC SFR JV-2 LP Ownership .100.000 ...|Pacific Mutual Holding Company ... N0
87-1106735 .. SFR JV-2 Property LLC .... SFR JV-2 Equity LLC .. | Ownership .100.000 ...|Pacific Mutual Holding Company ... No.

..| 951079000 .. PL Sky Member, LLC .. . |Pacific Asset Holding LLC . . | Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ... .. No..
99-3531814 .. Sky JV LLC PL Sky Member, LLC Ownership ..75.000 ....|Pacific Mutual Holding Company ..No
99-3272509 .. Sky Owner LLC Sky JV LLC Ownership .100.000 ...|Pacific Mutual Holding Company ......... ..No

..| 95-1079000 .. PL Stonebriar Member, LLC . |Pacific Asset Holding LLC . . | Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ... .. No..
83-1386887 .. Stonebriar Apartment Investor, LLC .. PL Stonebriar Member, LLC .. | Ounership ..90.000 ....|Pacific Mutual Holding Company ......... ... N0
95-1079000 .. PL Tessera Member, LLC Pacific Asset Holding LLC .... . | Ownership .100.000 ...|Pacific Mutual Holding Company ......... ... No.

..| 83-1584526 .. Tessera Venture LLC . . |PL Tessera Member, LLC .. . | Ownership.. ..}..90.000 ....|Pacific Mutual Holding Company ... .. No..
83-1613080 .. Tessera Owner LLC |- Tessera Venture LLC Ownership .100.000 ...|Pacific Mutual Holding Company ......... ..No
95-1079000 .. PL Timber lake Member, LLC .......cvvvvvvrvvvennnnns . Pacific Asset Holding LLC ......cceeeeeeeennnns Ownership .100.000 ...|Pacific Mutual Holding Company ......... ..No

80 South Gibson Road Apartment Investors, LLC|

47-5512147 .. PL Timber lake Member, LLC .. | Ounership ..90.000 ....|Pacific Mutual Holding Company ... N0

..| 95-1079000 .. PL TOR Member LLC ... .. |Pacific Asset Holding LLC . . | Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ... ... No..
.| 47-4506277 .. 2803 Riverside Apartment Investors, LLC . . |PL TOR Member LLC ............ .. | Ownership.. ..}..90.000 ....|Pacific Mutual Holding Company ... ... No..
95-1079000 .. PL Towerview Member, LLC .....ccovvvriieiiininnnns Pacific Asset Holding LLC . | Ownership .100.000 ...|Pacific Mutual Holding Company ... No.
87-3832863 .. Preston Ridge Holdings JV LLC PL Towerview Member, LLC Ownership ..85.000 ....|Pacific Mutual Holding Company ..No

..| 95-1079000 .. PL Town Center Member, LLC . . |Pacific Asset Holding LLC . . | Ownership.. .100.000 ...|Pacific Mutual Holding Company ... .. No..
92-2439030 .. Town Center MF Venture LLC .... PL Town Center Member, LLC Ownership ..90.000 ....|Pacific Mutual Holding Company ... N0
81-4517667 .. YW 1300 Keller Parkway LLC ..........cceeeeeeenns Town Center MF Venture LLC Ownership .100.000 ...|Pacific Mutual Holding Company ... No.
..|95-1079000 .. PL Tranquility Lake Member, LLC ................ . |Pacific Asset Holding LLC .... . | Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ... .. No..
87-3715279 .. Tranquility Lake Apartment Partners, LLC .... |.. PL Tranquility Lake Member, LLC .. Ownership ..90.000 ....|Pacific Mutual Holding Company ..No
87-3630624 .. Tranquil ity Lake Apartments, LLC . Tranquility Lake Apartment Partners, LLC . |Ownership .100.000 ...|Pacific Mutual Holding Company ......... ..No

..| 95-1079000 .. PL Trelago Member, LLC . |Pacific Asset Holding LLC .... . | Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ... .. No..
84-3836278 .. Trelago Way Investors JV LLC .... PL Trelago Member, LLC Ownership ..90.000 ....|Pacific Mutual Holding Company ......... ... N0
95-1079000 .. PL Trimble Member, LLC Pacific Asset Holding LLC .... . | Ownership .100.000 ...|Pacific Mutual Holding Company ......... ... No.

..| 33-2513027 .. Trimble Building A Holdings LLC .|PL Trimble Member, LLC . | Ownership.. ..}..95.000 ....|Pacific Mutual Holding Company ... ..No..
95-1079000 .. PL Troy Tower Ouner, LLC Pacific Asset Holding LLC .... . | Ownership .100.000 ...|Pacific Mutual Holding Company ......... ..No
95-1079000 .. PL Tupelo Member, LLC ...coovvvrveeiiiiiiiiieeeees Pacific Asset Holding LLC .... Ownership .100.000 ...|Pacific Mutual Holding Company ......... ..No

..| 84-2252135 .. Tupelo Alley Apartment Investors, LLC . . . |PL Tupelo Member, LLC Ownership.. ..}..90.000 ....|Pacific Mutual Holding Company ... .. No..
84-2492971 .. Tupelo Alley OQuner, LLC .....ovvvvvvvvvvvvnnnnnnnns Tupelo Alley Apartment Investors, LLC ..... Ownership .100.000 ... |Pacific Mutual Holding Company ......... .. No
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95-1079000 .. PL Van Buren Member, LLC Pacific Asset Holding LLC .... Ownership ..|Pacific Mutual Holding Company ..No
81-1841112 1035 Van Buren Holdings, L.L.C. .. |PL Van Buren Member, LLC .. . | Ownership.. ..|Pacific Mutual Holding Company ... ....N0..
61-1788296 1035 Van Buren, L.L.C. ... .. | 1035 Van Buren Holdings, L.L.C. .. | Ownership.. .|Pacific Mutual Holding Company ... ....N0..
95-1079000 PL Vantage Member, LLC ... .. |Pacific Asset Holding LLC .... . | Ownership.. ..|Pacific Mutual Holding Company ... ....N0..
38-4098145 Vantage Post Oak Apartments, LLC .. .. |PL Vantage Member, LLC .. . | Ownership.. ..|Pacific Mutual Holding Company ... ....N0..
95-1079000 PL Wabash Member, LLC .... .. |Pacific Asset Holding LLC . . | Ownership.. .|Pacific Mutual Holding Company ... ....N0..
82-2382409 THC 1333 S. Vabash LLC ... .. |PL Wabash Member, LLC ...... . | Ownership.. ..|Pacific Mutual Holding Company ... ....N0..
95-1079000 PL Walnut Creek Member, LLC .. .. |Pacific Asset Holding LLC .... .. | Ownership.. ..|Pacific Mutual Holding Company ... ....N0..
85-3269025 Del Hombre Walnut Creek Holdings LLC .. |PL Walnut Creek Member, LLC . . [Ownership.. ..|Pacific Mutual Holding Company ... ....N0..
95-1079000 PL Wilder Member, LLC .... .. |Pacific Asset Holding LLC . . | Ownership.. ..|Pacific Mutual Holding Company ... ....N0..
87-2067254 Redwood PL Wilder, LLC .. |PL Wilder Member, LLC ... Ownership.. ..|Pacific Mutual Holding Company ... ....No..
87-2067063 RPL Wilder, LLC ......... .. |Redwood PL Wilder, LLC .. . | Ownership.. .|Pacific Mutual Holding Company ... ....N0..
95-1079000 PL Wilshire Member, LLC . .. |Pacific Asset Holding LLC . . | Ownership.. ..|Pacific Mutual Holding Company ... ....N0..
84-1953073 Wilshire Apartment Investors, LLC .|PL Wilshire Member, LLC .... . | Ownership.. ..|Pacific Mutual Holding Company ... ....N0..
..| 84-1953073 .. 1111 Wilshire Owner, LLC ... . [Wilshire Apartment Investors, LLC .. | Ounership.. .|Pacific Mutual Holding Company ... ....N0..
95-1079000 .. SNB HoldCo, LLC Pacific Asset Holding LLC . | Ownership .|Pacific Mutual Holding Company ....No
95-1079000 .. SNB 116 Owner, LLC S\NB HoldCo, LLC .. . | Ownership .|Pacific Mutual Holding Company ....No
..| 95-1079000 .. SNB 120 Owner, LLC .| SNB HoldCo, LLC .. Ownership.. .|Pacific Mutual Holding Company ... ... No..
95-1079000 .. SNB 124/125 Ouwner, LLC ... S\NB HoldCo, LLC .. . | Ownership .|Pacific Mutual Holding Company ... N0
95-1079000 .. SNB 540 Hotel Owner, LLC ... S\NB HoldCo, LLC .. |Ownership .|Pacific Mutual Holding Company ... No.
. ..| 951079000 .. Wildflower Member, LLC ... . |Pacific Asset Holding LLC . . | Ownership.. .|Pacific Mutual Holding Company ... .. No..
.......... eeeeeees eeeee...| 26-2387139 .. Epoch-Wi ldflower, LLC .... Wildflower Member, LLC Ownership .|Pacific Mutual Holding Company ..No
. 0709 ...|Pacific Life Group .....ccoeeeeeeeeeeeeeeees | eeees 15368 .... [46-3586207 .. Pacific Baleine Reinsurance Company ........... . Pacific Life Insurance Company ... . | Ownership .|Pacific Mutual Holding Company ......... ..No
..| 46-0831471 .. Pacific Global Asset Management LLC . R .|Pacific Life Insurance Company ... .. | Ownership.. .|Pacific Mutual Holding Company ... .. No..
95-1079000 .. Pacific Global Advisors LLC ......ccccceuuuunnnnen . Pacific Global Asset Management LLC ........ Ownership .|Pacific Mutual Holding Company ......... ... N0
36-4770311 .. Pacific Private Fund Advisors LLC .............. . Pacific Global Asset Management LLC ........ Ownership .|Pacific Mutual Holding Company ......... ... No.
..| 951079000 .. CAA-PPFA Equity Opportunities | GP LLC . |Pacific Private Fund Advisors LLC .. | Ownership.. .|Pacific Mutual Holding Company ... .. No..
86-3846394 .. CAA-PPFA Equity Opportunities Fund L.P. ..... CAA-PPFA Equity Opportunities | GP LLC .... |Ownership .|Pacific Mutual Holding Company ......... ..No
95-1079000 .. CAA-PPFA Opportunities |l GP LLC Pacific Private Fund Advisors LLC ... . | Ownership ..|Pacific Mutual Holding Company ......... ..No
..| 92-0846003 .. CAA-PPFA Opportunities Fund 11 L.P . | CAA-PPFA Opportunities Il GP LLC . | Ownership.. . |Pacific Mutual Holding Company ... .. No..
83-3631022 .. Pacific Co-Invest Credit | GP LLC ... Pacific Private Fund Advisors LLC ... . | Ownership ..|Pacific Mutual Holding Company ......... ... N0
83-3584534 .. Pacific Co-Invest Credit Fund | L.P. ... Pacific Co-Invest Credit | GP LLC ... . | Ownership .. |Pacific Mutual Holding Company ......... ... No.
..| 83-3584534 .. Pacific Co-Invest Credit Fund | L.P. .|Pacific Life Insurance Company ... . | Ownership.. ..|Pacific Mutual Holding Company ... .. No..
86-1729494 .. Pacific Co-Invest Credit Il GP LLC Pacific Private Fund Advisors LLC ... .. | Ownership .|Pacific Mutual Holding Company ......... ..No
86-1701945 .. Pacific Co-Invest Credit Fund Il L.P. ........ Pacific Co-Invest Credit Il GP LLC ......... Ownership .|Pacific Mutual Holding Company ..No
..| 831910016 .. Pacific Co-Invest Opportunities | GP LLC .... |.. . |Pacific Private Fund Advisors LLC ...... .. | Ownership.. .|Pacific Mutual Holding Company ... .. No..
83-1901561 .. Pacific Co-Invest Opportunities Fund | L.P. Pacific Co-Invest Opportunities | GP LLC . |Ownership .. |Pacific Mutual Holding Company ......... N0
83-1901561 .. Pacific Co-Invest Opportunities Fund | L.P. Pacific Life Insurance Company . | Ownership ..|Pacific Mutual Holding Company ......... N0 e
86-1814349 .. Pacific Co-Invest Opportunities Il GP LLC .. Pacific Private Fund Advisors LLC ... . | Ownership .|Pacific Mutual Holding Company ......... N0
Pacific Co-Invest Opportunities Fund Il L.P.
L 1 T I O R Pacific Co-Invest Opportunities |1 GP LLC |OWNership.......ccccuvvvvvvvvvrvuvnnnnnnnnns .. 0.070 .... |Pacific Mutual Holding Company ......... N0
Pacific Co-Invest Opportunities Fund Il L.P.
L 1 T I O R Pacific Life Insurance Company . | Ownership ..83.790 ....|Pacific Mutual Holding Company ....No
81-2502241 Pacific Private Credit Il GP LLC .. .. |Pacific Private Fund Advisors LLC .. | Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ... ....N0..
81-2527906 Pacific Private Credit Fund Il L.P . |Pacific Private Credit Il GP LLC . . | Ownership.. ..0.110 .... |Pacific Mutual Holding Company ... ....No..
81-2527906 Pacific Private Credit Fund Il L.P .. |Pacific Life Insurance Company ... . | Ownership.. ..75.790 ....|Pacific Mutual Holding Company ... ....No..
82-3306657 Pacific Private Credit |11 GP LLC .. |Pacific Private Fund Advisors LLC . | Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ... ....No..
..|82-3274195 .. Pacific Private Credit Fund 111 L.P. . |Pacific Private Credit 111 GP LLC . | Ounership.. ..0.070 .... |Pacific Mutual Holding Company ... ... N0..
82-3274195 .. Pacific Private Credit Fund 111 L.P. .. Pacific Life Insurance Company . | Ownership ..74.370 ....|Pacific Mutual Holding Company LNO e
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SCHEDULE Y

STATEMENT AS OF JUNE 30, 2025 OF THE PACIFIC LIFE & ANNUITY COMPANY

PART 1A - DETAILS OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
83-1866611 .. Pacific Private Credit IV GP LLC .......cee.. Pacific Private Fund Advisors LLC ... Ownership .100.000 ...|Pacific Mutual Holding Company
..| 83-1842548 .. Pacific Private Credit Fund IV L.P . |Pacific Private Credit IV GP LLC . . | Ownership.. .. |Pacific Mutual Holding Company ...
83-1842548 .. Pacific Private Credit Fund IV L.P. .. .. Pacific Life Insurance Company ... Ownership ..|Pacific Mutual Holding Company
Pacific Private Credit 0pportun|t|es II GP
99-3596773 .. LDE ] NIA....... Pacific Private Fund Advisors LLC ........... ONNErSNIP.ceeeeeeeeeieeeiee e .100.000 ...|Pacific Mutual Holding Company
99-3578576 .. LDE] NIA....... Pacific Life Insurance Company ............... OWNErship....ccuveriueriiiieiiieeiieens ..99.980 ....|Pacific Mutual Holding Company
Pacific Private Credit Opportunities Il GP
99-3578576 .. LLC . | Qunership .. 0.020 .... |Pacific Mutual Holding Company

. 93-2228353
81-2508604 ..
81-2546748 ..
81-2546748 ..
92-0559885 ..
92-0559885 ..

82-4117401 ..
82-4117401 ..

82-3293185 ..
82-3258645 ..
82-3258645 ..
83-1886805 ..
83-1828750 ..
83-1828750 ..
86-1953348 ..

86-1896517 ..

Pacific Private Credit V GP LLC
Pacific Private Credit Fund V L.P.
Pacific Private Credit Fund V L.P.
Pacific Private Equity | GP LLC ...
Pacific Private Equity Fund | L.P.
Pacific Private Equity Fund | L.P.
Pacific Private Equity Il GP LLC ..
Pacific Private Equity I1-A GP LLC ..
Pacific Private Equity Fund II-A L.P
Pacific Private Equity Fund II-A L.P
Pacific Private Equity Fund Il L.P.

Pacific Private Equity Fund Il L.P.

Pacific Private Equity Oppor’(umtles Il GP iR

LDE] NIA.......
LDE] NIA.......
LDE] NIA.......
Pac|f|c
I1-B LLC LDE] NIA.......
Pacific Private Equity Opportunities Fund
B LLC o DB NIA.......
Pacific Private Feeder Fund I1 LP . LDE] NIA.......
Pacific Private Feeder Fund I1 LP . LDE] NIA.......
Pacific Private Equity Opportunltles 11 GP
LLC ettt DB NIA.......
Pacific Private Equity Opportunities Fund
T LR e LDE] NIA.......
Pacific Private Equity Opportunities Fund
HILP. .. e | DB e NIA.......
Pacific Private Equity Opportunities
LLC ettt DB NIA.......
Pacific Private Equity Opportunities Fund IV
..................................................... LDE] e NTAL
Pacmc Private Equity Opportunities Fund IV
L P LDE] NIA.......
Pacific Private Equity Opportunities V GP
LLC ettt DB NIA.......
Pacific Private Equity Opportunities Fund V
...................................................... GDE ] AL

.. |Pacific Private Fund Advisors LLC
. |Pacific Private Credit V GP LLC ..
.. |Pacific Life Insurance Company ...
.. |Pacific Private Fund Advisors LLC
. |Pacific Private Equity | GP LLC ..
.. |Pacific Life Insurance Company ...
.. |Pacific Private Fund Advisors LLC
.. |Pacific Private Fund Advisors LLC ...
. |Pacific Private Equity I1-A GP LLC .
.. |Pacific Life Insurance Company
. |Pacific Private Equity 11 GP LLC

Pacific Private Equity Fund II-A L.P. .....

Pacific Private Fund Advisors LLC
Pacific Private Equity Opportunities Il GP
LLC

Pacific Life Insurance Company ...

Pacific Private Fund Advisors LLC
Pacific Private Equity Opportunities Fund
I1L.P.
Pacific Private Equity Opportunities Il GP
LLC
Pacific Life Insurance Company ...

Pacific Private Fund Advisors LLC
Pacific Private Equity Opportunities |11
GP LLC

Pacific Life Insurance Company ...

Pacific Private Fund Advisors LLC
Pacific Private Equity Opportunities IV GP
LLC et

Pacific Life Insurance Company

Pacific Private Fund Advisors LLC
Pacific Private Equity Opportunities V GP

LLC e

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

Ownership
Ownership

Ownership

. | Ownership

Ownership
Ownership

. | Qunership

. | Ownership

Ownership

Ownership

. | Ownership

Ownership
Ownership
Ownership
Ownership

Ownership

..}.100.000 ...

..0.070 ....
..|Pacific Mutual
..|Pacific Mutual
.. |Pacific Mutual
..|Pacific Mutual
.|Pacific Mutual
..|Pacific Mutual
. |Pacific Mutual
..|Pacific Mutual
.. |Pacific Mutual
..|Pacific Mutual

.100.000 ...
.0.110 ...
..78.510 ...

.99.900 ...

..0.010 ...
..35.710 ...

.100.000 ...
.0.050 ...
L79.770 ...
.100.000 ...
.0.040 ...
..79.160 ....
.100.000 ...

.0.040 ...

0.010 ....

Pacific Mutual
Pacific Mutual

Pacific Mutual

Pacific Mutual

Pacific Mutual

Pacific Mutual

Pacific Mutual

Pacific Mutual
Pacific Mutual

Pacific Mutual

Pacific Mutual

Pacific Mutual

Pacific Mutual

Pacific Mutual

Pacific Mutual

Pacific Mutual

Pacific Mutual

Holding Company ...
Holding Company ...
Holding Company ...
Holding Company ...
Holding Company ...
Holding Company ...
Holding Company ...
Holding Company ...
Holding Company ...
Holding Company ...
Holding Company ...

Holding Company
Holding Company
Holding Company
Holding Company
Holding Company
Holding Company

Holding Company
Holding Company

Holding Company
Holding Company
Holding Company
Holding Company
Holding Company
Holding Company
Holding Company

Holding Company




STATEMENT AS OF JUNE 30, 2025 OF THE PACIFIC LIFE & ANNUITY COMPANY

SCHEDULE Y

PART 1A - DETAILS OF INSURANCE HOLDING COMPANY SYSTEM

L€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) *
Pacific Private Equity Opportunities Fund V
............................................................................ 86-1896517 .. | eeeeevvveinnn | e .. DE.....]......NIA....... [Pacific Life Insurance Company ............... | Ownership.......ccccoeeiinnnnnnnnnn ) .. 88.790 ....|Pacific Mutual Holding Company ......... |....NO..cooi|ceeee oennn
............................................................................ 93-4089687 .. | ..eveerrrrinnn | e .. DE.....]......NIA....... [Pacific Private Fund Advisors LLC ........... | Ownership.........cccceeiinnnnnnnnnnnnnt . 100,000 ... | Pacific Mutual Holding Company ......... |....NO.oooi|ceeee oonnn
Pacific Private Equity Opportunities VI GP
............................................................................ 93-4075957 .. | eeeeeriiiinnn | s C DB e NTAL L [LLC eeeeeeeeeeeeeeeeeeeees | OWNETSRIPL el .. 0,040 L |Pacific Mutual Holding Company ......... |....NO.ooo e oonn
.......... ...| 93-4075957 .. .. DE.....]......NIA....... [Pacific Life Insurance Company .... . | Ownership.. ..99.960 ....|Pacific Mutual Holding Company
.......... ..| 951079000 .. ..DE.....]......NIA....... |Pacific Private Fund Advisors LLC . | Ownership.. .100.000 ...|Pacific Mutual Holding Company

..|83-3991753 .. Pacific Private Feeder Fund 111 L.P. .......... LDE] NIA....... Pacific Private Feeder Il1 GP, LLC ..

.......... . | Ownership.. .. 0.020 .... |Pacific Mutual Holding Company
.......... 83-3991753 .. Pacific Private Feeder Fund |11 L.P. . |Pacific Life Insurance Company .... . | Ownership.. .30.610 ....|Pacific Mutual Holding Company ..
.......... ...| 95-1079000 .. Pacific Private Feeder IV GP LLC .... Pacific Private Fund Advisors LLC . | Ownership.. .100.000 ...|Pacific Mutual Holding Company
.......... ...|85-3467221 .. Pacific Private Feeder Fund IV L.P. .. .. DE.....].....NIA....... [Pacific Private Feeder IV GP LLC .. Ownership.. .. 0.010 .... |Pacific Mutual Holding Company
.......... ..| 85-3467221 .. Pacific Private Feeder Fund IV L.P. .. .. DE.....]......NIA....... [Pacific Life Insurance Company .... Ownership.. ..23.070 ....|Pacific Mutual Holding Company

Pacific Private Credit Fund IV L.P. ........... LDE ] NIA....... Pacific Private Feeder Fund IV L.P. ........ ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee ..15.220 ....|Pacific Mutual Holding Company
Pacific Private Equity Opportunities Fund IV

83-1842548 ..

..[83-1828750 ..
85-1055644 ..

Pacific Private Feeder Fund IV L.P. .
.. |Pacific Private Fund Advisors LLC
. |PPFA Credit Opportunities | GP LLC

.... | Ownership.. ..9.080 .... |Pacific Mutual Holding Company
. | Ownership.. 100.000 ...|Pacific Mutual Holding Company ..

PPFA Credit Opportunities | GP LLC .

.......... 85-1023345 .. PPFA Credit Opportunities Fund | L.P. Ownership.. .. |Pacific Mutual Holding Company ..
.......... ..| 85-1023345 .. PPFA Credit Opportunities Fund | L.P. ........ Pacific Life Insurance Company Ownership.. .. |Pacific Mutual Holding Company
.......... 85-1004202 .. CAA PPFA Credit Opportunities Fund | L.P. . PPFA Credit Opportunities | GP LLC .. Ownership.. . |Pacific Mutual Holding Company

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

. 0709 ...|Pacific Life Group .

95-3769814 ..
61-1521500 ..
61-1521500 ..
..[61-1521500 ..

Pacific Life & Annuity Company
Pacific Life Fund Advisors LLC ...
Pacific Life Fund Advisors LLC ...
Pacific Life Trade Receivable GP LLC .......... .
Pacific Life Investment Grade Trade
Receivable Fund L.P. .....cccccviiiiiiiiiiinins LDE] NIA....... Pacific Life Trade Receivable GP LLC
Pacific Life Purchasing LLC .... LDE] e NIA....... Pacific Life Insurance Company
Pacific Private Equity Incentive Allocation
LLC
Pacific Select Distributors, LLC
Pacific Life Re Holdings LLC ...
Pacific Life Re Services Limited
Pacific Life Holdings Bermuda Limited ...
Pacific Life Re Services Singapore Pte
Limited oo
Pacific Life Re (Shanghai) Information
Consulting Services Co., Ltd ....oovvvvrveeeeenes .
Pacific Life Services Bermuda Limited ........
Pacific Life Re Global Limited ..........ccce...
Pacific Life Re International Limited ........
Pacific Life Re (Australia) Pty Limited .....
Pacific Life Re Holdings Limited ...............
Pacific Life Re Limited ......ccccovvvverinienuns
Pacific Services Canada Limited ................
UnderwriteMe Limited ........cccoereiiiiiinniniee .
UnderwriteMe Technology Solutions Limited
UnderwriteMe North America Corp. ...............
UnderwriteMe Australia Pty Limited
IF 2010-355 N Rock Island LLC

Pacific Life Insurance Company .
Pacific Life & Annuity Company .
.|Pacific Life Insurance Company .
Pacific Life Fund Advisors LLC ..

..|Pacific Mutual Holding Company ..
. |Pacific Mutual Holding Company ..
..|Pacific Mutual Holding Company ..
.|Pacific Mutual Holding Company

..[83-0796120 ..

. . | Management
.| 95-1079000 ..

. | Ownership..

| Pacific Mutual Holding Company
.100.000 ...|Pacific Mutual Holding Company

..| 46-4076972 ..
95-2504489 ..
33-0769203 ..

Pacific Life Insurance Company .
.. |Pacific Life Insurance Company .
.. |Pacific LifeCorp ... . | Ownership..
.|Pacific Life Holdings Bermuda Limited ...... |Ownership..
Pacific Life Re Holdings LLC .......ccceennnnn Ownership..

. | Ownership..
. | Ownership..

.100.000 ...|Pacific Mutual Holding Company
.100.000 ...|Pacific Mutual Holding Company ..
.100.000 ...|Pacific Mutual Holding Company ..
.100.000 ...|Pacific Mutual Holding Company ..
.100.000 ...|Pacific Mutual Holding Company

......................... Pacific Life Holdings Bermuda Limited ...... |Ownership............eevvvvevveveeennnnnnennt . 100,000 ... [Pacific Mutual Holding Company

Pacific Life Holdings Bermuda Limited ...... OWNErship..cooeeeeeeeeeeeeeeee e .100.000 ...|Pacific Mutual Holding Company
Pacific Life Holdings Bermuda Limited ...... Ownership.. .100.000 ...|Pacific Mutual Holding Company
Pacific Life Re Holdings LLC .......ccceennnnn Ownership.. .100.000 ...|Pacific Mutual Holding Company
Pacific Life Re Global Limited ............... Ownership.. .100.000 ...|Pacific Mutual Holding Company
.|Pacific Life Re International Limited ..... |Ownership.. .100.000 ...|Pacific Mutual Holding Company ..
Pacific Life Re International Limited ..... Ownership.. .100.000 ...|Pacific Mutual Holding Company
Pacific Life Re Holdings Limited .. Ownership.. .100.000 ...|Pacific Mutual Holding Company
Pacific Life Re Holdings LLC .... Ownership.. .100.000 ...|Pacific Mutual Holding Company
Pacific Life Holdings Bermuda Limited ...... Ownership.. .100.000 ...|Pacific Mutual Holding Company
. [UnderwriteMe Limited ..........ooeeeeeeiiiiis Ownership.. .100.000 ... |Pacific Mutual Holding Company ..
UnderwriteMe Technology Solutions Limited |Ownership.. .100.000 ...|Pacific Mutual Holding Company
UnderwriteMe Limited . | Ownership .100.000 ... |Pacific Mutual Holding Company ..
Pacific Life Insurance Company . Influence

...| 46-0520835 ..
...| 98-0391994 ..
..[98-1018533 ..




STATEMENT AS OF JUNE 30, 2025 OF THE PACIFIC LIFE & ANNUITY COMPANY

SCHEDULE Y

PART 1A - DETAILS OF INSURANCE HOLDING COMPANY SYSTEM

8¢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-
Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
................. Pacific Life Foundation Pacific Life Insurance Company ... Influence s

95-1079000 ..
95-1079000 ..

95-3433806 ..

93-6392580 ..

Pacific Life Funding, LLC
Pacific Life Global Funding ..
Pacific Life Global Funding Il
Pacific Life Group Trust ...
Pacific Life Insurance Company Retiremen
Incentive Savings Plan
Pacific Life Short Term Funding, LLC ...
Pacific Pilot Funding
Pacific Pilot Funding I11
Pacific Select Fund

.. |Pacific Life
.. |Pacific Life
. |Pacific Life

Pacific Life

Pacific Life
Pacific Life
Pacific Life

. |Pacific Life

Pacific Life

Insurance Company
Insurance Company
Insurance Company
Insurance Company ...

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

Influence..
Influence..
Influence..

Influence

Influence
Influence
Influence

Influence..

Influence

Asterisk

Explanation

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

Entities over which Pacific Life Insurance Company has significant influence or beneficial INTErest, DU [ittl1e 0 MO OWNEISNID. euiiiiiiiiiiiiie et e et et e et e e et e e ettt e e aeeeeaseeeeaseeessseeaaseeeasseeeaseeeanseeesseeaasseeenseeeasseeeasseeanseeeasseeeasseeaaseeeanseeeasseeanseeeanseeanseeeanseeeasseeenseeeanseeensseeanseeesnseeensseesnseeennsasenneennns




STATEMENT AS OF JUNE 30, 2025 OF THE PACIFIC LIFE & ANNUITY COMPANY

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

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

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

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

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

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

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

be filed with the state of domicile and electronically With the NAIC? .............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. .............. NO

YES

AUGUST FILING

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

Explanation:

Bar Code:

LR AR

9 7 2 6 8 2 0 2 5 4 9§ 0 0
ML REA AR

9 7 2 6 8 2 0 2 5 3§ 6 5 0
Reasonableness of Assumptions Certification required by Actuarial Guideline |II||I|I| |II|I||I|II||I||I||I||I||II||I||II|I|| I|I||I|II|I|| II|
XXXV [Document Identifier 445]

9 7 2 6 8 2 0 2 5 4 4 5 0 0
s e consee s s v | LRV AU
Method required by Actuarial Guideline XXXVI [Document Identifier 447]

9 7 2 6 8 2 0 2 5 4 4 7 0 0
N ||
Actuarial Guideline XXXVI [Document Identifier 448]

9 7 2 6 8 2 0 2 5 4 4 8 0 0
J e ||/

9 7 2 6 8 2 0 2 5 7 0 0 0 0

0

o
—

0 2
0 2
0 2
0 2
0 2
[]

o o
I — E—
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STATEMENT AS OF JUNE 30, 2025 OF THE PACIFIC LIFE & ANNUITY COMPANY

OVERFLOW PAGE FOR WRITE-INS

Additional Write-ins for Liabilities Line 25

1 2
Current December 31
Statement Date Prior Year
2504, CONTINGENT TESEIVE ...oeieieieeeeceeeee ettt ettt ettt e st e s e e e s e s et e e et e e et ese et es st esesesssesessesesseseanesessesenns foreseseeseninens 10,000,000 |................. 10,000,000
2505, OEher THADT TTTTES ittt ettt b bbbt e s b bbb s e s e e e e st bebesese e e s s sesesenennnnsnes [eannenennsnnesenas 4,956,693 |......cccouc. 10,694,256
2597.  Summary of remaining write-ins for Line 25 from overflow page 14,956,693 20,694,256
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STATEMENT AS OF JUNE 30, 2025 OF THE PACIFIC LIFE & ANNUITY COMPANY

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 ..........ccccevrireririrerereeeinisesseeienes e 582,846,504 |................ 497,329,191
2. Cost of acquired:
2.1 Actual cost at time of acquisition 95,630,000 119,612,500
2.2 Additional investment made after acquisition .... 32,060,378 39,275,778
3. Capitalized deferred interest and other
4. Accrual of discount
5. Unrealized valuation increase/(decrease)
6. Total gain (loss) on disposals ..(11,610,930)
7. Deduct amounts received on disposals 28,944,439 ....61,957,730
8. Deduct amortization of premium and mortgage interest points (390,761)
9. Total foreign exchange change in book value/recorded investment excluding accrued interest 124,025
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) 682,107,229 582,846,504
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, December 31 Of PHOT YEA ...........c.cueuevevcceeeeeeeeeeeeceeeeeeeeeeseeaeeesesesessaeseeesenesseaseeeesesesasasassenanna |oene 21,432,120 .... 25,848,277
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 .
8. Deduct amortization of premium, depreciation and proportional amortization
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 NONAdMItEEA @MOUNTS .........oiiiiiiee ettt e et e e st e e st e saeeeaeesseenseenseenbeenseenseensesneesneenne [oseessenseeiteenteeite et e eteans [oaeeteeteeeeeseeaeesaeenaeenes
13.  Statement value at end of current period (Line 11 minus Line 12) 21,646,860 21,432,120
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 6,971,189,766 |............ 6,402,614,097
2. Cost of bonds and stocks acquired
3. Accrual of discount
4. Unrealized valuation increase/(decrease)
5. Total gain (loss) on disposals ....(799,773)
6. Deduct consideration for bonds and stocks disposed of
7. Deduct amortization of premium 2,918,420
8. Total foreign exchange change in book/adjusted carrying value
9. Deduct current year's other than temporary impairment recognized 2,531,089
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees .... (4,463,769) 2,600,922
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10) 7,615,250,041 |............ 6,971,189,766
12. Deduct total nonadmitted amounts
13. Statement value at end of current period (Line 11 minus Line 12) 7,615,250,041 6,971,189,766
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STATEMENT AS OF JUNE 30, 2025 OF THE PACIFIC LIFE & ANNUITY COMPANY

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

During the Current Quarter for all Bond
1

s and Preferred Stock by NAIC Designation

Book/Adjusted ? ’ ¢ Book/A:r)djusted Booklﬁ?djusted Book/A7djusted Book/Aadjusted
Carrying Value Acquisitions Dispositions Non-Trading Activity Carrying Value Carrying Value Carrying Value Carrying Value
Beginning During During During End of End of End of December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
ISSUER CREDIT OBLIGATIONS (ICO)
To INAIC T (8) ottt sttt [ 2,745,163,188 |.......co.cc.. 160,259,717 |..oceeee. 160,741,284 |................. 41,218,922 |........... 2,745,163,188 |............ 2,785,900,543 ..o e 2,639,706,860
2. NAIC 2 () ettt h et h et h e b bR £ b et e ekt et b et h et be e bt b st aeetnae e enens [e e 3,131,893,963 |....cccenvene. 142,407,096 |.......cc...... 27,513,934 |, (45,328,605)|............ 3,131,893,963 |............ 3,201,458,520 |...coovvvviiieiicccene [ 2,921,050, 180
B NAIC B () ittt bbbt b et b et b ettt b [re e 24,099,915 | oo 150,000 |....ccoveevenene 4,764,287 |................. 24,099,915 |...ooooeeeeee 28,714,202 |.oeeeeeeeeeeeeeene [ 19,839,166
O Y (@ - TSP SR SRS STRTURPPRRSTTY SRR 88,567 ..t [ e 33 | 88,567 |..oeveriiiiieinne 88,600 . [ 97,285
5. INAIC 5 (8) coveveteriiiiieieie ettt ettt sttt b bt s et s st h s s st s s s e b bR s et s e et et sesesese et esesesesesesenens [erereseann et e s n et einnenens [oreteere e sienes [eeerei e enen [eees e snens [reeeesea et nnensoreen e seeien [ee e [eeee e
6. INAIC B (@) -ttt b etk e b bt b £ bbbkt b et b et b et bttt et e et e b
7. Total ICO 5,901,245,633 302,666,813 188,405,218 654,637 5,901,245,633 6,016,161,865 5,580,693,492
ASSET-BACKED SECURITIES (ABS)
NAIC 1 ... 1,362,416,712 240,335,678 129,680,568 792,332 | 1,362,416,712 |........... 1,473,864,154 | [ 1,311,701,759
9. INAIC 2 et R £ e R R R AR £ £ e R R AR R ettt ee ettt sen ettt nenenenenen [renrer e 89,071,457 ..o 23,705,883 |.......ccccvvenne 1,362,898 |, 113,489 89,071,457 111,527,931 [ v 66,213,087
TO0. NAIC 3 bbbttt b bbb e bbbt bbbt b et enens [seen et 2,927,984 ..o e 181,907 | (1,081) e 2,927,984 |.....cooveenne 2,745,002 |...ooeeeeenrieenenneees oo 3,138,184
TA. NAIC 4 ettt bt bttt h ettt h et e b e b e bt b bt b et bt bt ettt e et e et e eaes [reenereen e 1,783,020 |oeevcveiiiecieiirriiees [ 35,320 | (59,39 .o, 1,783,020 |..cocvevinnene 1,688,306 |....cvovveiieieririrccees [ 1,809,592
T2, INAIC B bbbt bbbt b bbbttt b et enens [seee e 1,307,636 |- oo 56,899 | 12,233 | 1,307,636 |....ovceceenne 1,262,970 |eeceeceeeeceereeeeees [ 1,502,476
T30 INAIC B et b bt b et h £ bt bt b et bt bt et et ettt et et et e eeen ] 22,439 14,694 891 22,439 8,636 27,221
14.  Total ABS 1,457,529,248 264,041,561 131,332,280 858,470 1,457,529,248 1,591,096,999 1,384,392,318
PREFERRED STOCK
15.
16.
17.
18.
19.
20.
21.
22. Total ICO, ABS & Preferred Stock 7,358,774,881 566,708,374 319,737,498 1,513,107 7,358,774,881 7,607,258,864 6,965,085,810
(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 i NAIC2 $ i NAIC3 $ NAIC4 $ e i NAICS5 $ i NAICE $oii




STATEMENT AS OF JUNE 30, 2025 OF THE PACIFIC LIFE & ANNUITY COMPANY

SCHEDULE DA - PART 1

Short-Term Investments

‘ Paksj 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 PriOT YEAI ........c..ooiiiiiiieiei ettt e seesse e e e saees [eseee e s e s 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
7. Deduct amortization Of PrEMIUM ........oiiiiiiiiei ettt ettt b e et eae e sheesheesbeesbe e beenbeenbeansesaeesanesneesbeesbeenbeensesnses |ooueeisesineseeses s saeesaeenes
8. Total foreign exchange change in book/adjusted carrying value
9. Deduct current year’s other than temporary impairment r€COGNIZEA ............coiiiiiiiiiiiii e |
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-748-9) .......ccoiiiiiiiiiiiieee e o
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 JUNE 30, 2025 OF THE PACIFIC LIFE & ANNUITY COMPANY

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

Book/Adjusted Carrying Value, December 31, prior year (LiNE 10, PHIOF YEAT) ........ccviveeiuereriiiiisieetesssssssssesesssssessssesessssssssssesessssssssssesesessssssssesessssnsns sesesesessssses (19,643,474)
Cost Paid/(Consideration RECEIVEA) 0N AATIIONS ............c.cuvrueieieicieieie ettt a ettt s st s et s e s e s s s s s s s e s s s e s s s e s s s naesnsane ebetsstassseassseees 992,859
Unrealized Valuation INCrEASE/(AECIEASE) ...........c.cueveueueueieiieseseeesessesesese st ssssesesesessssssssesese s s s ssses et st ssseses et s s s s s ses et sss s s seses s s s sssesesesssnsnsesesesenans | eeesssscssietanns 13,470,242

SSAP NO. 108 AUJUSEMENES ...ttt bbb bbb bbb E e E e E £ 4R E €4 E £ E £ S E £ E £ £ E e £ E e E e S E £ b e AR e b e E e e E e e b e b e e b e e bbbt e bttt ettt b b nre e

Total gain (I0SS) ON tErMINALION FECOGNIZEM ..........euiveviiiieieieeteiet sttt eese sttt ees et be b st ses bbbt s sese s s e s s sese s s e bbb s e s es e bbb s s st b e b s essn e s et e b sassssnsntes febebesassesnees (6,301,632)
Considerations received/(Paid) ON tEIMINALIONS .............cceueiiiiiieieieiicetetete sttt st s s et s s s e s s ese s s s s s esese s s s s s esesessssssnseses et s ssssssesessssnsnsesenans | fatstiesesisnenes (6,301,633)
AATIOTHZAtION ... s s s e s2s e e e e e e e e e s e e s e s et ns | Sbesiens st (927,076)
..................... (124,025)
Book/Adjusted Carrying Value at End of Current Period (LiNes 1+2+3+4+5-8+7+8+9) .......ccceuiuiuiuiieiieieicieieiieesesese st sesesenans | sasessssseesenns (6,231,473)

Adjustment to the Book/Adjusted Carrying Value of hedged item

Total foreign exchange change in Book/Adjusted Carrying Value

DedUCE NONAAMILIEA @SSELS ......ccueiiiiiitiiiicti bbbttt a et a et bt o bt oo b e e b e e bt et e e et e eab e e et e eh e oAb e e b e e bt e bt e et e e ab e eb b e sbeenbeenbeeabeeate eeabeeabeeateenreareaeeaeeares

Statement value at end of current period (LINE 10 MINUS LINE 1) ....c.cviiiueueiiiiiiieteteieisieseie et be s sss ettt s bbbt sssn st s s s s sesebebes s snsnsesesans ftsteesesasnenes (6,231,473)

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/Adjusted carrying value, December 31 of Prior YEar (LINE 6, PHOT YEAT)...........c.cvovcurueuereeeeeceeeeseseeessassesesesesessssesesesessssssssesesssssssssesasssssssssssassasas <eesssssssesesasns 5,823,757
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COIUMNY) ............ccocrueueiereeieceeeeieeeesecaes ceeseeeeeeeeaeenas 4,838,963
Add:
Change in variation margin on open contracts - Highly Effective Hedges
3.11 Section 1, Column 15, current year to date MinNUS ..........cccceiiriiiiiiis e,
3.12 Section 1, COIUMN 15, PIIOT YA .....ccuiiiiieiiiiee ittt rie s eesieese e se s s e a s sae e seabeeaesssessessaessreesreesreeas
Change in variation margin on open contracts - All Other
3.13 Section 1, Column 18, current year to date MiNUS ...........cccccoeveveveecees covverereeieeenn (4,387,082)
4,379,798 ..o (8,766,880) .....cocvennne (8,766,880)

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 ..........cccceeiiriiiiiiis e,
3.22 Section 1, COIUMN 17, PIIOT YA .....ccuiiiiiiiiiiee ittt ettt ettt see s eesieesres s e s s e e b e e e s b s sae s saabeeaesssesssessaessreesbeesreeas
Change in amount recognized
3.23 Section 1, Column 19, current year to date MinUS ...........cccccoeveveeeieies covverereeieeenns (4,387,082)
3.24 Section 1, Column 19, Prior YEAr PIUS ............cvcueveviuiieeieesieiereseisenenes eeseresessesenenes 4,379,798
3.25 SSAP NO. 108 @QJUSIMENLS ........cocviverieieiiieietetetceeece ettt tetessae e s ssess eseeassesseseaebesen e aeaesssaene sesseseseseenas (8,766,880) ................. (8,766,880)
5100} o) =TI (g Lo i o g UL I L= 0 OO
Cumulative variation margin on terminated contracts during the YEar ..............c.coeueueveueuieeeeeeiieeieveses sereseseeieeeees (10,617,979)
Less:
4.21 Amount used to adjust basis of hedged item ...
4.22 AMOUNE FECOGNIZEA ...ttt ese e es e seseseasanas eeseseseseeeas (10,617,979)
4.23 SSAP NO. 108 AQJUSIMENLS ........ceiiiiveteteeieicee ettt et teseseas eeeesesesesesee e sesassenetesees eeeseeassesses (10,617,979)
510 o) o) =TI (g Lo oy o g UL I L= OO
Dispositions gains (losses) on contracts terminated in prior year:
5.1 Total gain (loss) recognized for tErMINALIONS IN PIIOT YEAI .........oiuiiiiiiitieie ettt ettt ettt ettt et e eaeesheeebeeehe e b e e bt eabeem bt em et eaeesheeeheeebeeabeebeen Seemeeeaeesaeesaesaesaeasaeeaeeas
5.2 Total gain (loss) adjusted into the hedged item(s) for terminationNs N PriIOT YEAI ..ottt e et e e st e s Seesaesaeesaeesaesaessaesaeeaae s
Book/Adjusted carrying value at end of current period (LINES 1+2+3.3-4.3-5.1-5.2) ......ceeueueeeeeeeeeeeeeeeeeeeeeeeteseseeaeaesesesesesaesesesesessassesesesesssassstesessasanes <eassssssesssasa 10,662,720
[DLte[Vle (o) = T g ol EoTe [Ty t=To IR= T 1o U T TR

Statement value at end of current Period (LINE 6 MINUS LINE 7) ........c.cvcueueueieeeeececeeteteeeectete e seseessaete et esesssastesesesessssesesasesessssesesasesssssssesessssnsssssesesssssanan 2sesesesesasnas 10,662,720
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STATEMENT AS OF JUNE 30, 2025 OF THE PACIFIC LIFE & ANNUITY COMPANY

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

NONE

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

NONE

SI05, SI06
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STATEMENT AS OF JUNE 30, 2025 OF THE PACIFIC LIFE & ANNUITY COMPANY

SCHEDULE DB - VERIFICATION

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

Book/Adjusted Carrying Value Check

Part A, SECHON 1, COIUMN 14 ...ttt ittt sa e e e e e e e e ee e e 2 e a2 e e 2 e e s ee £ b st ses st sesns s ensene febsiebaseeases (6,231,473)

Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance..............ccccoueueeccueueueeeeeeecceeens eeeeeeneneeees 10,662,720

TOtal (LINE 1 PIUS LINE 2) ..ottt es e e s s st e s e s et essanassnasssssesesesnsnnensnsnsneneeins e 4,431,247
Part D, SECHON 1, COIUMN B ........ouiiiiiiiteietei ettt ettt e s e s e s e s s s e s s et e s s s s s e e s s s st ensesensesensess febsiebsenases 16,193,527

Part D, SECHON 1, COIUMN 7 ...ttt e s s s 222 e e n s e s e s e s es s s s e s s ns et ensesanas oebesniesnins (11,762,280)

Total (Line 3 MIinus LiN€ 4 MINUS LINE 5) .....coiuiiiiiiiiie ettt ettt sbe e st sbe b snesnesnesnesiees

Fair Value Check

Part A, Section 1, Column 16 (6,231,473)

Part B, Section 1, Column 13 (3,185,026)

TOtal (LINE 7 PIUS LINE 8) ..ottt ettt ae s s st et e s esesssnas s sssesesesessnnnensnsneneneeiee e (9,416,499)
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 5,530,807

Part D, SECHON 1, COIUMN 10 ..ottt ettt es s e e s e e s e e s e s e e e s e s e s e e s e s e e e s e s es s s e s s s s ns et nsesnae eebessiesnias (14,947,306)

Total (Line 9 minus Lin€ 10 MINUS LINE T1) .eouiiiiiiiiii ettt sttt et sbeesbeesbeenbesnesnesneneesies i

Potential Exposure Check

Part A, SECHON 1, COIUMN 27 ..ottt teee it seee st eee e es e ee e es bbb s bbb 8 bes s b e8 b eb b eb b eb bbbt b bbbt eb e fesinbesneesntes 5,373,464

Part B, SECHON 1, COIMN 20 ......iuiuuieiuititieetieetsisetstsetsesese st sseeees e e b e e e e £s b e b £ b £t e e ee e e bbb eb bbb bbbt ens oebesictesectnes 10,662,720

Part D, SECHON 1, COIUMN 12 ...ttt ettt nieiee ebesacsenecanes 16,036, 184

Total (Line 13 plus Line 14 MiINUS LINE 15) ....c.eiiiiiiiiiiieee et snenenens s 0
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STATEMENT AS OF JUNE 30, 2025 OF THE PACIFIC LIFE & ANNUITY COMPANY

SCHEDULE E - PART 2 - VERIFICATION

(Cash Equivalents)

1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying value, DeCember 31 Of PriOF YEAT ..........c.cvcveveueueieeiieeeeeteeeieee et esesss st sesss s sesessseseseseasanas [eresenseseeeeas 194,669,054 |................ 198,800,377

2. Cost Of Cash eqUIVAIENTS ACGUINET ..........c.ceiuiiiieeeeeeceeeee ettt ettt et et e s as s s st eseseseseasas s s sesesesssssnasannas |eeesenenesannes 953,026,553 |............ 1,182,758,206

3. ACCTUAL O AISCOUNT ...ttt e e e e e e e e e e e s e e e e ae e e e s e e e e e e e e e e e sseesesnsanannas [omnmmnsmnsmns e et e e e e ees [oeeee e et e

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

5. Total gain (I0SS) ON QISPOSAIS ........c.coeiiereeeieeiiieieieeeteteeeae ettt e s e st s s et e s essasa s s st esesesessasssasssesesesesesssssssssesesesessssannns |oeesesesenenesneaessstesesnneenns |oeseeasnssseseseneneneenes (703)

6. Deduct consideration received ON QISPOSAIS ............c...cviviueuiueriiieieeeeieietetesesee et e ettt ssse st ss et esesesesssessesssssesesesesessssasasesasaseses [oeeseeesnseenns 951,530,724 |........... 1,186,888,826

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

8. Total foreign exchange change in book/adjusted Carrying VAIUE ............couiiiiiiiiiiiiiieie ettt sree b s [oeeesiie s ees eaesieesae e

9. Deduct current year’s other than temporary impairment r€COGNIZEA ..........c.coouiiiiiiiiiiiiie e ees [oee s ees [oaesieesiee s
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........cccceiiieiriererereeeeeeeieieeeseeeeeesenens [ereeeeeeeeens 196,164,883 |.............. 194,669,054
11.  Deduct total NONadmitted @MOUNLS ... oo e e e e e e e e e e s nenees [snnmemnaeeese s eee e s naeeennes [eeeees e e et e e
12.  Statement value at end of current period (Line 10 minus Line 11) 196,164,883 194,669,054
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STATEMENT AS OF JUNE 30, 2025 OF THE PACIFIC LIFE & ANNUITY COMPANY

SCHEDULE A - PART 2

Showing All Real Estate ACQUIRED AND ADDITIONS MADE During the Current Quarter
1 4 5 6 7 8 9
Location
2 3 Additional
Book/Adjusted Investment
Date Actual Cost at Amount of Carrying Value Made After
Description of Property City State Acquired Name of Vendor Time of Acquisition Encumbrances Less Encumbrances Acquisition

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
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STATEMENT AS OF JUNE 30, 2025 OF THE PACIFIC LIFE & ANNUITY COMPANY

SCHEDULE B - PART 2

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

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

Loan Number City State Type Date Acquired Rate of Interest Time of Acquisition After Acquisition and Buildings
223620201 LAS VEGAS .... ... 03/14/2023 .... .2,017,139].... ....39,059,458
223620301 BURL INGAVE .. .1,635,512].... ... 36,087,368
223630201 JERSEY CITY ... . .3,361,510|.... ...24,798,489
223800101 .. AURORA 06/28/2023 . .1,667,945 |. 21,772,954
223800501 RALEIGH ... 1172272023 ... ... 15,305,636
223900101 ... 07/21/2023 ... ...24,019,443
223900501 .. MARINA DEL REY 12/28/2023 .
224900301 SHERMAN 0AKS . 1172172024 ...
225620101 ... 05/01/2025 ...
225630101 .. JERSEY CITY . 06/17/2025 .

225800201 PALATINE

TALLAHASSEE ....eeeeeeeette ettt

.................. 06/06/2025 ..........

... 06/09/2025 ....

................................... 19,975,000 .......

................................. 31,768,379

...33,912,281

225800301 ...evveveveennnnnnnnnnnneennnnnnennnes | TALLAHASSEE L.uuiivivisiiiiiiiiiiisiiiiiiiiiiiiiisiiisssissississssssssssssssssssssssssssssssssssssssnnes | ssnssssssssssssssssnsssFleriiiiniiiiiees |oeeeeeeeseeeees ceeeeeeeeeeees foannnnnnnn 06/06/2025 Lo | 60340 [ 19,975,000 |
0599999. Mortgages in good standing - Commercial mortgages-all other 59,720,000 18,074,317 278,701,266
0899999. Total Mortgages in good standing 59,720,000 18,074,317 278,701,266

1699999. Total - Restructured Mortgages

2499999. Total - Mortgages with overdue interest over 90 days

3299999. Total - Mortgages in the process of foreclosure

18,074,317

278,701,266

3399999 Totals 59,720,000
Showing All Mortgage Loans DISPOSED Transferred or Repaid During the Current Quarter
1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1" 12 13 Book Value/
Recorded Current Recorded
Investment Year’s Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase/ [(Amortization)| Impairment | Interestand | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value Disposal eration Disposal Disposal Disposal
206630401 ... L 0 ) N 01/08/2007 ...oifoereemnnnns eeeeeeens | 1,154,913
210620401 | SAN JOSE e foenen CA e 07/28/2010 .... ...10,637,202 |....
210800501 .. ATLANTA ... .. 12/16/2010 29,591,384 |.
210970201 .. | PEBBLE BEACH ... 10/01/2010 ... ...25,355,573 |....
211900301 . | HOUSTON 09/13/2011 ... ....8,591,5096 [....
213000101 . HOUSTON . ...06/27/2013 17,463,036 |.
215900201 PINEHURST ...... 09/03/2015 ... ....9,138,932|....
0299999. Mortgages W|th partial repayments 101,932,636

0599999 Totals

101,932,636

7,040

1,001,142
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STATEMENT AS OF JUNE 30, 2025 OF THE PACIFIC LIFE & ANNUITY COMPANY

SCHEDULE BA - PART 2

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

CusIrP
Identification

Name or Description

Location

3

4

5

Name of Vendor
or General Partner

7099999 - Totals

6

and
SVO

NAIC
Designation,
NAIC
Designation
Modifier

Admini-
strative
Symbol

Orig

Date

Acquired

7

inally

Type
and
Strategy

8

9

Actual Cost

at Time of

Acquisition

10

Additional
Investment Made
After Acquisition

1"

Amount of
Encumbrances

Commitment

for

Additional
Investment

Percentage of
Ownership

13

XXX
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
Less |Unrealized| (Depre- |Temporary| ized Adjusted [Changein| Less Exchange
Encum- | Valuation | ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase/ | (Amorti- ment Interest Value Adjusted | brances (Loss) Gain Gain Invest-
CUSIP Name of Purchaser or Originally Disposal Prior (De- zation)/ | Recog- and (9+10- | Carrying on Consid- on (Loss) on | (Loss) on ment
Identification Name or Description City State Nature of Disposal Acquired Date Year crease) | Accretion| nized Other 11+12) Value | Disposal | eration | Disposal | Disposal | Disposal | Income

7099999 - Totals




STATEMENT AS OF JUNE 30, 2025 OF THE PACIFIC LIFE & ANNUITY COMPANY

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CcusIP Date Shares of Interest and strative
Identification Description Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
91282C-MM-0 ......... US TREASURY NOTES  4.625% 02/15/35 ....eeeeiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiieesiceessesssssesesessesesnnennes [oeeead 04/11/2025 ... CITIGROUP SECURITIES INC ... e s e e e s e e e e e e s s e s s e s s ssseaeaaaes forssnssnnsssnssssssssssnssssnnnnnns |ooreeeeeeeeeenineenes 100,765,625 |....ooeeeeieiennnnns 100,000,000 [......ooeevnnnnnnnnnnnnnes 741,021 |1.A v,
0019999999. Subtotal - Issuer Credit Obligations - U.S. Government Obligations (Exempt from RBC) 100,765,625 100,000,000 741,021 XXX
445545-Al-6 . ..|REPUBLIC OF HUNGARY SR NT 144A  6.000% 09/26/35 ...06/16/2025 ..... |GOLDMAN SACHS & €0 .o [ [ 6,890,380 |....ooeeiiiiiiiiinins 7,000,000 |... |2
445545-AX-4 .. . [REPUBLIC OF HUNGARY SR NT 144A  6.750% 09/23/55 . ...06/16/2025 ..... GOLDMAN SACHS & CO ... 6,854,890 [.....ccccoeinnnnnnnns 7,000,000 |...

0039999999. Subtotal - Issuer Credit Obligations - Non- U S. Soverelgn Jurisdiction Securltles 13,745,270 14,000,000
502647-PE-5 ......... | MET WASHINGTON DC ARPTS AUTH A AIRPORT  5.500% 10/01/55 . ...06/06/2025 ..... ROYAL BANK OF CANADA ] ... 13,461,630 |. ... 13,000,000 [...
79739G-TD-8 . .| San Diego County Regional Airp AIRPORT 5.250% 07/01/50 ... ...06/18/2025 ... BANK OF AVERICA MUNI BD ... 7,130,550 |ovovviieriiieiiinnne 7,000,000 |...

03

0059999999 Subtotal - Issuer Credit Obligations - Municipal Bonds - Special Revenues 20,592, 180 20,000,000

02344A-AE-8 . ..| AMCOR PLC CO GUARNT 144A  5.500% 03/17/35 ...eeeeeeeeeeeeeeieeeeeeeenee e e eeenene e e eeeenne e e e eeennnaeeeennn [eeeens 04/01/2025 ..... WELLS FARGO BANK NLA. i eeeeie e e e et e e e e e e e e e ee e s e e eenne e e e e ennnn e e eeennnnnaeeeennnnnnnseenns [reeernnnnaeseeemnnnnneeeennnnnnnees [oeernnnnnereeennnnnenes 1,295,807 |oiiiiiiiiiiiiiiinnins 1,285,000 |... .B FE
09951L-AD-5 . ..[BOOZ ALLEN HAMILTON INC CO GUARNT  5.950% 04/15/35 . 04/08/2025 . GOLDMAN SACHS & CO . 5,000,000 |. .CFE ..
115236-AN-1 . ..| BRONN & BROWN INC SR NT  6.250% 06/23/55 06/11/2025 BANK OF AMERICA NA . .10,000,000 |. .CFE ..
23307*-AF-9 . ..|DC ARENA SEC  6.350% 05/30/50 . 06/03/2025 . CITIBANK NA .... .. 3,407,407 |. APL L
37045V-BB-5 . ..| GENERAL MOTORS CORPORATION SR NT 05/05/2025 . CITIGROUP SECUR .10,000,000 |. .BFE ..
43475R-AD-8 . .. | AMRIZE FINANCE US LLC CO GUARNT 144A 5.400% 04/07/35 04/07/2025 . Various .......o.eeeees 4,370,000 LAFE ..
43475R-AL-0 . ..|AMRIZE FINANCE US LLC SR NT 144A  3.500% 09/22/26 .. 06/18/2025 Tax Free Exchange ,012, N 4,019,000 |. LAFE ..
50249A-AH-6 . .. |LYONDELLBASELL IND NV CO GUARNT  3.375% 10/01/40 . 05/06/2025 . BANK OF AMERICA NA . . 10,396,950 |. .15,000,000 |. .BFE ..
682680-CU-5 . ..|ONEOK INC CO GUARNT  5.650% 09/01/34 ........... 06/16/2025 Tax Free Exchange .. .. 5,978,746 |. ..6,000,000 |. .B FE
743630-AA-2 . ..| PROSPECT LAKE SR SEC SER A 6.240% 03/31/56 06/05/2025 . MIZUHO SECURITIES USA INC . .20,000,000 |. .20,000,000 |. Gz
744542-F#-3 . ..|PUBLIC SVS CO NM SR NT  6.130% 06/01/37 . 04/23/2025 . CIBC WORLD MARKETS CORP 9,000,000 9,000,000 B ...
775711-AC-8 . ..|ROLLINS INC CO GUARNT  5.250% 02/24/35 06/04/2025 . Tax Free Exchange ..... 5,908,555 |. 6,000,000 |. A FE
835495-AJ-1 . .. | SONOCO PRODUCTS CO SR NT ~ 5.750% 11/01/40 .. 06/13/2025 . J P MORGAN SECURITIES .. 4,867,400 |. ..5,000,000 |. .C FE
85253#-A0-4 . .|STAG Industrial Operating L.P. SR NT  5.500% 06/25/30 06/25/2025 . TORONTO DOMINION ... .20,000,000 |. .20,000,000 |. CZ.
03938L-AP-9 . .. | ARCELORMITTAL NT ~ 7.000% 10/15/39 ......ccvvvuennns ......05/02/2025 . BANK OF AMERICA NA . 2,672,496 |. 2,493,000 |. 2.BFE
25245B-AE-T ......... DIAGEO CAPITAL PLC CO GUARNT ~ 5.625% 04/15/35 .....uviiiiiiiiiiiiiiiiineeeciii e ccvnieeeees [eennnd 04/10/2025 ..... BANK OF AMERICA NA . 2,172,633 |oeeeeieiiiiiiiis 2,185,000 |... .G FE
471105-AE-6 ......... JAPAN TOBACCO INC SR NT 144A  5.850% 06/15/35 ..eeereneeeeeiniiaeeeeeeneaeeeeeenneeeeeeeeneeeeennnnneees |eennnd 04/10/2025 ..... CITIGROUP SECURITIES INC .. .. 14,958,600 |. .... 15,000,000 |... .F FE
539439-BE-8 . .[LLOYDS TSB BANK GROUP PLC SUB SER .!  6.068% 06/13/36 06/10/2025 LLOYDS TSB BANK UK INTL .. 4,000,000 |. LAFE ..
922120-AG-5 . ..|VAR ENERGI ASA SR NT 144A  6.500% 05/22/35 ...... ......05/14/2025 . WELLS FARGO BANK N.A. ,940, N .10,000,000 |. .C FE
G0226*-AB-7 ......... ALTERA INFRASTR SR SEC SER B 7.320% 05/21/40 .. R . 12/12/2024 ..... DIRECT PLACEMENT I ....10,000,000 [. ....10,000,000 ... CZ..
G8038#-AI-8 ......... Serco Group plc NT  6.400% 04/15/35 ......eeeevuusseermnnnnaseaennnnnaeeernnnnnsseernnnnaeserrnnnnasseernnnnnns |oennns 04/15/2025 ..... BANK OF AMERICA NA ..t eeiietneeeeennu s e e eeens s e s e ennnsnseeenennsaeseennnnasaseeennnnnseeennnnnnssennnnnns |seennnnnnsseennnnnnsseennnnnnnneeee |oernnnnnsseennnnnnseees 8,000,000 |..eevvvnnniaiaeninnnnns 8,000,000 CPL .
0089999999. Subtotal - Issuer Credit Obligations - Corporate Bonds (Unaffiliated) 165,793,060 170,759,407 241,159
756109-CT-9 .........[REALTY INCOME CORPORATION SR NT  5.125% 04/15/35 . [ 04/01/2025 ..... JWELLS FARGO BANK N.A. PP PPN, 1,770,678 |.oovveeeiieiiiiines 1,800,000 |... |1
0169999999. Subtotal - Issuer Credit Obligations - Bonds Issued from SEC-Registered Busmess Development Corps, Closed End Funds & REITS (Unaffiliated) 1,770,678 1,800,000

0489999999. Total - Issuer Credit Obligations (Unaffiliated) 302,666,813 306,559,407 982,180
0499999999. Total - Issuer Credit Obligations (Affiliated)

0509999997. Total - Issuer Credit Obligations - Part 3 302,666,813 306,559,407 982,180
0509999998. Total - Issuer Credit Obligations - Part 5 XXX XXX XXX

0509999999. Total - Issuer Credit Obligations 302,666,813 306,559,407 982,180
267951-AB-7 ......... [ElTington Financial Mortgage T SERIES 2025RM1 CLASS A1 5.000% 05/25/55 ...cvevvecveeresseireiueanens J..... 05/15/2025 ..... [NOMURA SECURITIES INTL INC .vvtisiisiesiesiesiesiessessesseseesseseessessessessessessessessessessesseseessaseaseans | RO T 13,723,489 |.ovvveiiiiiiinnnnnnns 15,000,000

1059999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating - Non-Agency Residential Mortgage-Backed Securities (Unaffiliated) 13,723,489 15,000,000

08164C-AG-3 .... BENCHVARK MORTGAGE TRUST SERIES 2025V15 CLASS B 6.425% 06/15/30 . ...05/21/2025 ..... | GOLDMAN SACHS & CO I .... 13,389,906 |. .... 13,000,000 |...

950030-CC-1 ......... [WELLS FARGO COMM MTGE TR 2021-C61 CL C  3.312% 11/01/31 ...05/28/2025 ..... PERFORMANCE TRUST CAPITAL PART ... I 8,015,625 |.oovvuiiiiiiiininnes 9,500,000 |...

1079999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating - Non-Agency Commercial Mortgage-Backed Securities (Unaffiliated) 21,405,621 22,500,000

05876G-AE-4 ......... [Ballyrock Ltd SERIES 202529A CLASS A2 5.982% 07/25/38 .veoveereeueereereereerseseeneseeassseessesneaneanes ... 06/06/2025 ..... | R R T | T PR 20,000,000 f-.ieevrnnnaiiaennnnnns 20,000,000

1099999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating - Non-Agency CLOs/CBOs/CDOs (Unaffiliated) 20,000,000 20,000,000

25454N-AB-3 ......... |DIONE ISSUER ASSET BACKED SER 2025 ~ 7.510% 05/15/55 .....eieeemeeniieeemiiiaeeeeenniieeeeeennneeeeeennnnn e 06/04/2025 ..... JEFFERIES LLC U ....30,000,000 |. ....30,000,000 ...

26844Y-AA-8 . .|Ellington Financial Mortgage T SERIES 2025CES3 CLASS A1A  5.499% 06/25/70 . ......06/05/2025 . BARCLAYS CAPITAL INC . N N .29,984,814 |. .30,000,000 |.

26844Y-AB-6 Ellington Financial Mortgage T SERIES 2025CES3 CLASS A1B  5.650% 06/25/70 .....cevuueveeermnnnaneeennnn |eunnd 06/05/2025 ..... BARCLAYS CAPITAL INC .... U 4,353,776 |eeveeeeeeeennnens 4,356,000 |...

26844Y-AD-2 Ellington Financial Mortgage T SERIES 2025CES3 CLASS A2  5.738% 06/25/70 .......ccvvvnvrviiinnnnnnnnnnn founnd 06/05/2025 BARCLAYS CAPITAL INC .... ... 12,921,393 |. .... 12,928,000 |...

26844Y-AE-0 . .|Ellington Financial Mortgage T SERIES 2025CES3 CLASS A3  5.838% 06/25/70 .. 06/05/2025 . BARCLAYS CAPITAL INC . 11,516,230 |. . 11,522,000 |.

26844Y-AF-7 . .. Ellington Financial Mortgage T SERIES 2025CES3 CLASS M1 ~ 6.435% 06/25/70 ......08/05/2025 . BARCLAYS CAPITAL INC . .10,673,443 |. .10,679,000 |.
B 04/01/2025 ..... TORONTO DOMINION

78520E-AJ-5 Sabey Data Center Issuer LLC SERIES 20252 CLASS A2  5.966% 04/20/50 .........ccoecueeeeeeninineneennis |2204/0172025 ... | TORONTO DOMINION oo e e inees [oneee e e e et e e e e e e e e ees [oaneeeeeeeeinaeee e 6,500,000 |..eveereeeiniiiennn. 6,500,000 |...
977701-AE-1 ......... WOLF ENERGY ASSET BACKED SER 2025  5.698% 07/25/50 .....evvvveeiuniiiiieiiiiiiiiieeniiiiiccceeiiieeeeens oo 06/23/2025 ..... DIRECT PLACEMENT ... ....20,000,000 |. ....20,000,000 |...
977701-AG6 ......... WOLF ENERGY ASSET BACKED SER 2025  6.613% 07/25/50 ...ecvvvveeeeeeiiiiiieeeeiiiieeeeeiiieeeeeeiiieeees o, 06/23/2025 ..... DIRECT PLACEMENT .ttt ettt ettt e ettt e et ettt e e e e ettt e e e e e e itiieees [oieeeeeeeeiie et e e e eeiieeeeeeees [eeieeeeeeeeiieeaeaas 2,050,000 |.uveereeieiiiaee. 2,050,000 |...
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STATEMENT AS OF JUNE 30, 2025 OF THE PACIFIC LIFE & ANNUITY COMPANY

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CUSIP Date Shares of Interest and strative
Identification Description Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
1119999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating - Other Financial Asset-Backed Securities - Self-Liquidating (Unaffiliated) 127,999,656 128,035,000
G93120-AA-3 ......... JVEPF VII HOLDINGS TL TRANCHE A 02/28/28 ....iiviiiiiiiiii e J..... 05/30/2025 ..... [ Interest Capitalization woviueuisueueieiesieiesiesieseessessessesseseeseesseseeseeseesseseesseseereeseereereens | U TR 203,818 |...uiiiiiiiiiiiiiiiiiinnns 203,818
1319999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Not Self-Liquidating - Equity Backed Securities (Unaffiliated) 203,818 203,818
12571W-AG-8 ......... JCLI Funding LLC SERIES 20251A CLASS A 5.350% 06/20/50 ..eveveisessessesseesssssssessessessesssssesneanas [ 06/10/2025 ..... JROVAL BANK OF CANADA ... eveveeseeseeseseseseeseeseeseseeseseesesseeseeseesesseesesesseesessesseesessessessenes | RO T 24,827,593 [....ooiiiiiiiiiins 25,000,000
1519999999. Subtotal - Asset-Backed Securities - Non-Financial Asset-Backed Securities - Practical Expedient - Lease-Backed Securities - Practical Expedient (Unaffiliated) 24,827,593 25,000,000
74690D-AA-9 ......... [ QTS ISSUER ABS | LLC SERIES 20251A CLASS A2 5.439% 05/25/55 J...... 06/02/2025 ..... [DEUTSCHE BANK SECURITIES INC 24,999,008 ...25,000,000 |....
1719999999. Subtotal - Asset-Backed Securities - Non-Financial Asset- ecurities - Full Analysis - Lease-Backed Securities - Full Analysis (Unaffiliated) 24,999,008 25,000,000
03422#-AB-6 ......... Andiron Financing ASSET BACKED SER 2025  7.310% 01/21/30 . 05/21/2025 ..... WELLS FARGO BANK N.A. ........... 982,440 |....
209031-AA-1 . ..| Consol idated Communications LL SERIES 20251A CLASS A2  6.000% 05/20/55 . ....05/09/2025 ..... MORGAN STANEY & CAPITAL SVCS A . 19,899,936 |... 20,000,000 |.
74166Y-AE-0 ......... Prose SERIES 20251A CLASS A2  6.460% 07/30/55 .. 05/20/2025 ..... BARCLAYS CAPITAL INC ........eun.. 10,000,000 ...10,000,000 |....
1739999999. Subtotal - Asset-Backed Securities - Non-Financial Asset-Backed Securities - Full Analysis - Other Non-Financial Asset-Backed Securities Securities - Full Analysis (Unaffiliated) 30,882,376 30,982,440
1889999999. Total - Asset-Backed Securities (Unaffiliated) 264,041,561 266,721,258 149,932 XXX
1899999999. Total - Asset-Backed Securities (Affiliated) XXX
1909999997. Total - Asset-Backed Securities - Part 3 264,041,561 266,721,258 149,932 XXX
1909999998. Total - Asset-Backed Securities - Part 5 XXX XXX XXX XXX
1909999999. Total - Asset-Backed Securities 264,041,561 266,721,258 149,932 XXX
2009999999. Total - Issuer Credit Obligations and Asset-Backed Securities 566,708,374 573,280,665 1,132,112 XXX
4509999997. Total - Preferred Stocks - Part 3 XXX XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX
4509999999. Total - Preferred Stocks XXX XXX
31373#-10-0 ......... |FHLB SAN FRANCISCO CL B ...iieeeeeusueeeeennni e s eeennn s s e s eenns s e s e eesnsssseeennnnaeeennnnnseeeennnnnaaeeees | ...... 04/17/2025 ..... DIRECT PLACEMENT ... ieituuieieemeenneseernnnsssaernnnnassaennnnmsseennnnsaaseeennnnssseennnnnnseennnnnnseennns [seeernnnnasseeennnnnns 19,355.000 |.evvvuueiiiinnnnnes 1,935,500 -vnnueieeiminieeerrnnnnareerrnnnn foeaereernennaareernnnnaaneerrnnnaas | ceesssseeeseeenns
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded 1,935,500 XXX XXX
5989999997. Total - Common Stocks - Part 3 1,935,500 XXX XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX
5989999999. Total - Common Stocks 1,935,500 XXX XXX
5999999999. Total - Preferred and Common Stocks 1,935,500 XXX XXX
6009999999 - Totals 568,643,874 XXX 1,132,112 XXX
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STATEMENT AS OF JUNE 30, 2025 OF THE PACIFIC LIFE & ANNUITY COMPANY

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 Change In Book/Adjusted Carrying Value 15 16 17 18 19 20 21
10 11 12 13 14 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}
CUsIP Number of Adjusted | Valuation | (Amor- [Impairment| Value /Adjusted | Value at Gain Gain Total Gain| Received tractual | Admini-
Ident- Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (10+11-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 12) Value Date Disposal | Disposal [ Disposal Year Date Symbol
..91282C-MM-0 |US TREASURY NOTES  4.625% 02/15/35 ........... . 06/24/2025 . | BANK OF AMERICA NA .....ccovvvuies |ovmmmnnneeennnnnnnns ... 102,687,500 |..... 100,000,000 |..... 100,765,625 |..eveeeeeeennnnnnnne fooneniiiiiiians foenes (9,537) |evvnmnreernnnn Jovnnnnnns (9,537) |evennanneernnns Jennnn 100,756,089 [...ooeeevvnnnnes fennns 1,931,412 |..... 1,931,412 |)........ 1,660,912 . 02/15/2035 . [1.A ........
0019999999. Subtotal - Issuer Credit Obligations - U.S. Government Obligations (Exempt from
RBC) 102,687,500 100,000,000 100,765,625 (9,537) (9,537) 100, 756,089 1,931,412 1,931,412 1,660,912 XXX XXX
MAS ASB COGEN LLC FULTON CNTY GA DEV AUTH REV
..359900-3W-5 |TA  7.130% 04/01/32 ...ceeevrreiieeeeenieeeeees . 04/01/2025 . | Redemption 100.0000 ....cee forreeieiiiiieieens e 291,000 |........... 291,000 |oeeerennnns 290,884 |........... 290,915 [ooieeiiiiiieeee foeeeeeiis LIS AR PPN LIS PO PP AN IR0 [V [V U FEURP FFUPTRRPPPRR TP 10,374 |. 04/01/2032 . |2.C YE ....
MAS ASB COGEN LLC FULTON CNTY GA DEV AUTH
..359900-3X-3 |TAXBLE  6.132% 04/01/25 ....ccevvvrnnereeennnnnns . 04/01/2025 . | Redemption 100.0000 ....cen forreeeeiiiiiieeein e 100,000 |.......... 100,000 |............ 99,960 |.....ovvnnnn 99,976 |.oeeveeiiiieeee foeeeeeiis 3 IO FOPPN L3 IO FOPT 100,000 [-eeeeemnineee fooeeeeeiniie foeis et 3,066 |. 04/01/2025 . |2.C YE ....
NATIONAL PUB FIN GUAR - MBIA SER B MBIA
.. 476624-BH-3 [5.470% 05/15/27 eeveveeeeeeeeeee e . 05/15/2025 . | Redemption 100.0000 ....cen forreeeeiiiiiieeein e 825,000 |........... 825,000 |..eeeennnns 825,000 |evvuunnnns 825,000 |evvvuieeeemnnn Joemnieeeeennne Jerenieeeeenniee feeeeeeeeies e e 825,000 |-eevvvuiiieeenn Joevrrnineeeenn Jeerniieeeeeenns e 22,564 |. 05/15/2027 . [1.D FE .
MUNICIPAL ELEC AUTH GA PROJ J PROJ J  6.637%
..626207-YF-5 [ 04/01/57 ..eeeieeeeeeeee e . 04/01/2025 . | Call 100.0000 ...cevvveeeeee foeeemnneeeeeenies s 127,000 |.......... 127,000 [oeeennnnn. 127,000 [oeeennnnes 127,000 [oveeeeeeemnnns foreeeeeeeeenies ferreeeeeeeenees e e e 127,000 [ooeeeeemeiieee foeeeeeii e et 4,215 |. 04/01/2057 . |1.G FE .
MUNICIPAL ELEC AUTH GA PROJ J PROJ J  6.637%
..626207-YF-5 [ 04/01/57 ..eieeeeeeiee e . 04/01/2025 . | Redemption 100.0000 ...ccee forreeiimiiiieieens e 126,480 |........... 126,480 |oeeeennnne. 126,480 |oeeeennn... 126,480 |ovveeeveeeennns foeeeeeeennies e o e e 126,480 |ovvveeeeeeenns eeeeeereeeennns Joeeeeeennies e 4,197 |. 04/01/2057 . |1.G FE ....
MUNICIPAL ELEC AUTH GA PROJ J PROJ M 6.655%
..626207-YM=0 [ 04/01/57 ..eeeeeeeeeeee e . 04/01/2025 . | Redemption 100.0000 ....cen forreeeeiiiiiieeein e 138,000 |..ooeennnn 138,000 [cveennnnn. 138,000 [.eeennee. 138,000 [veuuereeemnnnns foreeeeeeemmnins ferrereeeeeneeee e e e 138,000 [-eeveeeeiieee foeeeeeeiii e et 4,592 |. 04/01/2057 . |1.F FE ....
PHILADELPHIA DEVELOPMENT AUTH PHILADELPHIA PA
..71783D-AD-7 |AUTH FOR INDLD  3.964% 04/15/26 ............... . 04/15/2025 . |Redemption 100.0000 ....cev foerreeimiiiiieeeenn o 7,545,000 |........ 7,545,000 |........ 7,545,000 |........ 7,545,000 |.oeeeveniieineen Joeremmniineneee oeeemnniiieeees e e e 7,545,000 |eevveeeeeeennns Jeemnnieeeeennes Jeenieeeeeenns s 149,542 . 04/15/2026 . [1.E FE .
TUOLUMNE WIND PROJ AUTH TUOLUMNE WIND PROJ
..89978K-AV-8 [AUTH CA BAB  6.918% 01/01/34 ..........eeuenees . 04/29/2025 . | Call 109.1014 L.oeniiiiii [ Joeennn 5,455,070 |........ 5,000,000 |........ 5,000,000 |........ 5,000,000 |eeveuirerrmnnns Jonnnnereeennnns Joenanereerennns forenneeeeennnnns Joeeenereerennnas foenaeeas 5,000,000 f..oieeeemninns fernereeeiiiinns foenii e 741,398 |. 01/01/2034 . |1.D FE ....
0059999999. Subtotal - Issuer Credit Obligations - Municipal Bonds - Special Revenues 14,607,550 14,152,480 14,152,324 14,152,371 109 109 14,152,480 939,948 XXX XXX
ALTA WIND HOLDINGS LLC 144A  7.000% 06/30/35|
L 021345-AA-1 [ oeeee e . 06/30/2025 . | Redemption 100.0000 ....ooe fooriiiiiiiiiniiiiinn i L1 T L I o L o L T P P FET TP FETPT U OU PPN FETTTTOUUPTTIN LI P N P AT PP 1 . 06/30/2035 . |2.C FE
0069999999. Subtotal - Issuer Credit Obligations - Project Finance Bonds Issued by Operating
Entities (Unaffiliated) 4 4 4 4 4 1 XXX XXX
AUTOMATIC DATA PROCESSING INC SR NT ~ 3.375%
..053015-AE-3 |09/15/25 ... . 06/15/2025 . | Call 100.0000 ... .5,000,000 . 4,999,559 |. 126,563 |. 09/15/2025 . |1.D FE ..
..268408-AA-5 |ECO EDISON St 770 weeeenn |- 06/30/2025 . [Redemption 100. 00 ... 36,675 ...36,675 |.... .. 1,241 |. 06/30/2039 . [2.A PL
ENLINK MIDSTREAM LLC CO GUARNT  5.650%
.. 29336T-AE-0 [09/01/34 .eeeeeeeeeeee e . 06/16/2025 . | Tax Free Exchange ..........ccccee |oeerreeemmnninnnee foeees 5,978,746 |........ 6,000,000 |........ 5,977,080 |........ 5,977,858 |.oeevreiiieieeen oeeennns L2121 R IO 121 O 5,978,746 |eeveeeeeeeenns Jeeeeieeeeeene e e 184,567 |. 09/01/2034 . |2.B FE
Hudson Transmission Partners SR SE  4.420%
L A4416%-AB-2 [ 05/31/33 e . 05/31/2025 . | Redemption 100.0000 ....cen forreeeeiiiiiieeein e 143,787 |........... 143,787 |oveeennnens 143,787 |oveeennnnns 143,787 |oeeeeeeeeiniiee foeeeeeeeniies e o e e 143,787 |veeeeeeeeenes eeeeeeeeeeeees o e 3,178 |. 05/31/2033 . |1.G PL .
IROQUOIS GAS TRANSMISSION SR NT 144A  6.100%
.. 463556-AD-2 [ 10/31/27 e . 04/30/2025 . | Redemption 100.0000 ....cen forreeeeiiiiiieeein e 235,293 |........... 235,293 |oeeeunnnnns 235,293 |oeeuunnnnns 285,293 |oeeuieeeeernnns ereeeeeeennies e e e e 235,293 |oeveeieeeeeennn Jeernieeeeennes o e 7,176 |. 10/31/2027 . |2.A FE
MAS RNG HOLDCO LLC SEC SER B 4.150%
L.57456#-AB-1 [ 12/31/39 . eeereieieeeee e . 06/20/2025 . | Redemption 100.0000 ....cen forreeeeiiiiiieeein e 313,247 |eeeeennnns 313,247 |........... 313,247 |........... 13,247 oo oo e e e s B13,247 oo oo e s 6,500 |. 12/31/2039 . |2.C PL
MORONGO BND OF MISSION INDIANS SER A SEC
L.B1773%-AA-5 [3.320% 07/12/51 oerreeeeeeeee e . 06/30/2025 . | Redemption 100.0000 ....cev foereeeeiniiiieeeeen e 55,326 |oeeeuuenns 55,326 |...ceeeeenne 55,326 |....cceenn. 55,326 [coeeeeeemiiiies oo e e [ [ 55,326 [.oeeeeeeniiieee [ e e 918 |. 07/12/2051 . |1.G PL .
NEW CARDINALS STADIUM LLC SR S 6.180%
..643188-AA-9 [ 06/30/32 .eveeeeeeeeeee e . 06/30/2025 . | Redemption 100.0000 ....... 12,175 |. 06/30/2032 . |2.B PL
OHIO VALLEY ELECTRIC CORP SR NT SER 200
..677730-A8-2 [6.500% 06/15/40 ....ceeeeemmeeeeeeeeeneeeeeeeeaas . 06/15/2025 . | Redemption 100.0000 ....... ...808 |. 06/15/2040 . |2.C ........
..731020-AA-4 [ CONOCOPHILLIPS 144A  5.951% 05/10/37 ........ . 05/10/2025 . | Redemption 100.0000 ....... 7,271 |. 05/10/2037 . |1.F FE .
PRINCIPAL FINANCIAL GROUP GU  3.400%
L TA251V-AK-8 [ 06/15/25 ovviiiiiiiiiiii . 05/15/2025 . |Maturity 10,000,000 |...... 10,000,000 |........ 9,968,800 |........9,998,656 |.... R 5. R NN 10,000,000 |.. .. 170,000 |. 05/15/2025 . [1.G FE ..
.. 747525-AF-0 | QUALCOMM INC SR NT  3.450% 05/20/25 . . 05/20/2025 . |Maturity 10,000,000 10,000,000 ..9,964,000 |. .9,998,384 ..1,616 |. 1,616 N 10,000,000 . 05/20/2025 . |1.F FE ..
..775711-AA-2 |ROLLINS INC SR NT 144A  5.250% 02/24/35 .... |. 06/04/2025 . |Tax Free Exchange ...........cccc. feeererrievnnnnnnnns [.......5,908,555 |........ 6,000,000 |........ 5,906,580 |.....cvvniiiiiinnnn foevnniniiiiiins v 1,975 | L LOTE s e 5,908,555 |.. . 02/24/2035 . |2.B FE .
SHEPHERDS FLAT SR NT SER A1A  6.950%
..82340%-AA-5 [ 04/30/32 .eiiriiiiiiiii . 04/30/2025 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiinn e 415,641 |........... 415,641 |........... 438,554 |...........434,469 |.........ccoooe. [ooniis (18,828) [cevvvvvvvnnnnns founnnns (18,828) [cvvvvrvvrrnnnns fonnreeeens L LT O ) M 14,444 (. 04/30/2032 . |2.B FE
SHEPHERDS FLAT SR NT SER A1G  4.480%
..82340%-AB-3 [ 04/30/32 ..iiirriiiiiiiii . 04/30/2025 . | Redemption 100.0000 ....... foeeeeiiiiiiiiiiiiinn i 77,933 |oeeeennnns 77,933 |oooviinnnnns 77,933 [ovviiiinnns A8 T AU EUUP KPP RN R R 77,933 [ooviiiiiiiiieee oo [ s 1,746 |. 04/30/2032 . [1.B FE .
TEXAS PETROLEUM PRIVATE PLACEMENT ~ 7.131%
..872660-A%-6 [11/30/44 ..ovvvniiiiiiiiiiiiiiis . 05/08/2025 . | Redemption 100.0000 .....o. foeeiiiiiiiiiiiiiiinn fooniinnnnn 51,501 [........... 51,501 [....ooeeenns 51,501 [...ooeeennns 51,501 [iiiiiiiiiniis ooveviiinnns fovvviinnns foveiiinnins fovvniinniis foeveeennnnns 51,501 ivvviiiiiiiins Jovveniiiiiiiiins ovvniiniiiiiins Jovvenniinnns 3,179 |. 11/30/2044 . |1.F Z .....
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TEXAS PETROLEUM PRIVATE PLACEMENT ~ 7.131%
L.B72660-A%-6 [ 11/30/44 ...ovvvniiiiiiiiiiii . 06/28/2025 . |Redemption 100.0000 ....... foereiiiiiiiiiiiins e 279,274 |........... 219,274 |........... 279,274 [oeeeeinnl 279,274 v evviiiiiiiiiiine o o . 11/30/2044 . |1.F FE .
Trademark Royal SR SEC NTS D 4.920%
..89255#-AA-9 07/01/48 ... . 06/01/2025 . | Redemption 100.0000 ....... .. 10,269 ... 10,269 ...10,269 |.... . 07/01/2048 . |1.F PL ..
..50587K-AA-9 | LAFARGEHOLC .500¢% . 06/18/2025 . | Tax Free Exchange ,022,919 .4,019,000 3,979,413 |.... . 09/22/2026 . |2.A FE
LLOYDS TSB BANK GROUP PLC SR NT ~ 3.500%
.. 53944V-AH-2 [ 05/14/25 ..o . 05/14/2025 . [Maturity ....cooommeeieeiimiiineees foeeeeeeeneeeeee foes 10,000,000 |...... 10,000,000 |........ 9,973,200 |........ 9,998,845 |....ooevvvenies oo 1,155 [ e 1155 [ et 10,000,000 |-eevvveueeerenn [oeeemmnnineeeens Joeernnneeeeeenn Jeeeennnns 175,000 |. 05/14/2025 . [1.E FE .
Volkswagen Group of America Fi GUAR  3.350%
..928668-BE-1 [ 05/13/25 ..eeeeeieeeeeee e . 05/13/2025 . |Maturity 10,000,000 |...... 10,000,000 ..9,989,500 |........9,999,182 |oeevuiiiiiinnn Jovrnneeee 818 |t e 818 | e 10,000,000 |.. .. 167,500 |. 05/13/2025 . [2.A FE ..
..G1981%-AA-2 | CAYMAN UNIVERSE SR NT  3.800% 09/30/45 ..... . 06/30/2025 . | Redemption 100.0000 . .. 361,433 ...l 361,433 358,709 |...........368,791 |.iiiiiiiiins | 2,642 | | 2,642 | s 361,433 [oooooiiiiiinnns oo [ s 5,175 |. 09/30/2045 . |[1.D PL .
NASSAU AIRPORT DEVELOPMENT CO DEV CO LTD SR N
..P7077@-AF-1 [7.000% 11/30/33 ....iiiiiiiniiiiiiiiiniiiiiinnns . 06/30/2025 . | Redemption 100.0000 ....ooe fooriiiiiiiiiiiiiiinn foeeinnnns 150,000 |.......... 150,000 J......... 150,000 J...oon... 150,000 Juveviiviinnnns Jovenniniiiininns foveinniiiiiinns fooinnniiiiiiinn foviiniiiiinn foinn 150,000 fooivvvvvvinnns foovviiiiiiiins oo il 5,250 |. 11/30/2033 . [3.A PL ....
0089999999. Subtotal - Issuer Credit Obligations - Corporate Bonds (Unaffiliated) 63,506,814 63,615,504 63,369,906 57,595,965 (5,937) (5,937) 63,496,609 10,206 10,206 1,266,258 XXX XXX
AVALONBAY COMMUNITIES INC SR NT  3.450%
..05348E-AV-1 |06/01/25 ... .. |- 06/01/2025 . |Maturity I 10,000,000 |...... 10,000,000 |........ 9,982,200 |........ 9,999,148 |.... .. 852 |. L0852 i eeeees 10,000,000 |.. ...172,500 |. 06/01/2025 . [1.G FE .
0169999999. Subtotal - Issuer Credit Obligations - Bonds Issued from SEC-Registered Business
Development Corps, Closed End Funds & REITS (Unaffiliated) 10,000,000 10,000,000 9,982,200 9,999,148 852 852 10,000,000 172,500 XXX XXX
0489999999. Total - Issuer Credit Obligations (Unaffiliated) 190,801,905 187,768,115 188,270,096 81,747,525 (14,513) (14,513) 188,405,219 1,941,618 1,941,618 4,039,619 XXX XXX
0499999999. Total - Issuer Credit Obligations (Affiliated) XXX XXX
0509999997. Total - Issuer Credit Obligations - Part 4 190,801,905 187,768, 115 188,270,096 81,747,525 (14,513) (14,513) 188,405,219 1,941,618 | 1,941,618 4,039,619 | XXX XXX
0509999998. Total - Issuer Credit Obligations - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
0509999999. Total - Issuer Credit Obligations 190,801,905 187,768,115 188,270,096 81,747,525 (14,513) (14,513) 188,405,219 1,941,618 1,941,618 4,039,619 XXX XXX
FANNIE MAE - CAS SERIES 2023R03 CLASS 2M1
..20753A-CJ-1 [ 144A  6.805% 04/25/43 ....oevvvvriiiiiines . 06/25/2025 . |Paydomn ..ccvueniiiiiiiininiiiiinn Jeneeeeiiieees o 679,360 |........... 679,360 |........... 679,360 |........... (£ R 10 O O N A IR (V£ 81V RN R RN A, 19,881 . 04/25/2043 . [1.A ........
FANNIE MAE - CAS SERIES 2023R07 CLASS 2W1
..20753B-AA-0 |6.256% 09/25/43 .....cevvveniiiiiiiiieeiis . 06/25/2025 . |Paydonn ...cevvvenviiiiiiiiiiniiiinn e fees 1,263,507 |........ 1,253,507 |........ 1,253,507 |........ <7 O O R AR LRSIV R FOPR RN R 33,977 |. 09/25/2043 . |1.A ........
FANNIE MAE - CAS SERIES 2023R04 CLASS 1M1
..207540-AA-6 | 144A  6.605% 05/25/43 ......oevviiiiiininnns . 06/25/2025 . |Paydomn ..ccvueniiiiiiiininiiiiinn Jeneeeeiiieees o 910,643 |........... 910,643 |........... 910,643 |........... L R O R A Lo (V75T ) ) M 28,242 |. 05/25/2043 . [1.A ........
FANNIE MAE - CAS SERIES 2023R02 CLASS 1M1
..20755A-AB-8 [ 144A  6.606% 01/25/43 .......ceevvvvnnniiiiinnnnn . 06/25/2025 . |Paydomn ..ccvveniiiiiiiiininiiiiiin Jeieeeeiiieees feeneeein 940,918 |........... 940,918 |........... 940,918 |........... e T O O R LeTC1V R ) ) M, 26,763 |. 01/25/2043 . |1.B ........
Fannie Mae - CAS SERIES 2022R08 CLASS 1M1
..20755D-AA-4 |6.855% 07/25/42 ...ccovvvnniiiiiiiiiiiiiiiiie . 06/25/2025 . |Paydomn ..ccvueniiiiiiiininiiiiinn Jeneeeeiiieees o 244,79 |........... 28479% |ooeeennnnns 28479 |.ooennnnnnn A O O N Y A RN LT R R R RN 7,237 | 07/25/2042 . |1.A ........
FANNIE MAE - CAS SERIES 2023R01 CLASS 1M1
..207932-AA-2 [ 144A  6.706% 12/25/42 ....oevvviiviinnnnnininns . 06/25/2025 . |Paydomn ..ccvveniiiiiiiiininiiiiiin Jeieeeeiiieees feeneeein 541,767 |........... 541,767 |..covvnnnns 541,767 |ouvvvennnnn £ R O P N A IR £ R ) ) M, 15,615 |. 12/25/2042 . |1.A ........
Connecticut Avenue Securities SERIES 2023R05
..207942-AA-1 | CLASS 1M1 144A  6.205% 06/25/43 .............. . 06/25/2025 . |Paydonn ...cevvenniviiiininiiiiiiinn feneeeeiiiinees fees 1,185,568 |........ 1,185,568 |........ 1,185,568 |........ 1,185,568 [oeiiiviiniies [ o e e 1,185,568 |ovvenvviiiinns foveeniiiiiiins foeenieiiiiiinns oo 31,898 |. 06/25/2043 . |1.A ........
FREDDIE MAC FHR 2235 TZ COIN PROGRAM  6.500%
L. 3133TP-60-7 [ 06/01/30 ..evvieiiiiiiiiiiiii e . 06/01/2025 . |Paydomn ...cevuunviriiiiiiiniiiiins feriineeereiiiieees [ 1,035 [oiiiiinnnns 1,935 [ooiiiiiennns L) A LS (0 O AN B O O, FC N R F LIRS R FO R R E N 52 |.06/01/2030 . [1.A ........
FANNIE MAE STRUCTURED CL ZJ  5.500% 09/01/33
B1BIZE-NB-8 | vt . 06/01/2025 . | Paydown . 09/01/2033 . |1.A ........
FANNIE MAE STRUCTURED SER 2004-35 CL AZ
..31393X-V8-7 [4.500% 05/01/34 ..evvvevniiiiiiiiiiiieiiiieeeees . 06/01/2025 . | Paydoun . 05/01/2034 . |1.A ........
FANNIE MAE STRUCTURED 2004-67 CL ZA  4.500%
L. 31394A-M3-7 [09/01/34 oevveniiiiiiiin i . 06/01/2025 . | Paydoun . 09/01/2034 . |1.A ........
FANNIE MAE STRUCTURED CL Z  5.000% 04/01/35
SB1B0UC-BF4 | et . 06/01/2025 . | Paydown ... . 04/01/2035 . |1.A ........
..31394D-QR-4 |FANNIE MAE CL Z  4.500% 05/01/35 ............. . 06/01/2025 . | Paydoun . . 05/01/2035 . |1.A .
..31394P-PA-5 |FREDDIE MAC 2755 CL ZM  5.000% 02/01/34 .... |. 06/01/2025 . | Paydoun ... . 02/01/2034 . |1.A ........
FANNIE MAE STRUCTURED CL ZA  5.500% 03/01/36
.. 31394V-N5-5 . |- 06/01/2025 . Paydown ... . 03/01/2036 . [1.A ........
.. 31395H-RC-6 | FREDDIE MAC CL VZ  5.000% 10/01/34 .. . 06/01/2025 . | Paydown ... . 10/01/2034 . |1.A ........
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..31396G-BS-9 | FREDDIE MAC 3087 CL NZ ~ 4.500% 12/01/35 .... [. 06/01/2025 . |Paydown ........cccoooinnmnnnnnnnns Jooveenniniinnnininns |, 12,755 |oeeeeenens 12,755 |l 10,217 [oeennneeee 12,067 [ovvveeiiiiiiinnn oo [C2:1 0 R R [C2:1 T R R AR S N 256 |. 12/01/2035 . [1.A ........
Freddie Mac - STACR SERIES 2023HQA2 CLASS M1A
.. 35564K-2F-5 |6.305% 06/25/43 ......ooooeiiiiiiiiiii . 06/25/2025 . |Paydoun .........ooooiiiiiiiiiiiinins feiiiiiiiiiiiiiiiins feiiine 656,615 |........... 656,615 |........... 656,615 |........... 656,615 |..ooooeeiiiiiins | e e fo e 656,615 [..oooeeeiiiiiins oo e e 17,774 . 06/25/2043 . |1.A ........
Freddie Mac - STACR SERIES 2023HQA3 CLASS A1
.. 35564K-3F-4 16.155% 11/25/43 ... . 06/25/2025 . |Paydoun .........ooooiiiiiiiiiiiinins feniiiiiiiiiiiiiiees feieiee 204,365 |........... 204,365 |........... 204,365 |........... 204,365 [oevveneiiiiiinns oo e e e e 204,365 [.evvveriiiinnnn foriiiiiiiiiiis o e 5,408 |. 11/25/2043 . [1.A ........
Freddie Mac - STACR SERIES 2023HQA3 CLASS M1
.. 35564K-3G-2 |6.155% 11/25/43 ......oooooiiiiiiii . 06/25/2025 . |Paydoun .........ooooeiiiiiiiiiiinins foniiiiiiiiiiiieiins feeeine 394,730 |........... 394,730 [..eeeeeen 394,730 |........... 394,730 [oeveeniiiiiiiis oo e e e e 394,730 [oevvvvviiiiiiinn foiiiiiiiiis o e 10,446 | 11/25/2043 . [1.A ........
Freddie Mac - STACR SERIES 2022HQA3 CLASS M1A
.. 35564K-E3-9 | 144A  6.606% 08/25/42 .........evvvvrrirnnnnnnnns . 06/25/2025 . |Paydoun .........ooooeiiiiiiiiiiiiins feniiiiiiiiiiiiiiies feieine 496,267 |.ooeeenns 496,267 |........... 496,267 |........... 496,267 [ovvvvnveiiiiinns oo e e e e L A R O A, 14,090 |. 08/25/2042 . [1.A ........
Freddie Mac - STACR 2022-DNAG CL M1A 144A
.. 35564K-H3-6 |6.455% 09/25/42 .......evvvvriininiiiiiiiiiiiiis . 06/25/2025 . |Paydoun .........ooooiiiiiiiiiiiinins feiiiiiiiiiiiiiiiins feiiine 960,768 |.......... 960,768 |.......... 960,768 |.......... 960,768 |.oooeeeiiiiiiies Joeriiiiiiiiiis e feieiiiiiiiin o e 960,768 |..ooovveiiiiiins feviiiiiiiiiiens feiiiiiiiiii o 26,664 |. 09/25/2042 . |1.A ........
Freddie Mac - STACR SERIES 2022DNA7 CLASS M1A
.. 35564K-L3-1 | 144A  6.805% 03/25/52 ......coovvvveienrinnnnnns . 06/25/2025 . |Paydoun .........ooooeiiiiiiiiiiinins foiiiiiiiiiiiiiieins feeene 1,219,720 |........ 1,219,720 |........ 1,219,720 |........ 1,219,720 [oooiiiiiiiiiiies o s e o s 1,219,720 |oooeeeiiiiiiiins v e o, 35,563 . 03/25/2052 . |1.A ........
Freddie Mac - STACR SERIES 2023DNA1 CLASS M1A
.. 35564K-P3-7 | 144A  6.406% 03/25/43 ........coeveviiiiinnnnnns . 06/25/2025 . |Paydoun .........oooeeiiiiiiiiiiinins feniiiiiiiiiiiiiiies [ 1,025,507 |........ 1,025,507 |........ 1,025,507 |........ 1,025,507 [oooieiiiiiiiiies e i e o s IR Y R N 28,497 |. 03/25/2043 . |1.A ........
Freddie Mac - STACR SERIES 2023DNA2 CLASS M1A
..35564K-T5-8 | 144A  6.406% 04/25/43 . 06/25/2025 . | Paydoun ... ..1,435,498 |........ 1,435,498 |........ 1,435,498 |........ 1,435,498 [.....oovveiinnnn fooviiiiiiiiins i e e e 1,435,498 |.. . 04/25/2043 . [1.A ........
Freddie Mac - STACR SERIES 2023HQA1 CLASS M1A
.. 35564K-X7-9 | 144A  6.305% 05/25/43 .......oooeviiiiiiiiinnns . 06/25/2025 . |Paydown ........oooeiiiiiiiiiiiiiinns fevieiiiiiiiiiiiiiies feeeenes 800,860 |.......... 800,860 |.......... 800,860 |.......... 800,860 |.....cceevwenene foovoiiiiiiiiiiss fooiiiiiiiiiiiins e e feieenn, 800,860 |.....oooevveeies fovevviiiiiiiiins feviiiiiiiiiins foiiinnnnn, 21,747 |. 05/25/2043 . |1.A ........
1039999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating -
Agency Residential Mortgage-Backed Securities - Not/Partially Guaranteed (Not Exempt from
RBC) 13,283,262 13,283,262 13,248,597 13,273,726 9,538 9,538 13,283,262 370,067 XXX XXX
AGATE BAY MORTGAGE LOAN TRUST MTG LOAN TR
..00842A-AD-1 |2015-4 C  3.486% 06/01/45 ........cceeennnnns . 06/01/2025 . |Paydoun ........cooeeeeiiiiniiinniins foniiiiiiiiiiiiiinns feiiiini, 5,608 [....cccunnne 5,608 |............ 5,616 |............. 5,611 |oveeiiiiiiiis o ()] R RN ()] R RN LU OO (O R R 82 [. 06/01/2045 . |1.A ........
BANC OF AMERICA FUNDING CORP 2006-3
..058931-BD-7 03/01/36 ... . 06/01/2025 . | Paydoun ... ....1,18 .. 1,084 ) 1,146 . 03/01/2036 . (3.B FM ....
BANC OF AVEf .
..058931-BD-7 | 03/01/36 ..evvvvvviiiiiiiiiiiiiiiiieeieee e . 05/01/2025 . |Paydoun .........coeeeeiiiiniiinnnins fenniniiiiiniiiiinns feiiiiii, 2,448 | 2,721 |l 2,490 [onnnnnne 8 O ) N e . O O P 57 . 03/01/2036 . |3.C FM ....
BANC OF AMERICA FUNDING CORP 2003-3  5.500%
..05946X-EY-5 . 05/01/2025 . | Paydoun ... 12,777 .. 12,295 ... 12,610 ... . 10/01/2033 . [1.A FM ...
..05946X-EY-5 110/01/33 . 06/01/2025 . |Paydoun ........cooeeeeiiiiiiiininins feniiiiiiiiiiiiiiins feiiiini, 6,834 ..o 6,83 |............ 6,576 |............. L O O T O U N 188 |. 10/01/2033 . |4.C FE ....
BANC OF AMERICA FUNDING CORP 2 5.500%
..05946X-P8-0 . 06/01/2025 . | Paydoun ... ...14,910 ... 13,957 |l 14,635 ... . 10/01/2035 . [5.A FM ....
..05948X-T3-5 |5.904% 02/01/34 . 06/01/2025 . |Paydoun ........cooeeeiiiiiiiiiniiins feniniiiiiiiiiiiiins foiiiiii, 1,939 [ 1,939 |l 1,629 [ooveeeenns L e [ L O 1 P P 1 R R R R 48 . 02/01/2034 . |1.AFM ...
BANC OF AMERICA MTG SECURITIES SECUR 2004
..05949A-DG-2 |6.480% 05/01/34 ...oevvvvviiiiiiiiiiiiiiiiiiiiiieas . 05/01/2025 . |Paydown .........oooeeieiiinininniins fonnniiiiiiiiiiiinns feiiiiin, 1,213 [ 1,213 | 1,063 [..ovveeenens I O e O £ O P - K N R U R A 29 |. 05/01/2034 . [1.A FM ....
BANC OF AMERICA MTG SECURITIES SECUR 2004
..05949A-DG-2 |6.480% 05/01/34 ...oovvvvvviiiiiiiiiiiiiiiieiiieees . 06/01/2025 . |Paydown ........cooeeeiiieiiiiiiniins foniiiiiiiiiiiiiinns feiiiiiiii, 617 |l 617 [ 540 |ovviiiiiiiiins 74 O N 0 PO AN K 0 PO A [ R N R R 20 |. 05/01/2034 . ]2.C FE ....
BANC OF AMERICA MTG SECURITIES SECUR 2004
..05949A-XG-0 15.569% 12/01/34 ....ocooeeeeiiiiiinn . 06/01/2025 . |Paydown ........ccoeeeiiiiiiiiiiniins fonniiiiiiiiiiiiinns feiiiiin 2,585 |l 2,555 [oiiiinnns 2,506 |............. K 72 R R P PO AN P PO AN RIS R R R RO 65 [. 12/01/2034 . |1.A FM ...
BANC OF AMERICA FUNDING CORP 2006  5.750%
..059490-AT=2 | 03/01/36 ..evvvvvvrriiiiiiiiiiiiiiiiieeeieeeeeeeeeees . 06/01/2025 . |Paydown ........ccoeeeiiiiiiiiiniinns fennniiniiiiiiiiiins feiiiiin, 2,778 |oeeennnnnne 1,900 |oeevvrrnnnns 1,850 [ovvvvernnnnns 1,878 [ oo [SLV [V R RN [ELV [V R R 4 FOUUOORRUOP A R A 104 . 03/01/2036 . |4.A FM ...
CIM TRUST 2019-J2 CL A1 144A  3.500%
.. 12558T-AA-5 | 10/01/49 .oovvviiiiiiiiiiiiiiiiiiiiiieeeeceeeees . 06/01/2025 . |Paydoun ........cooeeeiiiiiiiiiniiins feniniiiiiiiiiiiiins foiiiiii, 9,337 |oerrrrinnnns 9,337 [oeirnnnnnns 9477 ool (L7 R RN (7)) PO N (P22 PO N L X O R N 136 [. 10/01/2049 . |1.A ........
CITIMORTGAGE ALT LOAN TRUST LOAN TR -2007
..12566Q-AD-5 |6.000% 01/01/37 «ooooveeiiiiiiiiiiiiiieieieeeees . 06/01/2025 . |Paydoun ........coeeeieeiiiiiininnins fenniniiiiiiiiiiinns feiiiinn 10,839 [.......eee. 13,383 |.......... 1,240 |............ LR R O OPPPOPPPR (S A R R 13,900 [ovvvvvvvvnininns fornnnns (3,062) |........ (3,062) |..eeeeeeeeennnn 362 |. 01/01/2037 . [4.C FM ....
COUNTRYWIDE HOME LOANS 2005-17  5.500%
.. 12669G-5T-4 | 09/01/35 ..oovvviiiiiiiiiiiiii . 06/01/2025 . |Paydown .......cooeeeiieiiiiiinininns fonviniiiiiiiiiiiins feiiiin 1,718 |........... L O O e O Y O Y R R 1,718 |........ 718 |l 271 |. 09/01/2035 . [1.A FM ...
COUNTRYWIDE HOME LOANS 2005-12  5.250%
.. 12669G-XM-8 106/01/35 ..ovvvveiiiiiiiiiiiiiiiiiiieieeeeee . 06/01/2025 . |Paydown .....ooeeeeeieiiiiiiiiiiiiees fovvviiiiiiiiiiiiiies foviiiinnnn, 2,483 |oieiieeennns 2,483 |.ooonnnnns 2,381 | 2,450 [ e 31 foiiiies i 31 [ e 2,483 | e e o, 54 |. 05/01/2035 . [4.C FM ....
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CHASE MORTGAGE FINANCE CORP 2019-ATR CL
..16159G-AC-3 [3.500% 07/01/49 ...evvvriiiiiiiiiiiiiiiiiiieeeees . 06/01/2025 . |Paydomn ..cevvveniiiiiiiiiniiiiiinn fenineeeeiiiinees feeeneeeens 37,207 | 37,207 |.oeeeennnnns 37,625 |.oovvvnnnnns T8 2 P R (<740 ) R RN (<740 1 P R /(07 R FO R R RN 502 |. 07/01/2049 . |1.A ........
CHASE MORTGAGE FINANCE CORP 2019-1 CL A
..16159II-AC-8 [3.500% 03/01/50 . 06/01/2025 . | Paydown ... . 03/01/2050 . |1.A ........
CHASE MORTGAGE F INAN .
L A61620-MR-7 [ 10/01/35 evveiiiiiie e . 05/01/2025 . |Paydomn ...ccvvunviiiiinininiiiinnn fevienneeeevinnenes oo 4,848 [ 4,848 | 4,508 | A T04 [ e T [ [ T8 s [ BB | s e 101 [. 10/01/2035 . [1.B FM ....
CHASE MORTGAGE FINANCE CORP 20  5.500%
L A61620-MR-7 [ 10701735 wevveiiiiiieecii . 06/01/2025 . |Paydomn ..covvvnniiiiiiiiiiiiiiiins fenineeneiiiiens feeeneeeens 21,79 ... 21,796 |.oooeeennnns 20,268 |............ 21,148 | i [SL:2- T R AR [SL:2- T R R P I £ T N FOR R R RN 599 . 10/01/2035 . [5.B FE ....
CITICORPORATION MTG SECS INC 2006-1  5.500%
L A72973-8D-7 [ 02/01/36 wevveniiiiiiiiiieeiii . 06/01/2025 . |Paydomn ....evuunvriiiiiiiniiiiiiinn feeneeeiiiiieees [ 4,322 | 4,322 |oooiiiiinnnns 4,182 | 4,205 [ooviiiiiiiienns oo 7 PO F P/ PO FR L5 720 O R R 99 |[. 02/01/2036 . [1.A FM ....
CITICORPORATION MTG SECS INC SECS 2006-2
L 17310A-AK-2 [5.750% 04/01/36 oevvveniiiiiiiiiiiiiiiiieeeeeees . 05/01/2025 . |Paydomn ...ccvuuneveiiiiniiiniiiiinn foreeneeeeeiiiinneees [ s 10,863 [............ 10,393 |ovveennnnns 10,445 |oooveeiiiiiiiins o (10,445) |.oovvvnieiiiinn ovennnn 1) O O N S AR 175 |. 04/01/2036 . |4.A FM ....
CITICORPORATION MTG SECS INC SECS 2006-2
L 17310A-AK-2 [5.750% 04/01/36 oevvveniviiiiiiiiiiiiiieeeeeees . 06/01/2025 . |Paydomn ...cevvunviviiiininineiiiinn foriinneeeiiiiineees [ 824 .o £ T PO FC 72 PO (473 ) F (077 O O O N A 16 |. 04/01/2036 . |4.B FM ....
CREDIT SUISSE MORTGAGE CAPITAL MTG CAPITAL
..225470-P7-2 {2006  5.500% 04/01/36 ....ceevvvvvnnnniiniinnnnns . 06/01/2025 . |Paydomn ..covvvnniiiiiiiiiiiiiiiins fenineeneiiiiens feeeneeeens 23,850 |o.eeeennns 23,850 |....ceennnns 21,454 |............ A TVC ) I R R L1 [ O KRR L1 [ R R 23,850 [.oooiiviiiiinns [ e e 545 . 04/01/2036 . [5.B FM ....
Ellington Financial Mortgage T SERIES 2024RM1
..26843H-AA-6 | CLASS A1A  4.500% 03/25/54 .......eevvvvvrnnnnns . 06/25/2025 . |Paydomn ..ccvuuniiiiiiniinininiiien Jeneeeeiiineees [ 303,415 |....oeeeens 303,415 |........... 269,326 |........... 272,905 [oooevviiiiinnnn foreeees FCIV -1 (VI PO R RV (VI PO AR 303,415 [oooevviiininnns oo [ s 5,565 |. 03/25/2054 . [1.A FE ....
EVERBANK FINANCIAL CORP LOAN TR 2018-1 CL
..20978C-AA-8 3.500% 02/01/48 ...evvvriiiiiiniiiiiiiiiieeeeens . 06/01/2025 . |Paydomn ..cevvvnniiiiiininiiiiiiins feninneeeiiiiees feeneeeeens 54,977 |overrennnnnn 54,977 |.oovvennnnns 54,359 [.coooeenne [T I R RN LLX 7 R F LLX 7 R A Lo R R R R 763 |. 02/01/2048 . |1.A ........
FLAGSTAR MORTGAGE TRUST TR 2017-2 CL A3 1
..33850R-AC-6 [3.500% 10/01/47 ..evvviiiiiiiiiiiiiiiieeeeeinae . 06/01/2025 . |Paydomn ....evuunviiriiiiiiiniiiiins ferieneeereiiiees [ 4,049 .o 4,049 |............ 3,857 |ovverinnns R £ T FOR R, L VA I O RN LV O (RN 301 O O O RN 59 |[. 10/01/2047 . |1.A ........
FLAGSTAR MORTGAGE TRUST TR 2021-1 CL A4 1
.. 33852D-AD-3 [2.500% 01/08/51 ...evvviiiiiiiiiiiiiiiiieeeeinna . 06/01/2025 . |Paydomn ...ccvvvnnvviiiinininiiiiinn Joenneeeiiiineees o 265,055 |........... 265,055 |........... 272,593 |oeeennnnnn 0 X700 FO RN (6,626) [cvevvvvnnnnns foreeees [(T72C) N O 265,055 [.oeveevveiinnns fooviiiiiiis [ s 2,879 |. 01/08/2051 . |1.A ........
GSR MORTGAGE LOAN TRUST LOAN TR 2006-1F C
..362341-6R-5 [5.500% 02/01/36 ..evvvvriiviinniniiiiiinieeeeees . 06/01/2025 . |Paydonn ..covvvniiiiiiiiiiiiiiiins feneneeeriiiees feeeeeeeens 2,219 | 14,724 |oooeeeeins 13,908 |ooeveennnnns 14,003 |oevveeiiiiiiinns v [CI°) I R AR [CI°) I R AR 14,694 | ovvininnns 7,584 |oeeennnns 7,584 | 328 |. 02/01/2036 . |6. FM .....
GSR MORTGAGE LOAN TRUST LOAN TR 2005-9F CL
..362341-R7-6 | 1A1  5.500% 12/01/35 ....coevvvvnnniiiiiinnnnnns . 06/01/2025 . |Paydomn ....evvunviriiiiiiiiiiiiiins feriineeereiiiineees e 2,281 [ 3,104 s 2,893 [....oconnnnnn 2 5 O O R AN A [ I AU RN (438) [cvvvvvnnnns (X1 71 | 12/01/2035 . |[1.A FM ...
GSR MORTGAGE LOAN TRUST LOAN TR 2005-9F CL
..362341-R8-4 [1A1  5.500% 12/01/35 ....oovvvvvnnniiiiiiinnnnns . 06/01/2025 . |Paydomn ....evuunviiriiiiiiiniiiiins ferieneeereiiiees [ 1,132 [ooeiiiinnnnns 1,540 |oeeeennnnns 1,495 |...oooeneeens LR I PO [R:515) 1 PO (2515 N R RN LI <725 R FO R R RN 35 [. 12/01/2035 . [4.B FM ....
GSR MORTGAGE LOAN TRUST LOAN TR 2005-AR2 CL
..36242D-H7-1 |2A  5.283% 04/01/35 ..oovvvnniiiiiiiiiiiiiiiiinnns . 05/01/2025 . |Paydomn ....cvuunviiiiiiiiiiiiiiiinn fereneeereiiiees [ 1,434 [..ooooneies 1,434 [..onenens 1,433 | 1,433 | e LI PO AN L P RN L R N 28 |. 04/01/2035 . |[1.A FM ....
GSR MORTGAGE LOAN TRUST LOAN TR 2005-AR2 CL
..36242D-H7-1 |2A  5.283% 04/01/35 ..eovvveniiiiiiiiiiiiiininnns . 06/01/2025 . |Paydomn ...cevvueniriiiiiiiininiiiinn fernineeeiniiies feeeneeeeiinans L P £ 2 R T4 | £ O O R N A3 U R R R, 20 |. 04/01/2035 . |4.A FE ....
JP MORGAN MORTGAGE TRUST MTG TR 2019-LTV CL A
..46651H-AC-1 [3.493% 03/01/50 ....cevvvvnviiiiinniiiiiiiiniis . 06/01/2025 . |Paydomn ..cevvvnniiiiiininiiiiiiins feninneeeiiiiees feeneeeeens 17,679 [.oooeeennens 17,679 [onnnee 17,914 | 17,713 [ [ (<)) PO AR (<)) PR AR L 74 I O AR R RN 308 |. 03/01/2050 . |1.A ........
MERRILL LYNCH MTGE [NV TRUST 2005 5.519%
..50020U-SH-9 [ 02/01/35 evvveniiiiiiiiiieeiii e . 05/01/2025 . |Paydomn ...ccvvuniiiiiinininiiiinnn fovieineeeeniineees foonennn5,8920 [0 5,892 05,840 | 5,867 [ 25 e 28 [ 050892 | s i e 111 [. 02/01/2035 . [1.A FM ....
MERRILL LYNCH MTGE [NV TRUST 2005 5.519%
..50020U-SH-9 [ 02/01/35 .vvveniiiiiiiiieeiei . 06/01/2025 . |Paydonn ...ccvvuniiriiinininiiiinnn fovvenneeeeiiiinnees fooneennnnn3,987 [0 3,987 |0 3,952 | 3970 [ e 17 [ [ 1T [ [0 3L987 e s i e 111 [. 02/01/2035 . [3.C FE ....

MORGAN STANLEY MTG LOAN TRUST MTG LOAN T 2004

..61748H-BQ-3 |5.335% 08/01/34 .. . 08/01/2034 . [1.A FM ...

. 05/01/2025 . |Paydown ...

MORGAN STANLEY MTG 4

..61748H-B0-3 |5.335% 08/01/34 ....coeeeeeeeiiiiiii . 06/01/2025 . |Paydown ........cooeeeiiieiiiiiiniins foniiiiiiiiiiiiiinns feiiiiiiii, "9 |l L[ PO 120 [oeeeiiiiiinnns T4 [ fo LS R R L7 PR RN Y | o i e 3 | 08/01/2034 . [1.C FE ....
New York St Dorm Auth Rev REVS ~ 3.142%

..64990G-1W-8 107/01/43 ... . 06/27/2025 . [Call  82.1270 ...oovvvvinies Joonriieeeeciiiiees o 16,207,763 |....... 19,735,000 |....... 20,547,687 |....... 20,357,275 |oveveeeeninnnnnn fornnnnn (20,619) founnnnniiiiiins [ (20,619) | |t 20,336,655 |...oooeeiiiiiins feeveniiiiiiiinns e fonn (3,515,708) [. 07/01/2043 . |1.E FE ....
0AKS MORTGA

..67380M-AC-5 |A3 1 3.500% 04/01/46 ......eevvvevvinnnnnnnnne . 06/01/2025 . [Paydoun ......ccvvveiiiiiiiiiiiinnns foviiineeiiiiiiees oo 4,977 |oeeeienns 4,977 | 5,075 |oooviinnnns 5,026 |.ooviiiiiiiiins e (<) T U [E12) ) ORI RN L O Y RN 73 | 04/01/2046 . [1.A ........
Residential Funding Mtg Sec | MTG SEC |

..76111X-P2-3 |5.500% 03/01/36 .. . 06/01/2025 . |Paydoun ... ....5,09 4495 | 4832 | 4,832 |.. . 03/01/2036 . |[4.CFM ....

RES ASSET MORTGAGE Pl
..76112B-YB-0 4.835% 09/01/35 ..oooovvvvvieiiiiiiiiieiiiiii . 06/01/2025 . [Paydown .....ooovveeieeniiiiiiiinns foviiiiiiiiiiiiiies i 2,607 foorrrnn. 2,607 J..ioooneens 2,39 | 2,529 Jooooviiiiiiiins o 78 |oveeiiiiiiiiies foviiiiiinn 78 |oveeeiiiiiiiees foviieiins 2,607 foveeiiiiiiiins oo foeeiiiiiiiis i, 53 |. 09/01/2035 . |4.C FM ....
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Sequoia Mortgage Trust TR 2014-1 CL 2A5 1
..81745N-AR-0 |4.000% 04/01/44 ..oovvvvviiiiiiiiiiiiiiiiiiiiieees . 06/01/2025 . |Paydoun ........oooeeeiiiiiniiinniins feneiiiiiiiiiiieinns feiiiiii, 7,989 [oveeeeeennns 7,989 |l 8,00 |............. 8,028 |...ooeviiiiiiins e (1)) ISP RN (1)) ST RN O R N 132 [. 04/01/2044 . |1.A ........
Sequoia Mortgage Trust TR 2015-3 CL A19 1
..81746L-AU-6 |3.500% 07/01/45 . 06/01/2025 . | Paydoun ... ... 43,832 ... 43,832 ...43,805 |.... ..43,832 |.. . 07/01/2045 . [1.A ........
Sequoia Mortgage Trus
..81746R-AA-7 |3.500% 08/01/46 .......evvvvvvrrrrnnnnnininiininnnns . 06/01/2025 . |Paydoun ........coeeeeiiiiiiiiiinnins foneiiiiiiiiiiiiiins feiiiiin 23,381 ...l 23,381 [onnnnne 24,030 |............ 23,943 [ o (157 PO (51572 1 PO N 23,381 [ e e e 381 |. 08/01/2046 . [1.A ........
Sequoia Mortgage Trust TR 2018-CH1 CL A1
..81747D-AA-7 14.000% 03/01/48 ......vvvvvvrrririiiniiininiininnnns . 06/01/2025 . |Paydoun ........oooeeeieiiiiinininnns foniniiiiiiiiiiiiins feiiiiin 19,217 foennnnns 19,217 |........... 19,530 |............ 19,588 |oovvveiiiiiiiins e [E70 1)) R RSN [E7R 1) T AN 19,217 ovvvviiiiiiiiins o fo 358 |. 03/01/2048 . [1.A ........
Sequoia Mortgage Trust TR 2019-3 CL A2 14
..81748B-AB-8 |3.500% 09/01/49 ......oovvviviiiiiiiiiiiiiis . 06/01/2025 . |Paydoun ........coeeeiiiiiiiiininnnns foneiiiniiiiiiiiiins feiiiin 31,502 |........... 31,502 [oennnnnne 32,058 |............ 31,968 |oeeeieeiiiiiens e, (1570 A RSN (1570 S AR 31,502 [ooviiiiiiiiiiies e e e 460 |. 09/01/2049 . [1.A ........
WAMU Mor tgage Pass-Through Cer 2003-S11 CL
.. 92022F-GU-6 15.500% 11/01/33 ..ovvvvviiiiiiiiiiiiiiiiiiiieiieees . 05/01/2025 . |Paydoun .........ooeeeeiiiiiiiininins foniiniiiiiiiiiiinns feiiiiin 11,882 |............ 11,882 |oveeeeeens 11,440 |........... 727 [ s LT OO RN LT ORI RN 11,882 ovvvvvviiiiiiins fonniiiis fo 245 |. 11/01/2033 . |1.A FM ...
WAMU Mor tgage Pass-Through Cer 2003-S11 CL
.. 92022F-GU-6 15.500% 11/01/33 ..oevvviriiiiiiiiiiiiiiiiiiiiiieees . 06/01/2025 . |Paydoun ........cooeeeiiiiiiiiiniiins feniniiiiiiiiiiiiins foiiiiii, 5,938 [eiiiiiinnns 5,038 [coiiunnnnne I A VA I 5,860 |.eeviiiiiiiiins e, Y R R Y PO A LT O O U N 163 [. 11/01/2033 . |1.B FE ....
WASHINGTON MUTUAL MTG PT PASS-THROUGH CER
..930336-23-0 | 2005  5.064% 03/01/35 ...evvvvvvvvrriiiiiiinnnns . 06/01/2025 . |Paydoun ........oooeeeeiiiiiininninns fonnniniiiiiiiiiiins feiiiiii, 1,356 [oeeninnnne 1,36 |oeveveeennnns 1,346 [oovvveennnns L2 I PO AN LS R R LS R AR 1,356 |ooeeeeeiiiiiiies e o o 34 |. 03/01/2035 . [1.F FE ....
WASHINGTON MUTUAL MTG PT PASS-THROUGH CER
..930336-23-0 |2005  5.064% 03/01/35 ..cevvvvvrvviiiiiiiiiinnns . 05/01/2025 . |Paydoun .........ooeeeeiiiiiiiininins foniiiiiiiiiiiiiinns feiiiii 1,322 | 1,32 |............ 1,235 |........... 11,278 [ovvviiiiiiiiis oo W o o W o 1,322 | s e o, 220 |. 03/01/2035 . [3.A FM ....
WELLS FARGO MTG BACKED SECS MTG SEC 2019-3 CL
..949831-AA-9 |3.500% 07/01/49 ...oovvvvviiiiiiiiiiiiiiiiiiiiieees . 06/01/2025 . |Paydown ........ccoeeeeiiiiiiiinnnins fonniiiiiiiiieiiinns feiiiiin, 3,700 [oeeunnnnnnnn 3,700 |ooeeeeenns 3,752 [oeeunnnnnnn 3,746 |ovvvvviiiiiiiins e, (23 IO RN (3 ISR RN 3,700 |vvvvvevrnrnnnnn fonnniiiiiiiiis foi e 54 . 07/01/2049 . [1.A ........
WELLS FARGO MTG BACKED SECS MTG SEC 2019-1 CL
..95001T-AS-4 3.920% 11/01/48 ...evvvvvvvrriiiiiiiiiiiiiiieinaenes . 06/01/2025 . |Paydown .....oeeveeeeiiiiiiiiiiiieees Jovviviiiiiiiiiiiiies fociiiiininn, 705 |iieiiiiiiinnns 705 |iiiiiiiien. 698 |.ivvririinnnes 701 fooveiiiiiiiiiins i Al e L N FPTTTTUTTRRRRON 705 |ovvvvennnnnnnn fovoriiiiiiiiiins o e 12 |. 11/01/2048 . |1.A ........
1059999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating - Non-
Agency Residential Mortgage-Backed Securities (Unaffiliated) 17,249,565 20,789,374 21,553,177 21,373,230 (9,352) (9,352) 21,363,876 14,579 14,579 (3,498,318) XXX XXX
HALSEYPOINT CLO 2023-7A CL A SERIES 20237A
..40638L-AA-7 |CLASS A 144A  6.519% 07/20/36 .......cevveeeees . 06/30/2025 . |Paydoun ..........coeeeiiiiiiiininnns feneiniiiiiniiiienns fonn 10,000,000 |...... 10,000,000 |...... 10,000,000 |...... 10,000,000 |.oevvvvverrrnnns forvvrnnnnnnnnnnn forvis fo e e 10,000,000 [.vvvvvvvvvvvnnnn fornmmnnnnniiiins fooriiiiiiis s 465,847 |. 07/20/2036 . |1.A FE ....
Atlas Senior Loan Fund CLO LTD SERIES 201913A
..04942V-Al-4 | CLASS AINR 144A  5.614% 04/22/31 ............. . 04/22/2025 . |Paydown ..........ooeeiiiiiiiinnnnnns feniiiiiiiiiiiiiiens feiiiiin 622,424 |........... 622,424 |........... 609,976 |........... 615,548 [....vvviiiiiis [l B876 | |l B,876 [ [ 622,424 |.oovvvviiiiiiinn fors e e 18,265 |. 04/22/2031 . [1.A FE ....
CATAMARAN CLO LTD SERIES 20181A CLASS A1R
..14900C-AL-9 | 144A  5.643% 10/25/31 ..ooovviiriiiiiiiininnnns . 04/25/2025 . | Paydoun ... .......1,364,362 |........ 1,364,362 |........ 1,341,441 [ 1,360,223 | e 130139 | [l 13139 i 1,364,362 |.. . 10/25/2031 . [1.A FE ..
..553205-AC-9 |MP CLO I11 LTD MP CLO 111 5.781% 10/20/30 [. 04/20/2025 . |Paydoun ........ccccoommmmnnnnnnnnnn foovererniiiinninnnns s 1,106,201 |........ 1,106,201 |........ 1,093,402 |........1,105,018 |..ccoeeeiiiiiiss |oeeeennn 1,183 | o 1,183 s s 1,106,201 . 10/20/2030 . [1.A FE .
MAGNETITE CLO LTD SERIES 202336A CLASS B 144A
.. 559022-AC-3 |6.722% 04/22/36 .......oooeiiiiiiiiiiii . 06/11/2025 . |Paydoun ......cooeeeeiiiiiiiniiiiinns foieiiiiiiiiiiiieens [ 11,000,000 |...... 11,000,000 |...... 11,000,000 |...... 11,000,000 |.ooevvvviiiiinns fevvevvnnniiininn fovnniiiiins fo e e 11,000,000 [..evvveveevennnn fornmmmmmnnninnns fooviiiiiii e 487,128 |. 04/22/2036 . |1.C FE ...
O0ZLM CLO LTD 2018-22A-CL-A1-144A  5.611%
..67111V-AC-0 |01/17/31 ... .. |- 04/17/2025 . |Paydoun ... .. 180,356 180,356 .. 178,161 179,776 ... .180,356 |.. ..5,206 |. 01/17/2031 . [1.A FE ....
0ZLM LTD 20 .
CBTTI2G-AA6 | oeeeeeeeeeiie . 04/15/2025 . |Paydoun ........cooeeeiiiiiiiiiiiiins feiieiiiiiiiiiieiens feeees 1,055,629 |........ 1,085,629 |........ 1,040,734 |........ 1,050,557 [o.eeeeeiiiiiis oeeeeenns L0770 PO (27 P 1,085,629 [oevvvveeeiiinnnn fooiis e 30,753 |. 04/15/2031 . |1.A FE ....
O0ZLM CLO LTD SERIES 201820A CLASS A1 144A
LB7T1120-AA-3 |5.581% 04/20/31 ..ooooiiiiiiiiiiiiiis . 04/20/2025 . |Paydoun ........coooeiiiiiiiiniiinins feniiiiiiiiiiiieiens feeieinn, 37,566 [....ennnee. 37,566 |............ 36,965 |............ 37,285 [oeeeiiiiiiiinnn oo X2 I O N X2 PO VI U R (SR N 1,097 |. 04/20/2031 . [1.A FE ....
0ZLM CLO LTD SERIES 201924A CLASS A1AR 144A
..67113D-Al-4 |5.691% 07/20/32 ..cooevvviiiiiiiiiiiiiiiiees . 04/21/2025 . |Paydoun .......oooeeiiiiiiiiiiiininns feiiiiiiiiiiiiiiiies feieine 768,183 |.......... 768,183 |........... 753,457 |.......... 761,715 | | [ O MR 6,468 [....oovveinninnn e 768,183 |ooovviiiiiiiiies e feiiiiiiiii o, 22,830 |. 07/20/2032 . |1.A FE ....
SOUND POINT CLO LTD SERIES 20182A CLASS A
..83611J-AA-3 | 144A  5.644% 07/26/31 ...oovvvvvriiiiiiiiiiinens . 04/28/2025 . |Paydoun ........ooooeiiiiiiiiiiiinnns feniiiiiiiiiiiiiiens feeeiie 690,324 |........... 690,324 |........... 679,282 |........... 684,229 [....ovvviinnnnnn i 6,09 |.ooiiiiiiiins e 6,09 |.oooiiiiiiiins e 690,324 [..evvviiiiiiiinn feiiiins e 20,312 |. 07/26/2031 . |1.A FE ....
Whitebox CLO Ltd SERIES 20234A CLASS A1 144A
..96467K-AA-7 |6.419% 04/20/36 .....oooviiiiiiiiiiiiiiiiii . 04/25/2025 . |Paydown .......oooeieiiiiiiiiiiiiinns feiiiiiiiiiiiiiiiies e 15,000,000 |....... 15,000,000 |....... 15,000,000 |....... 15,000,000 |...oovvvviiiiins fovvvvevnvnnnnnne fovviiiiiiiiiiins i o e 15,000,000 |..oooeeeeeeeenes Joviiiiiiiiiiins foveeeeeiiiiinins fooiinnnn. 511,735 |. 04/20/2036 . |1.A FE ....
1099999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating - Non-
Agency - CLOs/CBOs/CDOs (Unaffiliated) 41,825,045 41,825,045 41,733,418 41,785,301 39,744 39,744 41,825,045 1,636,856 XXX XXX
..055729-AH-0 |BSRT 2024A-1 SEC SER 2024  7.730% 06/30/30 |. 05/12/2025 . |Redemption 100.0000 ....uun fornnnnniiiii foeeiins 713,080 |.......... 713,080 |.......... 713,080 |.......... AL N O O R (SRR R R ARV U UL R (SRR R, 27,475 |. 06/30/2030 .|2.B PL ....
FNA Trust SERIES 20231A CLASS A1 144A
..30327H-AB-1 |6.900% 04/15/38 .....ovvvvviririiiiiiiiiiiiiiiienes . 06/15/2025 . |Paydown ..........cooeeeiiiiiiiiiiins foniiiiniiiiiiiiinns fone 1,588,131 |[........ 1,688,131 |........ 1,588,129 |........ 1,688,129 [cveviiiiies oo [ R R FC T R R I < O S N 40,683 |. 04/15/2038 . |1.F FE ....
GOODLEAP SUSTAIN HM IMP LN TST 2021-4GS-CL-A-
..38237G-AA-7 | 144A  1.930% 07/20/48 ......evvvvvvvvvvnvnnnnnnns . 06/20/2025 . |Paydown .......oeeeiiiiiiiiiiiiiiiins forviiiiiiiiiiiiiiies foiiinn, 137,251 |........... 137,251 |........... 116,534 |........... 120,905 | e, 16,346 [o.ovvvvvnniniins foreennn 16,346 [ovvvvvvnniiiins fooeeiinnnnn 137,251 oo e o foviiiiinnnn, 1,102 |. 07/20/2048 . [1.F FE ....
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Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter
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nation,
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Current |Change in| Foreign Bond nation
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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- Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (10+11-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 12) Value Date Disposal | Disposal [ Disposal Year Date Symbol
Hilton Grand Vacations Trust SERIES 20222A
..43283G-AB-8 |CLASS B 4.740% 01/25/37 .......oeeeeeeeeennns . 06/25/2025 . |Paydoun ...........coeeeiiiiiiinnnnns foniiniiiiiiiiiiiins foiiiinn 220,212 |........... 220,212 fouvnnnnnes 220,162 |........... 2 O P Y N 220,212 . 01/25/2037 . (1.F FE ....
Hilton Grand Vacations Trust SERIES 20243A
..43283N-AB-3 |CLASS B 5.270% 08/27/40 .... . 06/25/2025 . | Paydoun ... ..2,345,076 |........ 2,345,076 |........ 2,344,469 |........ 2,384,492 |..ooooiiiiiiiins e 884 [ 884 L 2,345,076 |.. . 08/27/2040 . (1.G FE ....
Hilton Grand Vacations Trust
..432017-AB-8 |CLASS B 144A  6.110% 01/25/38 .........vvvvneee . 06/25/2025 . |Paydoun ...........oeeeeiiiiiinninnns foniiiiiiiiiiiiiiins foiiinn 590,785 |........... 590,755 [o.uvvennes 590,616 |........... ITUNCER R O R 2 | s 2 | s 590,785 [ovvvvvvvvinninnn foviniiiiiins o e 14,901 |. 01/25/2038 . [1.G FE ....
MVW Ouner Trust SERIES 20222A CLASS A 144A
..55400V-AA-9 |6.110% 10/21/41 ...ovvvnniiiiiiiiiiiiis . 06/20/2025 . |Paydoun ..........ooeeiiiiiiiiininnns fonniiiiiiiiiiiiiins foiiiinn 392,276 |........... 392,276 |........... 392,213 |ooeeeeens B O P Y N 392,276 [ovvvvvvvviniiinn forriiiis o e 9,917 |. 10/21/2041 . [1.A FE ....
MVW Ouner Trust SERIES 20222A CLASS B 144A
..55400V-AB-7 |6.550% 10/21/41 ..eevvvviiiiiiiiiiiiiiiiiiiieeiees . 06/20/2025 . |Paydoun ..........ooeeieiiiiiiininnns foniniiiiiiiiiiiiins foiinin 784,551 |........... 784,561 |........... 784,460 |........... T O P Y N L O O P 21,261 |. 10/21/2041 . |1.F FE ....
MVW Ouner Trust SERIES 20232A CLASS A
..55400W-AA-7 16.180% 11/20/40 ...ovvvvrrnnnniiiiiiniiiiiiiiiianns . 06/20/2025 . |Paydown ..........coeeieiiiiiinnnnnns fonniiiiiiiiiiiiinns foiiiinn 749,501 |o.ooeeeens 749,501 |........... 749,350 |........... 749,366 [..ovvvvvnniinns fooeeiiiinns LT IO RN 135 [ouvniiiiiiiiins oo R 1 O P 18,912 |. 11/20/2040 . [1.A FE ....
MVW Ouner Trust SERIES 20232A CLASS B
..55400W-AB-5 |6.330% 11/20/40 ....oovvvvviiiiiiiiiiiiiiiiiiiiins . 06/20/2025 . |Paydown ..........ceeeieiiiiiiinnnnns fennininiiiiiiiiiens foiiinn 749,502 |........... 749,502 [...oeeeee. 749,436 |........... FLET R O R (S PO AN [ IO A 749,502 [ovvvvvvviiiiiinn foviiiins o e 19,371 |. 11/20/2040 . [1.F FE ....
MOSAIC SOLAR LOANS LLC SERIES 20223A CLASS B
..61946K-AB-0 | 144A  7.360% 06/20/53 ......evvvvvvvvvvnnnnnnnnns . 06/20/2025 . |Paydoun .........ccoeeiiiiiiiininnnns feniiniiiiiiiiiiinns foiiiin 94,950 |............ 94,950 |..eeevrenns 92,864 |............ 93,332 [ovvvrninininin e 1,618 [ oo 1,618 [ oo e P 2,801 |. 06/20/2083 . [1.G FE ....
Oxford Finance Funding Trust SERIES 20231A
..69145C-AA-2 | CLASS A2 144A  6.716% 02/15/31 ........evvveiee . 06/15/2025 . |Paydown ..........ooeeeeiiiiiiinniins feniiiiiiiiiiiiiiins fennin 1,357,794 |........ 1,367,794 |........ 1,367,794 |........ 1,357,794 [oooeiieiiiiiies e i e o s 1,357,794 [oovvvniiiiiiiis foiiiis e e 33,734 |. 02/15/2031 . |1.F FE ....
Oxford Finance Funding Trust SERIES 20231A
..69145C-AC-8 |CLASS B 144A  7.879% 02/15/31 ....cevvvveeenns . 06/15/2025 . |Paydown ..........coeeeeiiiiiinnnnnns fonniiiniiiiiiiiiins foiiinn 452,811 |oooeeees 452,811 [o...eeeee. 452,811 [.......... 452,811 [oveeiiiiies oo e e e e L T O P 13,198 |. 02/15/2031 . |2.B FE
PACEWell 5 Trust SERIES 20221 CLASS A
..69410A-AA-4 16.635% 04/10/41 ..ooovvviiiiiiiiiiiiiiiiiiieeeeees . 06/10/2025 . |Paydoun .........coeeeeiiiiiininnnnns foniiiiiiiiiiiiieins feiiiiin 49,901 |............ 49,901 [oeennnnnne 49,900 |.....eeennn 49,901 e e e e e R O P 1,267 |. 04/10/2041 . [1.A FE .
U.S. Bank National Association SERIES 20231
..90357P-AV-6 |CLASS B 6.789% 08/25/32 .......ceeeeeeeennnns . 06/25/2025 . |Paydoun ...........oooeeiiiiiiiinnnns feniiniiiiiiiiiiiins foeinn 1,204,410 |........ 1,204,410 |........ 1,204,410 |........ L ) P N (SRR RN 1,204,410 [oovevnniiiiiis o s e 36,405 |. 08/25/2032 . |1.F FE .
ENA NORTE TRUST TR NT 144A  4.950% 10/25/27
L 29248D-AA-0 [ .iiiiniiiii e . 04/25/2025 . | Redemption 100.0000 ....ooe fooriiiiiiiiiiiiiiinn foeeinnnns 163,153 [........... 163,153 |........... 163,153 |........... 163,153 [ o Jeevviiiiiiiiins fovevvnniininns fovviiiiiiiiiiies foviinnn 163,153 |oveeeeeieeeeee Jeevvviiiiiiiens foveiiiiiiiinns fooiiiiinnn, 4,038 |. 10/25/2027 . |3.B FE
1119999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Self-Liquidating - Other
Financial Asset-Backed Securities - Self-Liquidating (Unaffiliated) 11,683,354 11,683,354 11,659,381 11,664,491 18,863 18,863 11,683,354 300,979 XXX XXX
DAWNSON 5 (HY) LP ASSET BACKED FRN  7.208%
..23927@-AA-8 | 11/21/29 ... . 05/07/2025 . | Redemption 100.0000 ....... .. 659,504 .659,504 |.. ..6,489 | 11/21/2029 . [1.F Z .....
DANSON 5 (H
L23027@-AA-8 | 11/21/29 oo . 06/06/2025 . | Redemption 100.0000 ....oun fornnmniiiiiii foeeens F T O R O . O e O O O e K P N 3,707 |. 11/21/2029 . [1.F PL .
PACIFIC ONL Il LLC SENIOR SECURED TL
..694738-AA-9 110/20/33 ... . 06/11/2025 . | Redemption 100.0000 ....oen fornnnniniiiiiiiiin o 15,000,000 ...715,434 . 10/20/2033 . [1.C PL ....
Twin Brook Capita
..901398-AA-1 | 10/18/28 .....evvvvriiiiiiiiiiiiiiiiiiiiiis . 05/07/2025 . | Redemption 100.0000 ....oun fornnmniiiiiii foeeens 467,279 |oveveennnndB7,279 |oveiiin i 487,279 e 87,279 [ foiiiis s e s [eeennnd87,279 [ e e e 118,639 |. 10/18/2028 . [1.E PL ....
Twin Brook Capital Funding XIV
..90140%-AA-0 | 10/18/28 ......vvvvrviiiiiiiiiiiiiiiiiiiis . 04/21/2025 . | Redemption 100.0000 ...ovvn fornnmniiiiii oo 20,811 [oeennnnnee 20,811 |........... 20,811 |oeeeeenenes (0 O O e O O AU 3 U R (U 65,183 |. 10/18/2028 . |1.E PL .
DANSON 5 AT LP PRIVATE PLACEMENT  7.322%
..93002#-AA-7 | 09/24/27 \ooooviiiiiiiiiieiiieeeeeeeeeeeeeeeeee . 06/06/2025 . |Paydown .......oeeeeeiiiiiiiiiiiieies foeviiiiiiiiiiiiiins foanns 1,748,880 |........ 1,748,880 |........ 1,748,880 |........ 1,748,880 |.oovvveeeeeeees evevvvvvniininns fovvvviiiiiiiins foviiiiiiiis o e, 1,748,880 |...vvvvvveveenne fovvvviiiiiiiiins Lo e 32,405 |. 09/24/2027 . |1.F FE .
1319999999. Subtotal - Asset-Backed Securities - Financial Asset-Backed - Not Self-Liquidating -
Equity Backed Securities (Unaffiliated) 18,273,221 18,273,221 18,268, 221 17,222,215 14,755 14,755 18,273,221 941,867 XXX XXX
COREVEST AMER FIN 2022-1 CL A 144A  4.744%
..21873E-AA-7 1 07/01/52 ... .. |- 06/01/2025 . |Paydown ... .. 124,018 124,018 124,013 |...........123,973 |.... 124,018 |.. ..2,661 |. 07/01/2052 . [1.A FE .
SABEY DATA
..78520E-AA-4 |3.812% 04/20/45 ........oooeeiiiiiiiii . 04/20/2025 . |Paydoun ..........cooeeiiiiiiiiinnnns foniniiiniiniiiiiins foennn 5,795,455 |........ 5,795,455 |........ 5,684,031 [........ 5,776,745 [ovvvvvivinninn foeeeenn 18,710 oo et 18,710 oo |t 5,795,455 |.ooooeeiiiiiiins i e o 61,702 |. 04/20/2045 . 1.F FE .
USQ Rai| SERIES 20241A CLASS A 4.990%
..912928-AA-6 | 09/28/54 ....cooeeiiiiiii . 06/28/2025 . |Paydown ..........ooeeiiiiiiiinnnnnns fenniiiiiiiniiiiiins foiiinin 172,002 |........... 172,002 |........... 171,948 |........... 171,954 oo |, 49 [ o 49 [ o L2 O O N N 4,808 |. 09/28/2054 . 1.C FE .
GLOBAL SC FINANCE SRL SRL 2020-2A CL  2.260%
.. 37959P-AC-1 | 11/19/40 evvvvvvviviiiiiiiiiiiiiiiiiiiiiiiiiiieeees . 06/17/2025 . |Paydown .....ooeeeeeeeeeeeeeiiiiieees Jovvviiiiiiiiiiiiiins foninnnn, 401,066 |.......... 401,066 |........... 356,932 ... 368,218 |....oooveiiieins e 32,848 | e 32,848 | e, 401,066 |...oovvvveeeiees Joevveveiiiiiine fovvviiiiiiiiiins foriiiinnnn, 3,779 |. 11/19/2040 . [1.F FE .
1519999999. Subtotal - Asset-Backed Securities - Non-Financial Asset-Backed Securities -
Practical Expedient - Lease-Backed Securities - Practical Expedient (Unaffiliated) 6,492,541 6,492,541 6,336,924 6,440,890 51,653 51,653 6,492,541 72,950 XXX XXX
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Gracie Point International Fun SERIES 20231A
..383931-AA-0 [CLASS A 6.298% 09/01/26 ....evvvvvvvvnnnnnns . 06/02/2025 . |Paydomn .....euvniiiiiininniiiiiiinns foeeeeeeeiiiineeees [ 689,123 il 689,123 |........... 689,123 |........... J6210 R R O R R (G1C1C R 12T R ) A, 23,081 |. 09/01/2026 . |1.A FE ....
Zaxby's Funding LLC SERIES 20211A CLASS A2
..98920M-AA-0 |3.238% 07/30/51 . 04/30/2025 . | Paydown ... .... 5,000 s 4405 ...l 4,485 L .5,000 |.. . 07/30/2051 .|2.B FE ....
Zaxby's Funding LLC
..98920M-AC-6 [6.594% 04/30/54 .....ccvvvuniiiiiiiiiiiiiiiiiiinnnns . 04/30/2025 . |Paydomn ...ceeveniiiiiiinniiniiiiiins Jovinniniiiiinnees foeneeeenns 29,375 |ooeeennns 29,375 oo 29,375 [oooeiiiinns 29,375 [ooeeiiiiiiniinns fooonnniiiiiinnns foooiniiiiiin o o o 29,375 [ o L 969 |. 04/30/2054 . |2.B FE ....
1539999999. Subtotal - Asset-Backed Securities - Non-Financial Asset-Backed Securities -
Practical Expedient - Other Non-Financial Asset-Backed Securities Securities - Practical Expedient
(Unaffiliated) 723,498 723,498 722,903 722,983 515 515 723,498 24,131 XXX XXX
Maritime Partners LLC SERIES 20231A CLASS A
..553427-AA-3 [ 144A  7.167% 05/15/63 .....ceeeemenneeeeennnnnns . 06/16/2025 . |Paydomn .eeevveneeeeenniieeeeennnn foeneeeeeeeenieees fereeeeeens 60,956 |............ 60,956 |............ 60,956 |............ 60,956 |.oeeevrniiiieen foeremnniieneee e e e s 60,956 |eeevruieeerennn Jerrnnineeeeene Jeerrnieeeeeees e 1,822 |. 05/15/2063 . |1.F FE ....
TierPoint Issuer LLC SERIES 20231A CLASS A2
..88651C-AA-8 [ 144A  6.000% 06/25/53 .......cceevvruueeeeennnns . 04/08/2025 . |Paydomn .cevvuuneeeeernieeeeeennnn foeeeeeenneeeee feees 16,666,667 |...... 16,666,667 |....... 15,954,858 |....... 16,290,828 [ceeeeveeeeenes fennnns 375,838 |oeeeeeieieeennn eeennnn 375,838 |oeeeeeeeieeeennn [eenenn 16,666,667 |-oevvvneieeeenn oeeemmniinieeen foeeenniineeeeen feeeeennnnns 319,105 |. 06/25/2053 . |1.G FE ....
TIF Funding 111 LLC SERIES 20242A CLASS A
..88655A-AG-5 |5.540% 07/20/49 ...eevvrnniiiiiiieie e . 06/20/2025 . |Paydomn .eeevueneeeeerniieeeeeennnn e eeeenieeees fereeeeens 187,500 |.......... 187,500 [oeeeunnnnns 187,448 |........... 187,451 [oeeeeieiiiiies o L1 I IO ISP, L1 I IO FOPT 187,500 [-eeeeeenieee foeeeeeiiii foes et 4,328 |. 07/20/2049 . [1.C FE ....
Tricon Residential SERIES 2024SFR2 CLASS A
..89616V-AA-8 [4.750% 06/17/40 ....ooieiennnieiiiiiieeeeeeenans . 06/05/2025 . |Paydomn .eeevvuueeeeennnunaerennns Joennnneeeeennnnnnaes feaneeeeee 10,499 [............ 10,499 |oooenennnes 10,143 |oooveenenees 10,187 [ [ 312 oiiiiiiiiieeee oeeeennnnnns 312 oiiiiiiiiieeee foeeeennnnns 10,499 |oovvviiiiiinns oovrmnninnieeie Joevenninnnerenns Joerreninneeeenes 217 |. 06/17/2040 . |1.A FE ....
1719999999. Subtotal - Asset-Backed Securities - Non-Financial Asset-Backed Securities - Full
Analysis - Lease-Backed Securities - Full Analysis (Unaffiliated) 16,925,622 16,925,622 16,213,405 16,549,422 376,199 376,199 16,925,622 325,472 XXX XXX
CAERUS GNB ABS | LLC Asset Backed  7.480%
L 127656-A%=7 [ 04/28/40 ..oeeeeeeeeee e . 04/30/2025 . | Redemption 100.0000 ...covn foereeeiiiieeeeee el 7,079 foereeeinnnnns 7,079 |oeeeeiaens 7,078 oo 7,080 [oeeeeeeeernnnies foeeeeeennnnn [ PO PR (D] P AT 7,079 oeeeeeeeeiies eeeeeeeeeeneee o e 603 |. 04/28/2040 . |1.G PL ....
CAERUS GNB ABS | LLC Asset Backed  7.480%
L 127656-A%=7 [ 04/28/40 ..oeeeeeeeeee e . 04/30/2025 . | Redemption 100.0000 ....cev foereeeeiniiiieeeeen e 16,004 |............ 16,004 |............ 16,000 |............ 16,006 [o.eeveeeenniies foeeeeeennnns (72 PO PR ()] PO 16,004 |oveeneeeeeiiies ereeeeeeemeeee e e 3,115 |. 04/28/2040 . |1.G FE ....
CAERUS GNB ABS | LLC Asset Backed 7.480%
L 127656-A%=7 [ 04/28/40 ..oeeeeeeeeeee e . 04/28/2025 . |Redemption 100.0000 ....cev foereeeeiniiiieeeeen e 80,678 |.eeerennnns 80,678 |oeeeeunnnnns 80,660 |o.eeuunnnnns 80,690 |ovveuereeernnnn ornneeeeens [RRD ) SRR TR [ R) ) SRR RN 80,678 [eoeeeeeeenninns e oo et 2,003 |. 04/28/2040 . |1.G Z .....
CAERUS GNB ABS | LLC Asset Backed  7.480%
L 127656-A%=7 [ 04/28/40 ..oeeeeeeeeee e . 06/28/2025 . |Redemption 100.0000 ....cen forreeeeiiiiiieeein e 168,949 |........... 168,949 |.......... 168,910 |.eeennnne. 168,972 |oeveeeeeeiinis ereeeeees (23 PO IR (28) e eeennns 168,949 |evveeiieiiiis eeeniereeeenns o e 5,716 |. 04/28/2040 . |1.G FE ....
Diversified ABS ASSET BACKED SER A-1  7.076%
L. 255128-A%-2 [ 05/31/44 . ooeeeieiee e . 06/30/2025 . |Paydomn .ceevueneeeeernieeeeeennnn Jerneeeeeenieeees fereeeeens 37,134 |eeeeenennn 327,134 |........... 327,134 |........... K77 N FRURUR APPSR FEUUTPRRRRUURPUP ISUPPRRRRUPPPP IEPRRPRURPP PP 27,184 [ oo e s 11,692 |. 05/31/2044 . |1.F FE ....
Diversified ABS Phase VI LLC SERIES VI CLASS
.. 25512V-AA-7 [A  7.500% 11/28/39 ....ciieiiiiiiieeeeiniieeees . 06/30/2025 . |Paydomn .eeevuuneeeeennieeeeeennnn e eeeenneeees fereeeeens 137,016 |...oo...n. 137,016 |oeeeennneee 133,414 |........... 183,717 feeeeeeieeiiiiee e 3,299 [oeiiiiiiiiiieee foeeeeennns 3,299 [oeiiiiiiiiiieee foeeeeennns 187,016 [oeeeeeeeieee foeeeeeeii oo et 4,277 |. 11/28/2039 . |2.A FE ....
PLANET FITNESS SERIES 20241A CLASS A2I1
.. 72703P-AG-8 [6.237% 06/05/54 ...eevuuiieieiniiieaeeennineeeees . 06/05/2025 . |Paydomn .eevvvuueeeernnniinaerennns Joennnneeeeennnnnnaes feaneeeeees 25,000 f[............ 25,000 f....coee.... 25,000 [...ccoennnns 25,000 [.iieveenniiiiene foorennnnnnnneee frrerrreinnnreeee ereennnnneeees oeeeernneeeeeee foerennanes 25,000 eeeuiiierennn Joerrrnnnarerenne Joernnnnneeeeenns Joereenaaeeeeenns 780 |. 06/05/2054 . |2.B FE ....
1739999999. Subtotal - Asset-Backed Securities - Non-Financial Asset-Backed Securities - Full
Analysis - Other Non-Financial Asset-Backed Securities Securities - Full Analysis (Unaffiliated) 761,860 761,860 758,196 758,599 3,261 3,261 761,860 28,186 XXX XXX
1889999999. Total - Asset-Backed Securities (Unaffiliated) 127,217,968 130,757,777 130,484,222 129,790,857 505,176 505,176 131,332,279 14,579 14,579 202,180 XXX XXX
1899999999. Total - Asset-Backed Securities (Affiliated) XXX XXX
1909999997. Total - Asset-Backed Securities - Part 4 127,217,968 130,757,777 130,484,222 129,790,857 505,176 505,176 131,332,279 14,579 14,579 202,180 XXX XXX
1909999998. Total - Asset-Backed Securities - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
1909999999. Total - Asset-Backed Securities 127,217,968 130,757,777 130,484,222 129,790,857 505,176 505,176 131,332,279 14,579 14,579 202,180 XXX XXX
2009999999. Total - Issuer Credit Obligations and Asset-Backed Securities 318,019,873 318,525,892 318,754,318 211,538,382 490,663 490,663 319,737,498 1,956,197 1,956, 197 4,241,799 XXX XXX
4509999997. Total - Preferred Stocks - Part 4 XXX XXX XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
4509999999. Total - Preferred Stocks XXX XXX XXX
5989999997. Total - Common Stocks - Part 4 XXX XXX XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
5989999999. Total - Common Stocks XXX XXX XXX
5999999999. Total - Preferred and Common Stocks XXX XXX XXX
6009999999 - Totals 318,019,873 XXX 318,754,318 211,538,382 490,663 490,663 319,737,498 1,956,197 1,956, 197 4,241,799 XXX XXX
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STATEMENT AS OF JUNE 30, 2025 OF THE PACIFIC LIFE & ANNUITY COMPANY

SCHEDULE DB - PART A - SECTION 1

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

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

07/14/2025 6081.72 INDEXED LIFE PRODUCTS

107 Equity/Index |SOCIETE GENERALE .. O2RNESIBXP4ROTD8PU41 |. 07/15/2024 |.07/14/2025 |....cvvvvvvvnnnn [ovveennn 2,479,989|..... 5,631/6,082 |.......... 59,808 [....oveiirninens foerennieeiiiinnn [ 188,477 | eeeeeeiiin | 188,477 |......... 109,665

07/14/2025 5866.04 GOLDMAN SACHS

- Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS28  |. 07/15/2024 |. 07/14/2025 |.... ....829,9861..... 5,631/5,866 |.. ....33,931]... ....19,250 |.

08/14/2025 5891.63

107 Equity/Index | SOCIETE GENERALE .. O2RNESIBXP4ROTD8PU41 |. 08/14/2024 |.08/14/2025 |....ceevvvvvennn [ovveenne 3,530,012]..... 5,455/5,8% [.......... 99,555 |.eevviieieiiiiin [ e 262,266 [..ooueeens [orennnn 262,266 |......... 130,579

08/14/2025 5682.69

107 Equity/Index |BNP Paribas SA .... ROMUWSFPUBMPROBKSP83 |. 08/14/2024 |. 08/14/2025 |..........coees |ovvrnnnnns 350,006 |..... 5,455/5,683 |........... 5,591 |oevviniiiiiiin [ 13,866 [..noeeeeens |oevinnnnnn 13,866 |.oevvennnns (TR PO RN (1o O RN (LR 85/85 ..........

09/15/2025 6083.74 | INDEXED LIFE PRODUCTS JPllorgan Chase &

..................... ... |EXH 5 ........ [Equity/Index |Co. .................. T7HBGLXDRUGQFUS7RNES7 [. 09/16/2024 |. 09/15/2025 |.........ccevuns |-oeeenn.2,909,998 |.....5,633/6,084 |.......... 94,537 [cccoeeeriinnnnnnns |vvennnnnnninnnns foenn... 196,154 e 103,841 [ | (66,581 e |0 85785

09/15/2025 5867.99 INDEXED LIFE PRODUCTS JPllorgan Chase &

CALL woveveveeveveereres [ e EXHS ........ Equity/Index |Co. vovevevverernens 7HBGLXORUGOFUS7RNES7 . 09/16/2024 . 09/15/2025 |....vevvevevvne focerenes 1,799,998 |.....5,633/5,868 |.......... 33,238 [covevereeeeeens fooeeeeeees o 65,888 [ ..eovevrnee frrreenann 65,888 |.......... 34,867 |ovovevererereens oo [CXI11)) RTTIN RUSTT [ 85/85 ..........
10/14/2025 6328.64 INDEXED LIFE PRODUCTS

[0 Y EXHS ........ Equity/Index | SOCIETE GENERALE .. O2RNESIBXP4ROTD8PU41 [. 10/14/2024 |. 10/14/2025 |........ccvvnees |oevenn 1,800,029]|..... 5,860/6,329 |.......... [CIT07274 N O ERN AR 102,902 [.evnneeeees [ 102,902 |.......... 62,098 [.oovviiiiiieens Jveinns (41,914)).ceveiiiiiiiis [ (LR 85/85 ..........
10/14/2025 6104.21 INDEXED LIFE PRODUCTS GOLDMAN SACHS

................................................ EXH 5 ........ |Equity/Index [ INTERNATIONAL ...... W22LROWP2IHZNBBEKS528 |. 10/14/2024 |. 10/14/2025 |................ |eee.......550,006.....5,860/6,104 [.......... 11,483 |.ocovvennvniriinns foonnnnininnnnnns v 17,911 [ 17,911 10,618 | [ (7,267 )]s o [0 el [ 85785 L,

11/14/2025 6425.1 CALL | INDEXED LIFE PRODUCTS
...................................................... EXH 5 ........ |Equity/Index |BNP Paribas SA .... ROMUNSFPUSVPROSKSP3 . 11/14/2024 | 11/14/2025 |..cvcvevevrvr [oevern2,510,014].....5,949/6,425 [......... 102,159 |ooveeeceirerens [ovevereninininns oo 132,478 | | 182,473 [ 83,344 o [ (58,330 [ [0 . [85/85
11/14/2025 6197.25 INDEXED LIFE PRODUCTS

[0 Y EXHS ........ Equity/Index |BNP Paribas SA .... ROMUWSFPUSMPROBKSP83 |. 11/14/2024 |. 11/14/2025 |..........cees |oeeeene 1,400,018..... 5,949/6,197 |.......... FC 71V R RN R 42,610 [.eeeneeeens [ 42,610 |.......... P F RN [QECTCKIC)) R A (LR 85/85 ..........
12/15/2025 6327.37 INDEXED LIFE PRODUCTS

................................................ EXH 5 ........ |Equity/Index [SOCIETE GENERALE .. O02RNE8IBXP4ROTDBPU41 |. 12/16/2024 [. 12/15/2025 |................ [........2,930,015].....6,074/6,327

12/15/2025 6560.01 INDEXED LIFE PRODUCTS

CALL . Equity/Index |SOCIETE GENERALE .. O2RNESIBXPAROTD8PU41 |. 12/16/2024 |. 12/15/2025 |.... PR PO 2,350,001 ..... 6,074/6,560 |..

01/14/2026 6086.56 | INDEXED LIFE PRODUCTS JPllorgan Chase &

L0 R EXHS ........ Equity/Index |Co. ..eeevvrvvirnnnnns 7HBGLXDRUGQFUSTRNES7 | 01/14/2025 . 01/14/2026 |.....evvvvvvnnn foerrnnnnns 429,980 |..... 5,843/6,087

01/14/2026 6310.34 | INDEXED LIFE PRODUCTS JPllorgan Chase &

Equity/Index |Co. ..evevvrrvirnnnnns 7HBGLXDRUGQFUSTRNES7  |. 01/14/2025 |. 01/14/2026 |.......evvvvvnn feunnnnns 3,349,9741..... 5,843/6,310 [c.evenriviinnnnnns foereinnnn TR0 R A 191,901 [.eeeeeeecn o 191,901 |......... 107,343

Equity/Index |BNP Paribas SA .... ROMUWSFPUSMPROBKSP83 |. 02/14/2025 |.02/17/2026 |.... .. 479,998 1..... 6,115/6,370 |.. ....13,045|... .. 4,950 [.
JPMorgan Chase &

Equity/Index |Co. ..vevvvrrvirnnnnns 7HBGLXDRUGQFUSTRNES7  |. 02/14/2025 |. 02/17/2026 |.....eevnvvvvvnn fonnnne 2,159,993]..... 6,115/6,604 [......covvvnvreees Jounnnnnns 100,483 [.ovvieiiieeens foueennns 101,165 | ooeeeeninen v 101,165 |.......... Y4 T PO RPN [REICTRSx ) R RN (LR 85/85 ..........

Equity/Index |BNP Paribas SA .... ROMUWSFPUSMPROBKSP83 |. 03/14/2025 |. 03/16/2026 |........ccevvunr [orveenne 2,129,997 ..... 5,639/6,090 |.evenniiiiinnnnns forreinnnnn ST YK PO RPN 130,846 [.eevneeeees oo 130,846 |.......... 62,918 [ s (27,645)).ccvveeieiinninns [ (LR 85/85 ..........

Equity/Index |BNP Paribas SA .... ROMUWSFPUBMPROBKSP83 [. 03/14/2025 |. 03/16/2026 |...........coeee |ovvirnnnns 260,0121..... 5,639/5,874 |...ccvvveiiiiiinn feeeeees [IRSIVC ) PO RN 8,577 [eeeeeeas |oeeiiiinnnn 8,577 [ IR A R [QIR:ECHD) R (LR 85/85 ..........
JPMorgan Chase &

Equity/Index |Co. ..vevvvrvvirnnnnns 7HBGLXDRUGQFUSTRNES7  |. 04/14/2025 |. 04/14/2026 |.......ceevvvvnn foerrnnnnnn 289,976 |..... 5,406/5,631 |..evvunviiiiinnnns [ A V- R 9,930 | .evvvnnees o 9,930 |.eevvnnnnns 4,205 | feeees [R5 O ERN (LR 85/85 ..........
JPMorgan Chase &

Equity/Index |Co. ..oeuvvrivirnnnnns 7HBGLXDRUGQFUSTRNES7  |. 04/14/2025 |. 04/14/2026 |.......evvvvven fonnnne 2,080,001]..... 5,406/5,838 |...uuuviiiiinnnnns foeriiinnnn 92,810 [ooeiviiiiiieens Joveinnns 133,889 [.eveneeeeen [ 133,889 |.......... [URS1 I 1Y O R, (19,431)]ecevneiiiiiinins [ (LR 85/85 ..........
JPMorgan Chase &

Equity/Index |Co. ..eeevvrivirnnnnns 7HBGLXDRUGQFUSTRNES7  |. 05/14/2025 |. 05/14/2026 |.......ceevvvvnn foerennnnns 289,9741..... 5,893/6,138 |..evvuneiiiiinnnns fooreiiinnnn .74 1 PO RN 8,723 | e e 8,728 [ 2,282 | [ [ESL10) R RN (LR 85/85 ..........

05/14/2026 6363.99 INDEXED LIFE PRODUCTS JPllorgan Chase &

L0 R EXHS ........ Equity/Index |Co. ..vevvvrvvirnnnnns 7HBGLXDRUGQFUSTRNES7  |. 05/14/2025 |. 05/14/2026 |.......eevvvvvnn fonnnnns 3,030,024 ]..... 5,893/6,364 |......euvriiiinnn feenennns LETANC S R 166,595 [..enneeeees oo 166,595 |.......... 46,307 [oooeieiiiineenes Jevninnns (VAT PO RN (LR 85/85 ..........

06/15/2026 6284.69 [ INDEXED LIFE PRODUCTS JPllorgan Chase &

................................................ EXH 5 ........ |Equity/Index [Co. .................. 7HBGLXDRUGQFUS7RNE97 |.06/16/2025 |. 06/15/2026 |...........cceun feunrrne.. 389,980.....6,033/6,285 [..oeuvrvvvvnnnnnns Jovvennnnnn 10,124 [ e 11,034 [ e 11,084 [ 10278 | [ (3B4)]eeecceiies | [0 el [ 85/85 L,

06/15/2026 6515.76 | INDEXED LIFE PRODUCTS JPllorgan Chase &

CALL ivvvvvniiiiiinnnnns | oo EXHS ........ Equity/Index JC0. .eooeviiiiinnnnns 7HBGLXDRUGQFUSRNES7 |. 06/16/2025 |. 06/15/2026 |.......cevvvvvnn fonnnnns 4,450,022)..... 6,033/6,516 |....viviinnnnns foorennnnn 205,012 | oo 227,236 | .oevennnnn | 227,236 |...ounn. 29,587 |ouvveeiiiiiiinn [ (7,362)]cnnniiiinnnnnnns forveninniniinnnns 0 ieeeens 85/85 ..........
0019999999. Subtotal - Purchased Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 - Call Options and Warrants 697,184 842,566 2,265,110 XXX 2,265,110 1,085,156 (655,212) XXX XXX
0079999999. Subtotal - Purchased Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 697,184 842,566 2,265,110 [ XXX 2,265,110 1,085,156 (655,212) XXX XXX
0149999999. Subtotal - Purchased Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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1 2 5 6 7 8 9 10 11 12 13 14 16 18 20 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Hedge
Hedged, Price, of Un- Un- Total Adjustment Effectiveness
Used for Date of Rate or discounted | discounted Book/ Foreign to Carrying at Inception
Income Maturity | Number Index Premium Premium Current Adjusted Exchange Value of and at
Generation Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Change in Hedged Quarter-end
Description or Replicated or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Fair Value B./A.C.V. ltem (b)
01/15/2026 6247.41 INDEXED LIFE PRODUCTS
[0 Y BNP Paribas SA .... ROMUWSFPUBMPROBKSP83 |. 01/15/2025 |.01/15/2026 |.........ceeevvr [evnnnns 1,917,4771..... 5,950/6,247 |...covvnniiiiinnn feeeeeees 59,825 |uvveeiiiiiiii [ 68,220 [.evuneeens o 68,220 |.......... 35,588 |ooeeenniniiiiinn [ (27,193)) e o |0 L (85785
02/13/2026 6420.36 INDEXED LIFE PRODUCTS
............................................... BNP Paribas SA .... ROMUWSFPUBMPROBKSP83 |. 02/14/2025 |. 02/13/2026 weennn TT4,724).....6,115/6,420 [..oovvvnnnnnnns e 28140 [ e 24,708 eeeenn... 24,708
03/13/2026 5920.89 INDEXED LIFE PRODUCTS
[0 Y BNP Paribas SA .... ROMUWSFPUBMPROBKSP83 |. 03/14/2025 |.03/13/2026 |.........ceevvvr fouvnnnnnns 263,564 |..... 5,639/5,921 |..oovvviiiiiiiinn [ A7 PO RN 10,371 [t o 10,371 v 4,829 [ e (2,282 e [0l 85785
04/15/2026 5666.46 INDEXED LIFE PRODUCTS MORGAN STANLEY
L0 R INTERNATIONAL ...... 4PQUHN3JPFGFNF3BB653 | 04/15/2025 |. 04/15/2026 |.......cevvvvvnn foeeennnnns 838,906 |..... 5,397/5,666 |....ovrvviinnnn foreeinnnnn P /8 PO RN 34,350 | .oeeeiiinnn [ 34,350 |.oevunnn 14,978 [ e (5,048 | [0l 85785
05/15/2026 6212.78 INDEXED LIFE PRODUCTS
............................................... BNP Paribas SA .... ROMUWSFPUBMPROBKSP83 |. 05/15/2025 [. 05/15/2026 veeeen 390,8721.....5,917/6,213 [ | 1874 [ e 13,835 L eeenen.. 13,835
06/15/2026 6275.82 INDEXED LIFE PRODUCTS
CALL ivvvvvniiiiiinnnnns | oo SOCIETE GENERALE .. 02RNE8IBXP4ROTDBPU41 |. 06/13/2025 |. 06/15/2026 |........eeevvenn foonnnns 2,895,364)..... 5,977/6,276 |...vvviivinnnnns fooniinnnnn 89,178 [ | 99,502 |..coevnnn | 99,502 ... 13,763 [ e (3439 e [0 el |85/85 L
0159999999. Subtotal - Purchased Options - Hedging Other - Call Options and Warrants 217,265 250,986 250,986 XXX
0219999999. Subtotal - Purchased Options - Hedging Other 217,265 250,986 250,986 XXX
Subtotal - Purchased Options - Replications XXX
Subtotal - Purchased Options - Income Generation XXX
Subtotal - Purchased Options - Other XXX
Total Purchased Options - Call Options and Warrants 697,184 1,059,831 2,516,096 2,516,096 XXX
Total Purchased Options - Put Options XXX
Total Purchased Options - Caps XXX
Total Purchased Options - Floors XXX
Total Purchased Options - Collars XXX
Total Purchased Options - Other XXX
Total Purchased Options 697,184 1,059,831 2,516,096 2,516,096 XXX
Subtotal - Written Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 XXX
Subtotal - Written Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX
Subtotal - Written Options - Hedging Other XXX
Subtotal - Written Options - Replications XXX
Subtotal - Written Options - Income Generation XXX
Subtotal - Written Options - Other XXX
Total Written Options - Call Options and Warrants XXX
Total Written Options - Put Options XXX
Total Written Options - Caps XXX
Total Written Options - Floors XXX
Total Written Options - Collars XXX
Total Written Options - Other XXX
Total Written Options XXX
Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 XXX
Subtotal - Swaps - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX
RCV SOFRR PAY 6.05 Interest SOFRR 2.24
02/15/2026 USD/USD ... | 758750AL7 .............. CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39 | 01/09/2023 |. 02/15/2026 |................ 15,000,0001(6.05)  feoeiiiiiiiiennns e [ 42,527 |.ccovnnnnn 41,610 [oeveneeens [ 41,610 [....eeenn(32,883))ceveeiiiiininns fooveeniinieeeeinn feeeeneniciiins e 59,636 | Llllll {0002
RCV 3.18 PAY SOFRR
05/27/2040 USD/USD ... | BOND PORTFOLIO HEDGE CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 03/16/2023 |. 05/27/2040 |................ 37,000,000 ... 3.18 (SOFRR) [cevvvvvvrmnnnnnns foevvnnnnieiinnnnn (234,030)|..... (2,942,624)] ........... |- (2,942,624))......1,012,998 [....coovvrneinnns v [ e 714,836 | oelllll]0002
RCV 3.81 PAY SOFRR
01/26/2034 USD/USD ... | BOND PORTFOLIO HEDGE CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39 | 01/24/2024 . 01/26/2034 |......evvvvvvnnn foennnns 6,000,000 ... 3.81 (SOFRR) [ceeuivvremnnnnnns Joevvnnniieeinnnnn (16,806)].......... 84,587 [.eveeeeeees o 84,587 |.........200,356 |...covvnnniiiiinnn feoneeiiiiinnnees e [ 87,879 Ll 0002
RCV 3.43 PAY SOFRR
08/06/2044 USD/USD ... | BOND PORTFOLIO HEDGE . [CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 08/02/2024 |. 08/06/2044 |.... o feeeeenn 7,000,000]....3.43 (SOFRR) |.... (/R I R (490,433)]..
RCV 3.34 PAY SOFRR
08/07/2034 USD/USD ... | BOND PORTFOLIO HEDGE CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 08/05/2024 |. 08/07/2034 |.....evvvvvvnnn foenns 6,000,000 ....3.34 (SOFRR) [ceevunivvrmmnnnnns Joovemmnnnineinnns foeeennnns (49,264)|....... (141,292)] s | (141,292)].........205,504 |....oovvenvrnvinnn fooneeniiiiiinnees Jvveviineeiiinnns [0, 90,546 | lllll 0002
RCV 4.07 PAY SOFRR
01/06/2035 USD/USD ... | BOND PORTFOLI0 HEDGE CME_GROUP_INC ...... SNZ20JLFKBMNNCLQOF39  |. 01/02/2025 |. 01/06/2035 |........vvveeeee 31,000,000 ... 4.07 (SOFRR) .evvenivvevnnnnns foovrvnnnnninniinns foveennnns (44,822)...... 1,019,654 [......ccoen | 1,019,654 [...... 1,019,654 |....oevvvvvnnnns foovvinnniinns Joveeennniiiinnnnns oo 478,396 | Lllll. {0002 ...
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SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
RCV 4.11 PAY SOFRR Interest
01/06/2045 USD/USD ... | BOND PORTFOLIO HEDGE CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 01/02/2025 |. 01/06/2045 |........evvvven fevnnns 32,000,000 ... 4.11 (SOFRR) |cvevunrvvrmnnnnns foovermnnnieeiinns foviennns (40,858)......... 673,571 [.eveeeeeees o 673,571 |......... (VAT T PO ERRUUR AR TN 707,161 | .......... 0002 .oovvvnnnnne
RCV 3.65 PAY SOFRR
04/09/2035 USD/USD ... | BOND PORTFOLIO HEDGE CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 04/07/2025 |. 04/09/2035 |....evvvvvvvnnn foenne 7,300,000 [SOFRR O (SOFRR) [..eevvvvrvnnnnnes Joevevnnneeeiinnnn fooenenns (11,267))......... (14,859)] .eevvvenns [ (14,859)......... [QERIST)) O RPN R RN 14,151 .......... 0002 .oovvvnnnnne
RCV 3.78 PAY SOFRR
04/14/2035 USD/USD ... | BOND PORTFOLIO HEDGE CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 04/10/2025 |. 04/14/2035 |.......eevvvvven feunnns 66,000,000 |... 3.78 (SOFRR) |..eevvvreeeeeenans foeeeennn (51,400)f......... (79,138)f......... 553,530 | .oeevrrnnnn fernennns 553,530 |......... 603,831 [c.eeiiviiiiinens | 1,006 |ooeveieeieieinnn [ 1,032,775 .......... 0002 .oovvvnnnnne
RCV 3.82 PAY SOFRR
04/14/2035 USD/USD ... | BOND PORTFOLIO HEDGE CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 04/10/2025 |. 04/14/2035 |.......eevvvvven feunnns 27,000,000 |....3.82 (SOFRR) |...cceeeeeeeenns fernnnnnns (15,572)..cceueee (30,085)f......... 315,456 | .eeeennnnn [ 315,456 |......... 330,695 |..ovvnnniiiiiiinn [ ) IR RN 422,499 | .......... 0002 .oovvvnnnnne
RCV 4.06 PAY SOFRR
04/23/2045 USD/USD ... | BOND PORTFOLIO HEDGE CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 04/21/2025 |. 04/23/2045 |.. o feeeeenn 8,500,000 |SOFRR O (SOFRR) |.. 118,939 ...118,939 |......... 118,939 [ | 189,244 .......... 0002 .oovvvnnnnne
RCV 3.42 PAY SOFRR
06/08/2033 USD/USD ... |BOND PORTFOLIO HEDGE CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 06/06/2023 |. 06/08/2033 |........uovvvven founnns 13,000,000 |....3.42 (SOFRR) [c.euvvvvevvnnnnnns Jovvnnnnnieiiinnns [ (191,565)|....... (145,673)[..evenens |unneen (145,673)|....... [RESTCTA) R FTUTURRT RPN R, 183,217 [ weveeenens 0002 .oovvvnnnnne
RCV 1.62 PAY SOFRR
02/02/2032 USD/USD ... | BOND PORTFOLIO HEDGE CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39 | 01/31/2022 |. 02/02/2032 |...evvvnvvvvinnn foeeens 2,900,000 ... 1.62 (SOFRR) |-eevvvennervvmnnnn forreveininiiiiies fovnnnnns (40,107)|....... (772072173 | I T (322,202)......... J[E A2 SR FORRRRURRR RN AR 37,243 | oo 0002 .oovvvnnnnne
RCV 1.91 PAY SOFRR
02/16/2042 USD/USD ... | BOND PORTFOLIO HEDGE CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 02/14/2022 |. 02/16/2042 |.....evvvvvvvnnn foennnne 1,500,000 |... 1.91 (SOFRR) [...eevvvvennrenns Jorneniieiiininns [ (18,661)....... (372,270)( .vevenees Jevnen (372,270).......... 34,914 | foe e 30,598 | .......... 0002 .oovvvnnnnne
RCV 2.30 PAY SOFRR
03/29/2042 USD/USD ... | BOND PORTFOLIO HEDGE CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 03/25/2022 |. 03/29/2042 |.....evvvvvvvnnn fonnnns 9,600,000 ].....2.3 (SOFRR) [ceeuvvveenennnns Joevvnnneeecininns oo (100,909)f..... (1,928,549) .ccvvvnnnns fennnn (1,928,549)......... 224,783 | [ e e 196,485 [ .......... 0002 .oovvvnnnnne
RCV 2.56 PAY SOFRR JPMorgan Chase &
05/26/2042 USD/USD ... | BOND PORTFOLIO HEDGE [0 7HBGLXDRUGQFUSTRNES7  |. 05/24/2022 |. 05/26/2042 |....evvvvvvennn fonnnns 6,000,000 ]....2.56 (SOFRR) [ceeevnivevennnnnns Joovenmnnnieiiinns foreennns (56,724)..... (1,019,866)].....cevvnn |oonee (1,019,866)|......... 140,515 [ciiiiiiinies e [ e 123,384 | .......... 0002 .oovvvnnnnns
RCV 2.83 PAY SOFRR JPMorgan Chase &
06/08/2042 USD/USD ... | BOND PORTFOLIO HEDGE [0 7HBGLXDRUGQFUS7RNES7  |. 06/06/2022 |. 06/08/2042 |........eovvvven founnns 19,000,000 ....2.83 (SOFRR) [o.evvvvvrvennnnnns fovvvnnnnieeiiinnns [ (154,153)|..... (2,586,356)] ..cvvvnnnnn feunnn (2,586,356)......... 448,652 |...ovveieiiininn o [ | 391,126 | .......... 0002 .oovvvnnnnne
RCV 2.65 PAY SOFRR JPMorgan Chase &
06/08/2052 USD/USD ... |BOND PORTFOLIO HEDGE [0 7HBGLXDRUGQFUS7RNES7  |. 06/06/2022 |. 06/08/2052 |....evvvrvvvvnnn foenns 6,000,000 |....2.65 (SOFRR) [ceeeunvverrmnnnnns Joorevmnnniniiinns foreennnns (54,200)f..... (1,279,385)] .eevvvnnnnn fennnn (1,279,385)f.......... T2 T SRR FORRRRUUURRRRN AR R, 155,766 | .......... 0002 .oovvvnnnnne
RCV 2.81 PAY SOFRR
07/20/2042 USD/USD ... | BOND PORTFOLIO HEDGE CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 07/18/2022 |. 07/20/2042 |.. o feeeeenn 2,800,000]... 2.81 (SOFRR) |.. (391,155), eee (391,185)].....n 65,479 |.oovveeiniiiinnnn [en .57,835 | .t 0002 .oovvvnnnnne
RCV 3.51 PAY SOFRR
04/08/2035 USD/USD ... | BOND PORTFOLIO HEDGE [EXH 5 ........ Rate........... CME_GROUP_INC ...... SNZ20JLFKBMNNCLQOF39  |. 05/02/2025 |. 04/08/2035 |.......oevvvvenn foonnns 9,000,000 [SOFRR O (SOFRR) |.eveuvvvvvennnnns foovevnnnnniniiinns foveannnns (17,205)]........ (127,616)] +eenevenns foeennns (127,616)|........ (127,616)]. . eeevvveiiiinnn fooennniiivniinnnns fovvviiiniiiiiines [, 140,715 [ .......... 0002 ..eevvnnnnns
1119999999. Subtotal - Swaps - Hedging Other - Interest Rate (66,972))  (1,159,653) (8,954,933 XXX (8,954,933) 5,048,379 1,429 5,366,115 XXX XXX
ROV 6.97 PAY 6.36 ‘ ‘MEHHILL LYNCH CAP ‘ | ‘ ‘ |
02/01/2027 USD/CAD ... | CML HEDGE .............. B1. oot Currency..... SERVICES ............ GDWTXX03601TB7DW3UB9 ). 12/13/2006 [. 02/01/2027 |.....evvvvvvnnn foernns 1,164,897]..... 6.97 (6.36) [.ooovvereiiiiiins foveininiiiininnns [ o 207,364 |.eeueeeeenn [ 207,364 |............ (503)........ (124,025)].ceeneeiiiininnes fooviiinniniiiiins foeennennes 7,34910 ........ 0004 ...oevnnnnns
1139999999. Subtotal - Swaps - Hedging Other - Foreign Exchange 207,364 | XXX 207,364 (503) (124,025) 7,349 [ XXX XXX
1169999999. Subtotal - Swaps - Hedging Other (66,972), (1,159,653) (8,747,569) XXX (8,747,569) 5,047,875 (124,025) 1,429 5,373,464 XXX XXX
1229999999. Subtotal - Swaps - Replication XXX XXX XXX
1289999999. Subtotal - Swaps - Income Generation XXX XXX XXX
1349999999. Subtotal - Swaps - Other XXX XXX XXX
1359999999. Total Swaps - Interest Rate (66,972), (1,159,653) (8,954,933 XXX (8,954,933 5,048,379 1,429 5,366,115 XXX XXX
1369999999. Total Swaps - Credit Default XXX XXX XXX
1379999999. Total Swaps - Foreign Exchange 207,364 | XXX 207,364 (503) (124,025) 7,349 [ XXX XXX
1389999999. Total Swaps - Total Return XXX XXX XXX
1399999999. Total Swaps - Other XXX XXX XXX
1409999999. Total Swaps (66,972), (1,159,653) (8,747,569) XXX (8,747,569) 5,047,875 (124,025) 1,429 5,373,464 XXX XXX
1479999999. Subtotal - Forwards XXX XXX XXX
1509999999. Subtotal - SSAP No. 108 Adjustments XXX XXX XXX
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 697,184 842,566 2,265,110 XXX 2,265,110 1,085,156 (655,212) XXX XXX
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
1709999999. Subtotal - Hedging Other 150,293 (1,159,653) (8,496,583) XXX (8,496,583) 5,129,848 (124,025) (46,823) 5,373,464 XXX XXX
1719999999. Subtotal - Replication XXX XXX XXX
1729999999. Subtotal - Income Generation XXX XXX XXX
1739999999. Subtotal - Other XXX XXX XXX
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives XXX XXX XXX
1759999999 - Totals 697,184 992,859 (1,159,653) (6,231,473) XXX (6,231,473) 6,215,005 (124,025) (702,035) 5,373,464 XXX XXX

Description of Hedged Risk(s)

|Hedges the equity risk of a liability
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Description of Hedged Risk(s)

Hedges

.. | Hedges
.. | Hedges
. | Hedges

the equity risk of a liability

the interest rate risk of a liability

the currency risk of a liability ...
the currency risk of an asset .......

Hedges

the interest rate risk of an asset
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STATEMENT AS OF JUNE 30, 2025 OF THE PACIFIC LIFE & ANNUITY COMPANY

SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17
Change in
Variation Change in
Description Margin Variation Hedge
of ltem(s) Gain Margin Effectiveness
Hedged, Date of (Loss) Used| Cumulative Gain at
Used for Type(s) | Maturity Book/ to Adjust | Variation (Loss) Inception
Number Income Schedule/ of or Transac- | Reporting Adjusted Cumulative | Deferred Basis of | Margin for |Recognized and at Value of
Ticker of Notional Generation Exhibit Risk(s) Expira- Trade tion Date Carrying Variation | Variation Hedged All Other | in Current Potential Quarter-end | One (1)
Symbol | Contracts Amount Description or Replicated Identifier (a) tion Exchange Date Price Price Fair Value Value Margin Margin Item Hedges Year Exposure (b) Point
1579999999. Subtotal - Long Futures XXX XXX
S&P 500 EMINI
ESUS ..o [ M3 ... 126,007,514 | 09/19/2025 ............ VARIABLE ANNUITY .... |EXH 5 ........ Equity/Index |.09/19/2025 .|CME ... SNZ20JLFKBMNNCLQOF39 . |.06/13/2025 .]...3,991.8400 |...6,253.7500 |........ (2,235,681) [...eeeenniiiiins e foiins e | (3,132,423)|..... (3,132,423)|........ 4,818,056 (0001 ...oooeeeeeen i 50
MINI MSCI EMG MKT
MESUS ........ [eveeeeeens 105 |......... 6,276,297 | 09/19/2025 ............ VARIABLE ANNUITY .... |EXH 5 ........ Equity/Index |.09/19/2025 .| ICE ......ccceennnnnn 5493004R83RILVX2IL36  |.06/13/2025 .|..... 989.2600 |...1,233.5000 |............ (36,007) [.vvvvvvvnnnnnnnnnnnnn fooreeeeeeeeeneees fovniiiiiiiiis e s (199,578)|....... (199,578)f........ 1,224,929 10001 ...ovvvvvvnnnn]eeeeeeeeeens 50
MINI MSCI EAFE
MFSUS ........ [oveeeeeennn 168 | 22,305,649 09/19/2025 ............ VARIABLE ANNUITY .... |EXH 5 ........ Equity/Index |.09/19/2025 .| ICE ......cceeennnnnn 5493004R83R1LVX2IL36 |.06/16/2025 .|...1,988.4900 |...2,681.7000 |.... T3 ) ) AU N R R R (220,631)]....... (220,631)f........ 1,959,887 (0001 ....
EMINI RUSSELL 2000
RTYUS .o v 28 |........ 24,150,930 |09/19/2025 ............ VARIABLE ANNUITY .... |EXH 5 ........ Equity/Index .09/19/2025 .JOME .........ceennnnn SNZ20JLFKBMNNCLQOF39 . 1.06/16/2025 ....1,809.5600 |...2,191.7000 |........... (434,523) [2vvvvvnnnnnnnnnnnnns fooveeeeeeiiiiens fovviiiiiiiiiiiins Joevvviiiiiiiiins |oeees (834,450)|........ (834,450)|........ 2,659,847 10001 ....ooeviiin|iiniiiiinnnns 50
1609999999. Subtotal - Short Futures - Hedging Other (3,185,026) (4,387,082)]  (4,387,082) 10,662,720 XXX XXX
1649999999. Subtotal - Short Futures (3,185,026) (4,387,082)]  (4,387,082) 10,662,720 XXX XXX
1679999999. Subtotal - SSAP No. 108 Adjustments XXX XXX
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 XXX XXX
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX
1709999999. Subtotal - Hedging Other (3,185,026) (4,387,082)]  (4,387,082) 10,662,720 XXX XXX
1719999999. Subtotal - Replication XXX XXX
1729999999. Subtotal - Income Generation XXX XXX
1739999999. Subtotal - Other XXX XXX
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives XXX XXX
1759999999 - Totals (3,185,026) (4,387,082) (4,387,082) 10,662,720 XXX XXX
Beginning Cumulative Ending

Broker Name

Cash Balance

Cash Change

Cash Balance

JP MORGAN SECURITIES LLC ... , ... 54,026 |.
MERRILL LYNCH PIERCE FENNER . , 4,784,937 |....
Total Net Cash Deposits 5,823,757 4,838,963 10,662,720

Description of Hedged Risk(s)

Hedges
... | Hedges
... | Hedges

. | Hedges
Hedges

the equity risk of a liability
the interest rate risk of a liability
the currency risk of a liability ...
the currency risk of an asset
the interest rate risk of an asset

Financial or Economic Impact of the Hedge at the End of the Reporting Period
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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 (YorN) (YorN) Collateral Premium Carrying Value >0 | Carrying Value <0 Collateral Fair Value >0 Fair Value <0 Net of Collateral Exposure Sheet Exposure
0199999999 - Aggregate Sum of Exchange Traded Derivatives XXX XXX 10,662,720 10,662,720 (3,185,026) 10,662,720 10,662,720
BNP Paribas SA ROMUWSFPUBMPROBKSP8S . |... Y ....290,000 |[.... ... 458,551 [... . 168,551 458,551 R 168,551 |... 168,551
GOLDMAN SACHS INTERNATIONAL W22LROWP2|HZNBBBK528 . .. 30,000 .. 51,842 s .. 51,842 (... 21,842
JPMorgan Chase & Co. ......... THBGLXDRUGQFUSTRNES7 . |.evvvvveee Yerrviinnn [ Yoo o . 1,126,106 ..670,276 |...

MERRILL LYNCH CAP SERVICES .
MORGAN STANLEY INTERNATIONAL ..

. GDITXY03601TB7DN3U6Y .
© 4POUHNGUPFGFNF38653 .

<~ <<=<=<

. 207,364
...34,350

- (4.885,607)

.. 1,126,106 | ...

(4,885, 607)

7,349 |...

34,350

SOCIETE GENERALE O02RNES IBXP4ROTD8PU41 . |... ....890,000 |[.... ... 845,247 |...
0299999999. Total NAIC 1 Designation 1,430,000 2,723,460 (4,885,607) 224,743 2,723,460 (4,885,607) 677,625 224,743
2,807,347 (6,876,673) 2,807,347 (6,876,673) 4,695,839 4,695,839

0899999999. Aggregate Sum of Central Clearinghouses (Excludin

0999999999 - Gross Totals 1,430,000 16,193,527 (11,762,280) 10,887,463 5,530,807 (14,947,306) 224,743 16,036, 184 15,583,302
1. Offset per SSAP No. 64
2. Net after right of offset per SSAP No. 64 16,193,527 (11,762,280)
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Collateral Pledged by Reporting Entity

STATEMENT AS OF JUNE 30, 2025 OF THE PACIFIC LIFE & ANNUITY COMPANY

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

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

JPMorgan Chase & 0. evueveenieeeneeeneeeeeeeieeeieeeeeeeeeeeeeeeneannnns

INTERCONT INENTALEXCHANGE (JP MORGAN SECLRITIES LLC)

CHICAGO MERCANTILE EXCHANGE (MERRILL LYNCH PIERCE FENNER & SMITH INC) ..
CHICAGO MERCANTILE EXCHANGE SWIP (MERRILL LYNCH PIERCE FENNER & SMITH INC) ..
CHICAGO MERCANTILE EXCHANGE SWP (MERRILL LYNCH PIERCE FENNER & SMITH INC)

THBGLXDRUGQFUS7RNED7 ..
5493004R83RILVX2IL36 ..

. SNZ20JLFK8HMNNCLQOF39 ..
. SNZ20JLFKBMNNCLQOF39 ..
. SNZ20JLFKBMNNCLQOF39 ..

........................ 4,010,002

........................ 4,010,002

........................ 4,010,002 |...

....3,184,817
.7,477,903

0199999999 - Total 34,064,564 34,064,564 34,064,564 XXX XXX
Collateral Pledged to Reporting Entity
1 2 3 4 5 6 7 8 9
Book/Adjusted Type of
Exchange, Counterparty CusIrP Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (I, VorIV)
BNP PARIBAS .. . ROMUNSFPUBNPROBK5P83 .. | Cash 290,000 290,000 .
GOLDMAN SACHS INTERNATIONAL . W22LROWP2|HZNBB6KS528 .. | Cash . 30,000 . 30,000

MERRILL LYNCH CAP SERVICES ...
SOCIETE GENERALE ...

GDWTXX03601TB7DI3UGY ..
O2RNES IBXPAROTD8PU41 ..

Cash...
Cash...

... 220,000 |...
890,000 |...

... 220,000 |...

0299999999 - Total

1,430,000

1,430,000
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Schedule DB - Part E - Derivatives Hedging Variable Annuity Guarantees

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

E10, E11, E12



STATEMENT AS OF JUNE 30, 2025 OF THE PACIFIC LIFE & ANNUITY COMPANY

SCHEDULE E - PART 1 - CASH

Month End Depository Balances

1 2 3 4 5 Book Balance at End of Each Month
During Current Quarter
Amount of Amount of 6 7 8
Restricted Interest Received | Interest Accrued
Asset | Rate of | During Current at Current
Depository Code | Interest Quarter Statement Date First Month Second Month Third Month
BANK OF NEW YORK MELLON ........ NEW YORK, NY oo foreeceen . 1.050 [ [ (4,440) . 9,025,416 |............ 9,559,749 |.........
CITIBANK ..o NEW YORK, NY e [ o o
FEDERAL HOME LOAN BANK .......... SAN FRANCISCO, CA .o | 4.100 |

JPMORGAN CHASE BANK
PNC BANK
US BANK

.. NEW YORK, NY
. PITTSBURGH, PA ...
BLOOMINGTON, MN
SAN FRANCISCO, CA

0199998. Deposits in ... depositories that do not
exceed the allowable limit in any one depository (See

instructions) - Open Depositories XXX XXX
0199999. Totals - Open Depositories XXX XXX 275 1,203,535 13,258,929 2,888,818
0299998. Deposits in ... depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Suspended Depositories XXX XXX
0299999. Totals - Suspended Depositories XXX XXX
0399999. Total Cash on Deposit XXX XXX 275 1,203,535 13,258,929 2,888,818
0499999. Cash in Company's Office XXX XXX XXX XXX

0599999. Total - Cash

1,203,535

13,258,929

2,888,818

E13
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STATEMENT AS OF JUNE 30, 2025 OF THE PACIFIC LIFE & ANNUITY COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1 2 3 4 5 6 7 8 9
Restricted
Asset Stated Rate of Book/Adjusted Amount of Interest Amount Received
CUSIP Description Code Date Acquired Interest Maturity Date Carrying Value Due and Accrued During Year

0489999999. Total - Issuer Credit Obligations (Unaffiliated)

0499999999. Total - Issuer Credit Obligations (Affiliated)

0509999999. Total - Issuer Credit Obligations

25160K-20-7 .......
31846V-33-6 .......
40428X-10-7 .

DS MONEY MARKET SERIES--INST DWS MONEY MARKET SERIES--INST
First American Funds Inc. - G FIRST AMERICAN GOVERNMENT OBLI
HSBC US GOVT MMKT GOVT MMKT=1 ....oeoeiiiiiiiiiiiieeees

06/25/2025 ..........
06/02/2025 ..........
06/25/2025 .
06/01/2025 .

77,209,449

...... 3,830,300 |..
..73,645,079 |..
...8,668,048 |..

825252-41-4 ........ | INVESCO GOVT & AGENCY PORT INVESCO STIT GOVT & AGENCY CAV

857492-70-6 ....... State Street Master FUNAs — St US ....iiieeii it e e e e e e e e e e e e e e e e e e e e e e e e enaa e e e e eennna e e eeennnneeeeennnnnneeeennnnnnaes | oeeeerninnenenens [oeeennnns 06/27/2025 .......... 10,252,003 |..

262006-20-8 ....... DREYFUS GOVT PR CASH MGT DREYFUS GOVT CASH MGMT=1 ....iiiiuuuuniiiiiuuiniiiiiitiis s ittt s e s s sesii s e s s seaui e e s sesaiiseesessnnssssseesnnnssessessnnsessesnnnnses | oeeeessnnnneeenens [seeeessnnns 06/30/2025 ....ocvvvn Jvvennnnnniiinnnnnnnnnnnnnn 5120 | i e 22,560,004

8309999999. Subtotal - All Other Money Market Mutual Funds 196, 164,883 120,681
8589999999. Total Cash Equivalents (Unaffiliated) 196, 164,883 120,681

8599999999. Total Cash Equivalents (Affiliated)

120,681

196, 164,883

8609999999 - Total Cash Equivalents
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