9 7 2 6 8 2 0 2 6 2 0 1 0 0 1 0 2

LIFE AND ACCIDENT AND HEALTH COMPANIES/FRATERNAL BENEFIT SOCIETIES - ASSOCIATION EDITION

QUARTERLY STATEMENT

AS OF JUNE 30, 2026
OF THE CONDITION AND AFFAIRS OF THE

PACIFIC LIFE & ANNUITY COMPANY

NAIC Group Code 0709 0709 NAIC Company Code 97268 Employer's ID Number 95-3769814
(Current) (Prior)
Organized under the Laws of ARIZONA , State of Domicile or Port of Entry ARIZONA
Country of Domicile UNITED STATES OF AMERICA
Licensed as business type: LIFE, ACCIDENT & HEALTH
Incorporated/Organized 09/20/1982 Commenced Business 07/01/1983

Statutory Home Office 7955 S. PRIEST DR, SUITE 102

TEMPE, AZ, US 85284

(Street and Number)

Main Administrative Office 700 NEWPORT CENTER DRIVE

(City or Town, State, Country and Zip Code)

(Street and Number)
NEWPORT BEACH, CA, US 92660

949-219-3011

(City or Town, State, Country and Zip Code)

Mail Address 700 NEWPORT CENTER DRIVE

(Area Code) (Telephone Number)

NEWPORT BEACH, CA, US 92660

(Street and Number or P.O. Box)

Primary Location of Books and Records 700 NEWPORT CENTER DRIVE

(City or Town, State, Country and Zip Code)

(Street and Number)

’

NEWPORT BEACH, CA, US 92660

949-219-3011

(City or Town, State, Country and Zip Code)

Internet Website Address WWW.PACIFICLIFE.COM

(Area Code) (Telephone Number)

Statutory Statement Contact GREGORY OLEN ARMITAGE

949-219-1631

(Name)

(Area Code) (Telephone Number)

GREG.ARMITAGE@PACIFICLIFE.COM
(E-mail Address)

(FAX Number)

OFFICERS
Executive Vice President &
Chief Financial Officer

Chairman, President &

Chief Executive Officer DARRYL DOUGLAS BUTTON VIBHU RANJAN SHARMA

Senior Vice President &

Chief Accounting Officer CAROL JOY KROSKY

OTHER

STARLA CHIN YAMAUCHI
Vice President & Secretary

CRAIG WILSON LESLIE
Senior Vice President & Treasurer

DIRECTORS OR TRUSTEES

DARRYL DOUGLAS BUTTON
MICHAEL FRANK ANDERSON

VIBHU RANJAN SHARMA
ALESSANDRO PAPA

DAWN ROADCAP BEHNKE

The officers of this reporting entity being duly sworn, each depose and say that they are the described officers of said reporting entity, and that on the reporting period stated above,
all of the herein described assets were the absolute property of the said reporting entity, free and clear from any liens or claims thereon, except as herein stated, and that this
statement, together with related exhibits, schedules and explanations therein contained, annexed or referred to, is a full and true statement of all the assets and liabilities and of the
condition and affairs of the said reporting entity as of the reporting period stated above, and of its income and deductions therefrom for the period ended, and have been completed
in accordance with the NAIC Annual Statement Instructions and Accounting Practices and Procedures manual except to the extent that: (1) state law may differ; or, (2) that state
rules or regulations require differences in reporting not related to accounting practices and procedures, according to the best of their information, knowledge and belief, respectively.
Furthermore, the scope of this attestation by the described officers also includes the related corresponding electronic filing with the NAIC, when required, that is an exact copy
(except for formatting differences due to electronic filing) of the enclosed statement. The electronic filing may be requested by various regulators in lieu of or in addition to the
enclosed statement.

Darryl Douglas Button
Chairman, President & Chief Executive Officer

Vibhu Ranjan Sharma
Executive Vice President & Chief Financial Officer

Carol Joy Krosky
Senior Vice President & Chief Accounting Officer

a. s this an original filing? .................. Yes[ X 1 Nol ]

b. Ifno,
1. State the amendment number .....
2. Datefiled ...cooiiiiiiiiiieee

3. Number of pages attached ..........

A notary public or other officer completing this certificate verifies only the
identity of the individual who signed the document to which this certificate
is attached, and not the truthfulness, accuracy, or validity of that document

State of
County of

California SS:
Orange

Subscribed and sworn to (or affirmed) before me this day of July, 2026 by Darryl Douglas Button, Vibhu Ranjan Sharma and Carol Joy Krosky

proved to me on the basis of satisfactory evidence to be the persons who appeared before me.

Signature of Notary Public



STATEMENT AS OF JUNE 30, 2026 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 8,166,275,328 |......oovvieeererirncccieins [ 8,166,275,328 |............ 8,022,259,956
2. Stocks:
2.1 Preferr@d STOCKS ......ooiuiiiiiiiii it [ [ e [reere e
2.2 COMMON SEOCKS ...voetietieeiiaetie ettt ettt [eeeesesieieseceees 9,169,119 | o 9,169,119 | 7,850,734
3. Mortgage loans on real estate:
B RISt HENS e [ 805,798,872 |...ceevieerieirieireriiens e 805,798,872 |...cccvvennne 757,889,746
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 4,303,902 ), cash equivalents
[ J 325,004,452 ) and short-term
investments ($ ... 6,007,533 ) oo e 335,405,887 | [ 335,405,887 |..occvvennne 74,398,417
6. Contract loans (including $  .ovevvevrerrrreieecceene premium notes) ...... |eeeererencns 19,968,123 |..oovveeeeeeeee 495 | 19,967,628 |................. 20,863,106
7. Derivatives ............... ... 13,655,364 |.. ... 13,655,364 |.. ... 13,165,768
8. Other iNVESLEA @SSELS ....c.oviurureeeeieiiciceeieiei et snsenees [eosesssisecaenns 26,979,796 |-..voeeeeeieeeereeeeene [ 26,979,796 |...ccvveenee. 26,788,185
9. ReCEIVaADIES fOr SECUMEIES .......vvueieciiecieicieicie et [reecieecieseeaees 7,598,100 |..ooveeecerieieieircieins o 7,598,100 |...ovovienne 6,703,311
10. Securities lending reinvested collateral assets .
11.  Aggregate write-ins for invested assets ... , ,88/, ,
12. Subtotals, cash and invested assets (LINES 110 11) ...c.ceveveeeveveieieicrerereees |reveeeeeeens 9,412,737, 917 | 495 |............ 9,412,737,422 |............ 8,956,541,331
13. Title plantsless § ....ccoovvviiiiiiiiiiiics charged off (for Title insurers
{13117 O O RO RO ST PP TP
14, Investment inCOme due and @CCTUET .........c.cceuimeeimrerimeenieieieeeiseieeeeeseeenas e 96,937,280 |....coevovieeiieneirineenees oo 96,937,280 |.......ccconn... 92,495,797
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection|................... 6,611,018 | [ 6,611,018 |.ccciiinne 3,466,669
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 92,023 | [ 92,023 |...oovr 104,989
15.3 Accrued retrospective premiums (3 ..o ) and
contracts subject to redetermination ($ ........cccoeeeriiniinnnenn ) ceeeee freer e [
16. Reinsurance:
16.1 Amounts recoverable from reinSurers ................ccccccociiiiiiicicicices
16.2 Funds held by or deposited with reinsured companies ..............c.c.c.c.....
16.3 Other amounts receivable under reinsurance contracts ..
17.  Amounts receivable relating to uninsured plans ............cccccoeeiiiiiniienicnnens
18.1 Current federal and foreign income tax recoverable and interest thereon ... |....ccccceeveenne 5,674,134 [
18.2 Net deferred tax asset 50,568,435 |..
19.  Guaranty funds receivable or 0N dePOSit ............cccccveveveveveeeeeeeieieeeeeeeees |reseeeeeeieeneens 2,480,121 oo
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 ................ccccoceevreviieiies foerevieiieiienns 374,406 | o 374,406 |....cococevvene 569,503
24. Health care ($ .oooeeeeeenererreieeenens ) and other amounts receivable ...... [..cccoorrenne. 4,589,352 |..cvevevieenns 109,336 |...c.cocveeeeee 4,480,016 |...c..cooveeee. 3,760,168
25.  Aggregate write-ins for other than invested assets .............cooceeueeeieeeeeeven e 9,880,659 |.....cocvrennne 1,150,000 [.coovvvcececrnne 8,730,659 [....ooveveiiiecieiece
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) ........ceuviieeiuereriiiicieieieiseesesesess foeeeesenes 9,637,477,244 |................. 51,828,265 |........... 9,585,648,978 |............ 9,109,010, 241
27. From Separate Accounts, Segregated Accounts and Protected Cell
ACCOUNES ...ttt et [ensaenninas 3,756,328,647 |....oooveviriiciirrices oo 3,756,328,647 |........... 3,649,719,780
28. Total (Lines 26 and 27) 13,393,805,891 51,828,265 13,341,977,625 12,758,730,021
DETAILS OF WRITE-INS
1101. Derivatives collateral receivable ... o, 27,887,328 | [ 27,887,328 |...cocvvvnne 26,622,108
1102.
1103.
1198. Summary of remaining write-ins for Line 11 from overflow page .........ccccvees oo s i e
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11 above) 27,887,328 27,887,328 26,622,108
2501, Prepaid eXpenses ... [ 1,150,000 [...oooeornenes 1,150,000 [-rvvvvevomcerveeeiserrreenns e
2502. Admitted Disallowed IMR ..o [ 8,730,659 ..o o 8,730,659 ..o
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) 9,880,659 1,150,000 8,730,659




STATEMENT AS OF JUNE 30, 2026 OF THE PACIFIC LIFE & ANNUITY COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS

2
Current December 31
Statement Date Prior Year
1. Aggregate reserve for life contracts $ ............ 7,521,540,689
(including $ v 4,720,994  MOACO RESEIVE) ........oocveveeeiieicieieeeeesee e essesesse s s sense s s sensssessssensessnsens |eeneeenneees 1, 021,540,689 | 7,226,995,947

2. Aggregate reserve for accident and health contracts (including $
3. Liability for deposit-type contracts (including $  ...cccccoevvvvvvrcccccccnee. MOACO RESEIVE).....cvveieieieeeeeeeeeeeens [ 1,235,864,818 | 1, 219 463 714
4. Contract claims:
B LIFE e h bbb bbbt b e b e s sne e [rrenea e 16,706,912 |..cocovenene 12,459,554
4.2 ACCIAENE ANA NEAILN .....evviiiiiiicieet ettt b bbb et st s bbb e s s et e s s s bt esese e e s e st s esese e e e nns [eeeeeeeieieaeeaes 6,104,627 |.......cccoenee. 3,049,780
5. Policyholders’ dividends/refunds to members $
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 $
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 3,936 oo 717
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 $
$ e 2,768,677 and deposit-type contract funds $
11.  Commissions and expense allowances payable on reinsurance assumed
12.  General expenses due Or aCCIUEA ............cccuerueeiuieniienieesieereenesnesneeeneas
13. Transfers to Separate Accounts due or accrued (net) (including $
allowances recognized in reserves, net of reinsured allowances)
14. Taxes, licenses and fees due or accrued, excluding federal income taxes
15.1 Current federal and foreign income taxes, including $
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 ASSEt VAIUGLION FESEIVE ........uiiiiii et e e e e e s e e e e e e e e e e e e e e e e e e e e e e neans
24.02 Reinsurance in unauthorized and certified ($ ........ccoveeireiireiennnenn ) companies
24.03 Funds held under reinsurance treaties with unauthorized and certified ($
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 18,273,774 |... . 15,034,750
24.09 Payable for securities ...... 1,203,998 |... 347,368
24.10 Payable fOr SECUIES IENTING .....couueeiieieeieee et a et e e a e e b e e e e e e e aeeeseeea e e eseeeseeaeenseenseenseenseaneeennens [soeesaeesnesitesseesaeesaessaeeas ettt
24.11 Capital NoteS $ ..cevevevvveirciicciecs

Modco) ...

) reinsurers .

25. Aggregate write-ins for liabilities 23,595,054 27,595,261
26. Total liabilities excluding Separate Accounts business (Lines 1 to 25) 8,825,336,847 8,487,028,038
27. From Separate Accounts Statement 3,756,328,647 |............ 3,649,719,780
28. Total liabilities (Lines 26 and 27) 12,581,665,494 12,136,747,818

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

36.2

shares common (value included in Line 29 $
shares preferred (value included in Line 30 $

37. Surplus (Total Lines 31+32+33+34+35-36) (including $ 757,412,131 619,082,203
38. Totals of Lines 29, 30 and 37 760,312,131 621,982,203
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 13,341,977,625 12,758,730,021

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 OVEMfIOW PAGE ..........c.cueueueuiriiiiiirieieieieieieeee st e 11,107,794 | 14,363,226
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 23,595,054 27,595,261
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. Admitted Disallowed IMR

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) 8,730,659




STATEMENT AS OF JUNE 30, 2026 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 .............ccccceoeveveeec v 845,137,763 |................ 990,193,355 |............ 1,819,760,621
2. Considerations for supplementary contracts with life contingencies............coooirieiiiniiiieicieeeee e [ [
3. Netinvestment INCOME .......coovoriiiiiiicieieiirrr e 243,531,258 . 206,660,159 |.. ..439,362,739
4. Amortization of Interest Maintenance Reserve (IMR) ...........ccccocveveveveveveeeeeenennne. .(1,000,648)|......ccccureeeeenne 250,950 |.. ....(577,464)
5. Separate Accounts net gain from operations excluding unrealized gains or lOSSES ...........covveereeneeicforiiiiiii [ [
6. Commissions and expense allowances on reiNSUrance CEAEM ............coovoveveveviuerererieeeeeeeeieresesesssns [ [R5 ) | (11,320) |- 16,397
7. Reserve adjustments ON reiNSUraNCE CEABT .............cocvoviviveveuiuieiieeeeeieietetesee et tesess s s s s s e e e (372 10) | I (178,941) [ (359,864)
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 34,403,144 | 32,549,989 ... 67,006,358
8.2 Charges and fees for deposit-type CONTACES .............c.coeriieieiereececececeieieieie e [ree e 1,682,026 |..coveceeenne 2,604,668 |.................. 6,988,995
8.3 Aggregate write-ins for miscellaneous income .. 1,702,132 1,364,163 3,431,839
9. Totals (Lines 110 8.3) ...cevveeiiieiiciecieeieee 1,125,444 872 1,233,433,022 2,335,629,621
10, DEath DENEFIS ...ttt ettt 8,520,231 |.ooone 2,283,982 | 7,303,747
11.  Matured endowments (excluding guaranteed annual pure endowments) ...........ccceeueriereeneeneeneenes foosiiii ..
12, ANNUILY DENETIS ...ttt e 126,212,049 |.......co.c.... 96,486,368 |............... 215,102,842
13. Disability benefits and benefits under accident and health CONtracts ...............ccceueueeeveeeiiieveveueeeeenens oo 19,852,237 oo 4,585,220 | 13,620,652
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 295,570,031 669,464,880 1,031,527,891
20.  Totals (LINES 1010 19) ..ottt n e n e | 1,150,077,826 |............ 1,246,762,482 |............ 2,299,738,740
21. Commissions on premiums, annuity considerations, and deposit-type contract funds (direct
DUSINESS ONIY) ..ttt bttt bbb s et ee st s bbbt se e e ss e s s s esesene s st snsnas [eoenesenenennns 36,773,081
22. Commissions and expense allowances on reiNnSUranCe asSUMEM ........cooeeriieieeieaeereeseesieesieesseensees [reesiesiee e
23. General insurance expenses and fraternal EXPENSES ..........cccocvveveveveveueeeeeeieeeseseeeaeeeese e sesesessss e eeseseeeenes 20,934,581 |................. 14,510,886 |................. 33,492,018
24. Insurance taxes, licenses and fees, excluding federal iNCOME taXes ............cccveveveveeeeeeeieverereeeeees e 793,783 | 236,504 | 1,257,494
25. Increase in loading on deferred and uncollected PremilumS ............c.ovoveveueuceieeieeeeeieeeeeee e e (5,719) |- (288) [ 8,720
26. Net transfers to or (from) Separate Accounts net of FEINSUFANCE .............cceeeeevveveeereeeeeeeeeeie e o (130,041,374)|................(74,414 ,922)|.............. (126,345,336)
27. Aggregate write-ins for deductions .... 25,548 13,622
28.  Totals (LINES 20 10 27) ..ueiiuiiiieieieee ettt ettt 1,078,557,726 1,216,375,426 2,269,715,436
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus
LINE 28) . 46,887,146 |................. 17,057,596 |....cocveeenne 65,914,185
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 46,887,146 |....cocveenne 17,057,596 |.....cocov.e..... 65,914,185
32. Federal and foreign income taxes incurred (excluding tax on capital gains) ...........cccccoeveveuevevevenennne. 4,651,690 4,555,170 11,829,939
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 42,235,456 |.....oceeenne 12,502,426 |................ 54,084,246
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital
gainstaxof $§ ... (3,370,264) (excluding taxes of $  ...cccvvvrucuniinnnee 138,177
tranSTErred 10 the IMR) ..........oviecueieieeeeeeceete e ee ettt es ettt ee et t e es e sss et st enensssetesesesensssesesesannanen (17,474, 186) (16,902,487) (41,653,080)
35.  Netincome (LiNe 33 PIUS LINE 34) .....c.cucuiuiiiiieiieieteeeeee ettt 24,761,270 (4,400,061) 12,431,166
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DeCember 31, PriOT YT ...........c.cocueueueeeeeeceeeeeeeeeeeeeeeeeseseeesesaeseeesesessaesesesenenans 621,982,203 600,418,087 600,418,087
37, NetinCOmME (LINE 35) ....oviiiiiiiieiicee ettt e e e 24,761,270 |.ooieccenne (4,400,061)|..ccvcveeenne 12,431,166
38. Change in net unrealized capital gains (losses) less capital gains tax of $ ... (5,957,307)]|.. 4,749,630 ..6,013,719
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 1,261,672 | 5,078,514 |.. 8,378,994
41.  Change in nonadmitted @SSEtS ...........cceeriririrereeeeeeeee e (1,704,857)|.. (2,336,804)|.. 3,477,085
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 Valuation MESEIVE .........c..coiiiiiiiiaieeie ettt sa e e e e enee e
45.  Change in treasury StOCK ...........coceeiieriieiiniiinie e
46. Surplus (contributed to) withdrawn from Separate Accounts during period ..
47. Other changes in surplus in Separate Accounts Statement .............cooooieiiiiiieieeeeeeeee
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) (6,731,187)
54. Net change in capital and surplus for the year (Lines 37 through 53) ..........cccceeveeeeeieiiiivcreeieeeeeeeens 138,329,928 (5,431,691) 21,564,116
55. Capital and surplus, as of statement date (Lines 36 + 54) 760,312,131 594,986,396 621,982,203
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 1,789,067 |..ovoeeceee 1,489,213 | 3,336,813
08.302. MiSCEIIANBOUS TNCOME ...ttt e et eae e e e ea e s eesaeeeeneeeeneesenseseneeseas |oeeeeeeeeeeeeaeenens (86,936)|...ceveccnne (125,050) .. 95,026
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 ..........cccceiieiiiiiniieieeneeseeseesee i [ [
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above) 1,702,132 1,364,163 3,431,839
2701. Miscellaneous Deduction 25,548 591 |.. 13,622
2702, ettt e et e aa e e e s et e e et e e ean et e ae e e eneeeeane e e st e e eaneeennneeenneeenneeennneeenneennne|ernneeene e e e e e e snneenneeenanees s ere [
27003, ettt e et e e eneeeas
2798. Summary of remaining write-ins for Line 27 from overflow Page ..........coceiieiiiiiiiinniicneeseeseeseesdcesieiesccesiccin s [ e
2799. Totals (Lines 2701 through 2703 plus 2798)(Line 27 above) 25,548 591 13,622
5301. Miscellaneous SUIPIUS TrANSTEI .......ocooioiiioicicecececcc e |e e nenens |oeesesesesesesessesessssseseseaes [oesesesensnas (6,650,006)
5302. Other surplus adjustments — MiSCEITANEOUS .......cococooveviveviuiiiiicecicceecrcceee e e |oreveneneseeees (6,600,008) [ cvcveceiiene (81,181)
£ 01 ! RO TTTl FO TR RTORT KOO T O UTTR TR
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) (6,731,187)




STATEMENT AS OF JUNE 30, 2026 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 FEINSUANGCE .......c...curiiiiieiiciieie ettt [eeessenessneas 842,015,318 |...ccooveuenee. 988,656,257 |............ 1,816,325,739
2. NetiNVESIMENT INCOME .......uiuiiiiieiieie ettt [ers e 234,155,349 |......ccoeee. 192,843,652 |................ 416,998,967
3. MISCEIIANEOUS INCOME ......vrerereeaceceeeeeeseeseeseesee e se et et ssess sttt 37,805,413 36,363,095 77,104,235
4. TOtal (LINES 110 3) oottt 1,113,976,080 1,217,863,004 2,310,428,941
5.  Benefit and 10SS related PAYMENTS ..............ccueveviiiieeiieieieieeceeeee ettt es s sesenes [oeveseveseaenis 821,102,218 |.coveenne. 549,672,516 |............ 1,207,470,258
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCounts ................. [oeeeeveecne (128,748,285)|................ (74,104,309).............. (117,877,004)
7. Commissions, expenses paid and aggregate write-ins for deductions ...............cccccveveveveveveiccceeeeenens forereeeeeneens 57,738,317 [ 43,413,178 | 92,840,668
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$ ... (13,310,885) tax on capital
GAINS (IOSSES) +.vuvuvereeececteteeeeeeeeecteteteseeesssaete s et esesssaetetesesensesetesesesensssetesesesenssssaesesasensssntesasesensssnaesasasann 4,722,544 19,265,657 15,872,291
10.  Total (LINES 5 throUGN 9) ....c.vuiuieiiiiiieiieit ettt 754,814,793 538,247,042 1,198,306,213
11.  Net cash from operations (Line 4 MinUS LiN€ 10) .........c.cocvoviviueuereriieeieieieetereeeeee e 359,161,287 679,615,961 1,112,122,728
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
12,1 BONGS .ottt bbbt 924,641,672 460,206,687
LS (ool < T FS O R
12.3 Mortgage loans ... 46,625,544 |.. 28,944,439 |.
12,4 REAI ©SEALE ...ttt bbbttt ettt st sh e b e e b e e be e beeneee e se e e e
12.5 Other iNVESIEA @SSELS ........cuiiiiiiii i [ ereetestestese st se e se e [oereete e e
12.6 Net gains or (losses) on cash, cash equivalents and short-term investments ............ccccooeiies oo e
12.7 MiSCEIIANEOUS PrOCEEAS ..........cecvcveieeeececte e eeecae et eeeeesae e tesenenssae s s en s sae st esensnsnsesesesenansesenas 5,693,260 53,185,785 15,402,679
12.8 Total investment proceeds (LINES 12.1 10 12.7) .....cocvovevevevevceeeieeeeeiee et [oerevesiennas 976,960,476 |................ 542,336,911 |............ 1,670,533,785
13. Cost of investments acquired (long-term only):
LTI = T T OO RUSORP 1,085,974,545 |............ 1,096,387,015 |............ 2,610,627,091
1312 STOCKS ..ottt [res et 1,523,200 |...ocovvienne 1,935,500 |...coovveinne 1,935,501
13.3 MOMGAGE [OBNS .....ceuiiiiiec ittt |oevinineinenanes 93,812,261 |...cocvveneene 127,690,378 |...coovvennne 275,047,023
BT o =T e (= O A O FESU
13.5 OthEr INVESTEA @SSELS ......cucucveiieiceeteerirececeeteereseeseesaeese s eseteteesesesesstesessesesesetesessssesnsssesssssasanss [oesssssasicusussssasisicasssensans [orenicusussssasssecassssssesnienes [eoessesnasesienenns 5,091,800
13.6 Miscellaneous @pPliCALIONS .............ccuevevevceceeteieeeececee e e ettt ee ettt sensea et s s enssae st eneneees 23,118,992 35,829,783 57,099,348
13.7 Total investments acquired (LINES 13.110 13.6) .....ocveveveveueeieieiieieieeeece e 1,204 ,428,998 1,261,842,677 2,949 800,762
14. Netincrease/(decrease) in contract loans and Premium NOES .............c.cvcvevevevreeeeeeieiererereeeeee e (895,112) (389,081) 942,975
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) ..........cccccveveveveueceeeeieieeeeeans (226,573,411) (719,116,684) (1,280,209,953)
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 .............c.cceueuiieiieieeeieeeeceeeeeee e |eeseeeeeneens 120,000,000 |-.evveeeereeieirireneeinieine [
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 (9,717,991) |- 23,865,310 |oeveerienee 10,542,400
16.5 Dividends t0 STOCKNOIAELS ... eeiees[oressesressesesesesesesesees [oeeesie s s [ore et
16.6 Other cash provided (APPHEA) ........ccueveveveeceieeeeeeeeeeeee et eeee ettt s s asaeaesenensananeesanas 18,137,585 (4,416,287) 12,837,840
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 128,419,594 19,449,022 23,380,240
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.cccco... 261,007,469 |................ (20,051,701) ... (144,706,985)
19. Cash, cash equivalents and short-term investments:
19.1 BEGINNING OF YEAI .......oeeieieieieeeeeeece ettt s e s s s s s esesessasnssssseses |eesseseseneneneas 74,398,417 | 219,105,401 |..cccoeee 219,105,401
19.2 End of period (Line 18 plus Line 19.1) 335,405,886 199,053,700 74,398,417
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001. Bonds disposed and @CQUITEA ......ccoiiirieieieieieee ettt [oerenee e neeees 28,582,001 |...ccveeenne 26,837,261 |................ 87,531,687
20.0002. Bond interest in—Kind received ... [ 1,003,592 |....cccoviiinnnnns 203,818 | 203,818




STATEMENT AS OF JUNE 30, 2026 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 7,215,288 |.......cccoeee 8,137,774 |...cccceeee 15,199,350
GIOUP T .. e 6,487,497 ..o 1,174,618 | 4,277,069
INGIVIAUAT GNNUIEIES ...t oo 709,825,713 |............... 615,974,016 |............ 1,239,970,805
GIOUD GNNUILIES <..vvveviveceevetceceeeeeeeeeeteteteteeses et eeseetetesesssssesssesesetesessssssasssssesesesessssssssasssasesesesssnasssssnsnsesereisssnsssenenas 94,520,622 |............... 360,667,910 |............... 544,255,009
ACCIABNE & NEAIN ..o 29,003,223 |..cocvvveriene 5,819,789 [....ccovvnnnee 19,542,830
Fraternal ... e [ [
Other iNES Of DUSINESS .......ccuiuiiiiiiiiiiiiii ettt [ea e nens [oeteeet et eenes et e
Subtotal (LINES 1 tIOUGN 7) ..ot e 847,052,343 |................ 991,774,106 |........... 1,823,245,063
DEPOSIt-LYPE CONMTACES ......uvvieieiiiicieieiiieeieee ettt sttt s et s s s sesens [eeseeanscseeeees 34,906,103 |...oovevveeee 79,044,120 |...ooueeee. 134,940,001
Total (Lines 8 and 9) 881,958,446 1,070,818,226 1,958, 185,064




STATEMENT AS OF JUNE 30, 2026 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, 2026 and the year ended December 31, 2025
and statutory surplus as of June 30, 2026 and December 31, 2025 between NAIC SAP and practices prescribed and permitted by the AZ
DIFI:

SSAP F/S F/S June 30, December 31,
# Page Line 2026 2025
NET INCOME
1. Net Income, Arizona Basis (Page 4, Line 35, Columns 1 & 3) XXX XXX XXX $24,761,270 $12,431,166
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  $24,761,270 $12,431,166
SURPLUS

5. Statutory Surplus, Arizona Basis (Page 3, Line 38, Columns 1 & 2) XXX XXX XXX  $760,312,131 $621,982,203
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 $760,312,131 $621,982,203

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, and are otherwise reported at
amortized cost. Securities that do not meet the definition of a bond are carried at the lower of cost or market and reported as other
invested assets.

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.

In March 2026, the NAIC adopted revisions to SSAP No.3, Accounting Changes and Corrections of Errors, SSAP No. 51, Life Contracts,
and SSAP No. 52, Deposit-Type Contracts, to coordinate statutory accounting treatment with Valuation Manual (VM) changes related to
the Generator of Economic Scenarios (GOES). GOES applies a principle-based reserving (PBR) element of the VM. The adoption of this
change had an immaterial impact on the Company's financial statements.

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

BUSINESS COMBINATIONS AND GOODWILL
No significant change
DISCONTINUED OPERATIONS

No significant change



STATEMENT AS OF JUNE 30, 2026 OF THE PACIFIC LIFE & ANNUITY COMPANY

NOTES TO FINANCIAL STATEMENTS

5. INVESTMENTS
A. Mortgage Loans, Including Mezzanine Real Estate Loans:
1-9. No significant change

B. Debt Restructuring:

December 31,

June 30, 2026 2025
1. The Total Recorded Investment in Restructured Loans and Bonds, as of Year-end $11,139,311 $0
The Realized Capital Losses Related to These Loans and Bonds (4,960,437) 0
3. Total Contractual Commitments to Extend Credit to Debtors Owing Receivables Whose
Terms Have Been Modified in Troubled Debt Restructurings 0 0

4. The Company Accrues Interest Income on Impaired Loans and Bonds to the Extent It Is
Deemed Collectible (Delinquent Less Than 90 Days) and the Loans and Bonds Continue to
Perform Under Their Original or Restructured Contractual Terms. Interest Income on Non-
Performing Loans Is Generally Recognized on a Cash Basis.

C. No significant change

7.2



STATEMENT AS OF JUNE 30, 2026 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, 2026 are as follows:

June 30,
2026
a. The Aggregate Amount of Unrealized Losses:
1. Less than 12 Months $4,091,993
2. 12 Months or Longer 10,669,282
b. The Aggregate Related Fair Value
of Securities with Unrealized Losses: 1. Less than 12 Months $421,203,662
2. 12 Months or Longer 82,164,973

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-K. No significant change

73



STATEMENT AS OF JUNE 30, 2026 OF THE PACIFIC LIFE & ANNUITY COMPANY

NOTES TO FINANCIAL STATEMENTS

L. Restricted Assets:

1. Restricted Assets (Including Pledged)

Gross (Admitted & Nonadmitted) Restricted

Current Year

1 2 3 4 5 6 7
Total Separate
Total General Account (S/A) S/A Assets Increase/
Account G/A Supporting Restricted Supporting G/A Total Total From Prior (Decrease)
Restricted Asset Category (G/A) S/A Activity (a) Assets Activity (b) (1 plus 3) Year (5 minus 6)
Subject to Contractual Obligation
for Which Liability is Not Shown $0 $0 $0 $0 $0 $0 $0
Collateral Held Under Security
Lending Agreements 0 0 0 0 0 0 0
Subject to Repurchase
Agreements 0 0 0 0 0 0 0
Subject to Reverse Repurchase
Agreements 0 0 0 0 0 0 0
Subject to Dollar Repurchase
Agreements 0 0 0 0 0 0 0
Subject to Dollar Reverse
Repurchase Agreements 0 0 0 0 0 0 0
Placed Under Option Contracts 0 0 0 0 0 0 0
Letter Stock or Securities
Restricted as to Sale - Excluding
FHLB Capital Stock 0 0 0 0 0 0 0
FHLB Capital Stock 8,794,600 0 0 0 8,794,600 7,271,400 1,523,200
On Deposit With States 6,293,129 0 0 0 6,293,129 6,288,709 4,420
On Deposit With Other
Regulatory Bodies 0 0 0 0 0 0 0
Pledged Collateral to FHLB
(Including Assets Backing
Funding Agreements) 0 0 0 0 0 0 0
Pledged as Collateral Not
. Captured in Other Categories 0 0 0 0 0
Other Restricted Assets
Collateral Assets Received and on
Balance Sheet 2,177,244 0 0 0 2,177,244 1,250,000 927,244
Assets Held Under Modco
Reinsurance Agreements 0 0 13,468,604 0 13,468,604 0 13,468,604
Assets Held Under Funds
Withheld Reinsurance Agreements 0 0 0 0 0 0 0
Total Restricted Assets (Sum of a
through q) $17,264,973 $0 $13,468,604 $0 $30,733,577 $14,810,109 $15,923,468

(a) Subset of Column 1

(b) Subset of Column 3

7.4




STATEMENT AS OF JUNE 30, 2026 OF THE PACIFIC LIFE & ANNUITY COMPANY

NOTES TO FINANCIAL STATEMENTS

Current Year

Percentage
8 9 10 11 12 13 14
N/A for
Quarterly - N/A for
Gross (Admitted Admitted Amount Quarterly -
Total Total Admitted | & Nonadmitted) | Restricted to Reported in Difference
Nonadmitted Restricted Restricted to Total Admitted General from Note
Restricted Asset Category Restricted (5 minus 8) Total Assets (c) Assets (d) Interrogatories and GI GI Ref
Subject to Contractual
Obligation for Which Liability
a. is Not Shown $0 $0 0.000% 0.000% XXX XXX XXX
Collateral Held Under Security
b. Lending Agreements 0 0 0.000% 0.000% XXX XXX XXX
Subject to Repurchase
c. Agreements 0 0 0.000% 0.000% XXX XXX XXX
Subject to Reverse Repurchase
d. Agreements 0 0 0.000% 0.000% XXX XXX XXX
Subject to Dollar Repurchase
e. Agreements 0 0 0.000% 0.000% XXX XXX XXX
Subject to Dollar Reverse
f.  Repurchase Agreements 0 0 0.000% 0.000% XXX XXX XXX
g.  Placed Under Option Contracts 0 0 0.000% 0.000% XXX XXX XXX
Letter Stock or Securities
Restricted as to Sale -
h. Excluding FHLB Capital Stock 0 0 0.000% 0.000% XXX XXX XXX
i.  FHLB Capital Stock 0 8,794,600 0.066% 0.066% XXX XXX XXX
j. On Deposit With States 0 6,293,129 0.047% 0.047% XXX XXX XXX
On Deposit With Other
k. Regulatory Bodies 0 0 0.000% 0.000% XXX XXX XXX
Pledged Collateral to FHLB
(Including Assets Backing
1. Funding Agreements) 0 0 0.000% 0.000% XXX XXX XXX
Pledged as Collateral Not
m. Captured in Other Categories 0 0 0.000% 0.000% XXX XXX XXX
n. Other Restricted Assets 0 0 0.000% 0.000% XXX XXX XXX
Collateral Assets Received and
0. on Balance Sheet 0 2,177,244 0.016% 0.016% XXX XXX XXX
Assets Held Under Modco
p.- Reinsurance Agreements 0 13,468,604 0.101% 0.101% XXX XXX XXX
Withheld Reinsurance
q. Agreements 0 0 0.000% 0.000% XXX XXX XXX
Total Restricted Assets (Sum
r. ofathrough q) $0 $30,733,577 0.229% 0.230% XXX XXX XXX

(c) Column 5 Divided by Asset Page, Column 1, Line 28

(d) Column 9 Divided by Asset Page, Column 3, Line 28

2.

3.

The Company does not have assets pledged as collateral not captured in other categories.

The Company does not have other restricted assets.

7.5
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STATEMENT AS OF JUNE 30, 2026 OF THE PACIFIC LIFE & ANNUITY COMPANY

NOTES TO FINANCIAL STATEMENTS

Collateral Received and Assets Held under Modco/Funds Withheld Reinsurance Agreements Reflected as Assets Within the Reporting

Entity’s Financial Statements:

1 2 3 4 5 6 7 8
% of BACV
to Total % of BACV
Assets to Total
(Admitted & | Admitted
BACV BACV Modco | BACV FWH Fair Value Fair Value | Fair Value |Nonadmitted) Assets

Assets Collateral *** ko K Collateral Modco FWH * Hok
General Account:

Cash, Cash Equivalents and
a.  Short-Term Investments $2,177,244 $0 $0 $2,177,244 $0 $0 0.023% 0.023%
b.  Schedule D, Part 1, Section 1 0 0 0 0 0 0 0.000% 0.000%
c.  Schedule D, Part 1, Section 2 0 0 0 0 0 0 0.000% 0.000%
d.  Schedule D, Part 2, Section 1 0 0 0 0 0 0 0.000% 0.000%
e.  Schedule D, Part 2, Section 2 0 0 0 0 0 0 0.000% 0.000%
f.  Schedule B 0 0 0 0 0 0 0.000% 0.000%
g.  Schedule A 0 0 0 0 0 0 0.000% 0.000%
h.  Schedule BA, Part 1 0 0 0 0 0 0 0.000% 0.000%
i.  Schedule DL, Part 1 0 0 0 0 0 0 0.000% 0.000%
j. Other 0 0 0 0 0 0 0.000% 0.000%

Total Assets
k. (atbtctdtetfrgthtity) $2,177,244 $0 $0 $2,177,244 $0 $0 0.023% 0.023%

Percentage of Total FWH Assets
I.  (including Modco) XXX XXX XXX XXX XXX XXX XXX XXX
Separate Account:

Cash, Cash Equivalents and
m. Short-Term Investments $0 $0 $0 $0 $0 $0 0.000% 0.000%
n.  Schedule D, Part 1, Section 1 0 0 0 0 0 0 0.000% 0.000%
0. Schedule D, Part 2, Section 2 0 0 0 0 0 0 0.000% 0.000%
p-  Schedule D, Part 2, Section 1 0 0 0 0 0 0 0.000% 0.000%
q.  Schedule D, Part 2, Section 2 0 4,340,262 0 0| 4,340,262 0 0.116% 0.116%
r.  Schedule B 0 0 0 0 0 0 0.000% 0.000%
s.  Schedule A 0 0 0 0 0 0 0.000% 0.000%
t.  Schedule BA, Part 1 0 9,128,342 0 0| 9,128,342 0 0.243% 0.243%
u.  Schedule DL, Part 1 0 0 0 0 0 0 0.000% 0.000%
v.  Other 0 0 0 0 0.000% 0.000%

Total Assets
w. (mtntotptqtrstttutv) $0 $13,468,604 $0 $0 | $13,468,604 $0 0.359% 0.359%

Percentage of Total FWH Assets
x.  (including Modco) XXX XXX XXX XXX XXX XXX XXX XXX

*  k=Column 1 divided by Asset Page, Line 26, Column 1
w = Column 1 divided by Asset Page, Line 27, Column 1

** k= Column 1 divided by Asset Page, Line 26, Column 3
w = Column 1 divided by Asset Page, Line 27, Column 3
k (Collateral BACV) should equal Note SL(1) Column 1, Line o
w (Collateral BACV) should equal Note 5L(1) Column 3, Line o
***%  k (Modco BACV) should equal Note 5L(1) Column 1, Line p

w (Modco BACV) should equal Note SL(1) Column 3, Line p
*xxF% k (FWH BACV) should equal Note SL(1) Column 1, Line q

w (FWH BACYV) should equal Note SL(1) Column 3, Line q

sekeok
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STATEMENT AS OF JUNE 30, 2026 OF THE PACIFIC LIFE & ANNUITY COMPANY

NOTES TO FINANCIAL STATEMENTS

9 10 | 11 | 12 | 13 | 14 | 15
Book/Adjusted
Carrying Value
Assets (BACV) Related Party Code
FWH Including 1 2 3 4 5 6
Modco
General Account:
Cash, Cash Equivalents and Short-
a.  Term Investments $0 $0 $0 $0 $0 $0 $0
b.  Schedule D, Part 1, Section 1 0 0 0 0 0 0 0
c.  Schedule D, Part 1, Section 2 0 0 0 0 0 0 0
d.  Schedule D, Part 2, Section 1 0 0 0 0 0 0 0
e. Schedule D, Part 2, Section 2 0 0 0 0 0 0 0
f.  Schedule B 0 0 0 0 0 0 0
g.  Schedule A 0 0 0 0 0 0 0
h.  Schedule BA, Part 1 0 0 0 0 0 0 0
i Schedule DL, Part 1 0 0 0 0 0 0 0
J- Other 0 0 0 0 0 0 0
Total Assets
k. (atbtct+dtetftgthtity) $0 $0 $0 $0 $0 $0 $0
Percentage of Total FWH Assets
I.  (including Modco) 0 %) 0 % 0 % 0 % 0 %) 0 %) 0 %)
Separate Account:
Cash, Cash Equivalents and Short-
m. Term Investments $0 $0 $0 $0 $0 $0 $0
n.  Schedule D, Part 1, Section 1 0 0 0 0 0 0 0
0.  Schedule D, Part 2, Section 2 0 0 0 0 0 0 0
p.-  Schedule D, Part 2, Section 1 0 0 0 0 0 0 0
q.  Schedule D, Part 2, Section 2 4,340,262 0 0 0 0] 2,699,943 1,640,319
r.  Schedule B 0 0 0 0 0 0 0
s.  Schedule A 0 0 0 0 0 0 0
t. Schedule BA, Part 1 9,128,342 0 0 0 0 0] 9,128,342
u.  Schedule DL, Part 1 0 0 0 0 0 0 0
v.  Other 0 0 0 0 0 0 0
Total Assets
W, (mHnto+prqrtsttuty) $13,468,604 $0 $0 $0 30| $2,699,943 | $10,768,661
Percentage of Total FWH Assets
X.  (including Modco) 100 % 0 % 0 % 0 % 0 %) 20 %) 80 %
1 2
% of Liability to
Amount Total Liabilities
*
y. Recognized Obligation to Return Collateral Assets (General Account) 2,177,244 0.025 %
z. Recognized Obligation to Return Collateral Asset (Separate Account) 0 0.000%
aa. Recognized Obligation for Modco assets (General Account) 0 0.000%
bb. Recognized Obligation for Modco assets (Separate Account) 13,468,604 0.359%
cc. Recognized Obligation FWH (excluding Modco) assets (General Account) 0 0.000%
dd. Recognized Obligation FWH (excluding Modco) assets (Separate Account) 0 0.000%

* y+aa+cc=Column I divided by Liability Page, Line 26 (Column 1)
z+bb + dd = Column 1 divided by Liability Page, Line 27 (Column 1)

5. Assets Held as Collateral Under Modified Coinsurance (Modco) or Funds Withheld Reinsurance (FWH) Have Been Pledged For
Another Purposes Specific to the Reporting Entity:

Collateral Held Modco FWH
a. Securities Lending 0 0 0
b. Repo/repurchase agreement 0 0 0
c. Placed under option contracts 0 0 0
d. On deposit with states 0 0 0
e. On deposit with other regulatory bodies 0 0 0
f. Pledged as collateral to FHLB (including assets backing
funding agreements) 0
g. Pledged as collateral not captured in other categories
h. Total (a+b+c+d+e+ftg) 0
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STATEMENT AS OF JUNE 30, 2026 OF THE PACIFIC LIFE & ANNUITY COMPANY

NOTES TO FINANCIAL STATEMENTS

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

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

O-P. No significant change

Q. Prepayment Penalty and Acceleration Fees

10.

General Account Separate Account
1. Number of CUSIPs 11 0
2. Aggregate Amount of Investment Income $1,099,020 $0

The Company did not participate in cash pooling.

No significant change

JOINT VENTURES, PARTNERSHIPS AND LIMITED LIABILITY COMPANIES

No significant change

INVESTMENT INCOME

No significant change

DERIVATIVE INSTRUMENTS

Derivatives Under SSAP No. 86, Derivatives

1-7. No significant change

8. The Company did not have derivatives accounted for as cash flow hedges of a forecasted transaction.

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

10. The Company does not have any derivatives with excluded components.

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 billion as of June 30, 2026 and December 31, 2025. In addition, included in the
liability for deposit-type contracts are insurance contracts with the affiliated assignment company of $1.2 billion as of June 30, 2026 and
December 31, 2025. Related to these annuity contracts, the Company received $42 million and $51 million of premium and annuity
considerations and paid $66 million and $128 million of current and future policy benefits for the six months ended June 30, 2026 and the
year ended December 31, 2025, respectively.

As of June 30, 2026, the Company reported $0 million and $0.4 million as amounts due from its parent company, Pacific Life, and other
affiliated companies, respectively. As of December 31, 2025, the Company reported $0.2 million and $0.4 million as amounts due from
Pacific Life and other affiliated companies, respectively. The Company reported $49 million and $34 million due to Pacific Life as of
June 30, 2026 and December 31, 2025, respectively. The Company reported no amounts payable to other affiliated companies as of

June 30, 2026 and December 31, 2025. It is the Company’s policy to settle these amounts no later than 90 days after the due date.

During the second quarter of 2026, Pacific Life made a capital contribution to the Company of $120 million in cash that is reported in
gross paid-in and contributed surplus.

There are no other significant changes to this disclosure.

7.8



STATEMENT AS OF JUNE 30, 2026 OF THE PACIFIC LIFE & ANNUITY COMPANY

NOTES TO FINANCIAL STATEMENTS

11. DEBT

A. No significant change
B. 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, 2026 and December 31,
2025. 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 * 8,794,600 8,794,600 0
(c) Activity Stock 0 0 0
(d) Excess Stock 0 0 0
(e) Aggregate Total (a+b+c+d) $8,794,600 $8,794,600 $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 * 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

* Required stock

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 (24+3+4+5+6) | Redemption Months Year 3 Years 3to 5 Years
1. Class A $0 $0 $0 $0 $0 $0
2. Class B 8,794,600 8,794,600 0 0 0 0

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

C. No significant change

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

A. The Company was not a sponsor of defined benefit pension or other postretirement plans.

B-1. No significant change

13. CAPITAL AND SURPLUS, DIVIDEND RESTRICTIONS AND QUASI-REORGANIZATIONS

A-I. No significant change

J. The portion of unassigned funds (surplus) represented or reduced by cumulative losses is $18 million as of June 30, 2026.

K-M. No significant change
14.

No significant change
15. LEASES

No significant change

LIABILITIES, CONTINGENCIES AND ASSESSMENTS
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16.

17.

18.

19.

STATEMENT AS OF JUNE 30, 2026 OF THE PACIFIC LIFE & ANNUITY COMPANY

NOTES TO FINANCIAL STATEMENTS

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,
2026 2025 2026 2025
a. Swaps $430,382,199 $338,729,475 $0 $0
b. Futures 152,285,274 165,651,592 0 0
c. Options 58,477,908 57,271,684 0 0
d. Total $641,145,381 $561,652,750 $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
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STATEMENT AS OF JUNE 30, 2026 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, 2026:

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 $9,169,118 $0 $9,169,118
Total Common Stocks 0 0 9,169,118 0 9,169,118
Derivatives
Interest Rate and Foreign Currency Swaps 0 1,769,994 0 0 1,769,994
Equity Derivatives 8,748,275 0 3,137,096 0 11,885,371
Total Derivatives 8,748,275 1,769,994 3,137,096 0 13,655,365
Separate Account Assets (a) 3,734,363,952 0 0 21,964,695  3,756,328,647
Total Assets at Fair Value/NAV ~ $3,743,112,227 $1,769,994 $12,306,214 $21,964,695 $3,779,153,130
b. Liabilities at Fair Value
Derivatives
Interest Rate and Foreign Currency Swaps $0 $18,273,774 $0 $0 $18,273,774
Total Derivatives 0 18,273,774 0 0 18,273,774
Total Liabilities at Fair Value $0 $18,273,774 $0 $0 $18,273,774

(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

2026 Into Level 3 of Level 3 Net Income Surplus Purchases Issuances Sales Settlements  June 30, 2026
Common Stocks
Industrial and
Miscellaneous $7,768,807 $0 $0 $0 ($122,889) $1,523,200 $0 $0 $0 $9,169,118
Derivatives, net 2,301,806 0 0 1,004,990 204,539 637,272 0 0 (1,011,512) 3,137,095
Total $10,070,613 $0 30 $1,004,990 $81,650 $2,160,472 $0 $0  ($1,011,512)  $12,306,213

3. Transfers in and/or out are recognized at the end of each quarter.
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STATEMENT AS OF JUNE 30, 2026 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 value of the portfolio. 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. 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 independent 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.

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 swaps, interest rate swaps and total return 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. 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.

5. For derivative assets and liabilities, see paragraphs above in Note 20.A.4 for fair value and reconciliation disclosures on a net basis.
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STATEMENT AS OF JUNE 30, 2026 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, 2026:

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

Cash, Cash Equivalents and Short-Term Investments: 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. For short-term investments with maturities of one year or less from date of purchase, excluding cash
equivalents and money market mutual funds, their fair values are determined using similar valuation techniques as described above for
bonds.

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, 2026

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 $6,250,289,618  $6,446,490,612 $0  $6,074,774,880  $175,514,738 $0 $0
Asset-backed Securities 1,718,212,645 1,719,784,716 0 1,507,162,780 211,049,865 0 0
Common Stocks 9,169,118 9,169,118 0 0 9,169,118 0
Mortgage Loans 812,519,438 805,798,873 0 812,519,438 0 0
Cash, Cash Equivalents and Short-
Term Investments 335,576,394 335,405,886 329,308,354 4,011,946 2,256,094 0 0
Contract Loans 19,967,629 19,967,629 0 0 19,967,629 0 0
Derivatives, net (4,618,410) (4,618,411) 8,748,275 (16,503,781) 3,137,096 0 0
Other Invested Assets (2) 22,768,750 25,555,291 0 22,768,750 0 0 0
Separate Account Assets 3,756,328,647 3,756,328,647  3,734,363,952 0 0 21,964,695 0
Liabilities:
Liability for Deposit-Type Contracts 1,253,784,191 1,235,864,818 0 0 1,253,784,191 0 0
Separate Account Liability for
Deposit-Type Contracts 1,408,223 1,408,223 0 0 1,408,223 0 0
December 31, 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 $6,227,778,905  $6,372,680,196 $0  $6,029,139,018  $198,639,887 $0 $0
Asset-backed Securities 1,663,780,348 1,649,579,760 0 1,454,775,900 209,004,448 0 0
Common Stocks 7,850,733 7,850,733 0 0 7,850,733 0 0
Mortgage Loans 770,145,025 757,889,746 0 770,145,025 0 0 0
Cash, Cash Equivalents and Short-
Term Investments 74,379,021 74,398,417 70,383,053 3,995,968 0 0 0
Contract Loans 20,863,106 20,863,106 0 0 20,863,106 0 0
Derivatives, net (1,868,982) (1,868,982) 8,897,825 (13,790,812) 3,024,005 0 0
Other Invested Assets (2) 23,190,151 25,555,540 0 23,190,151 0 0 0
Separate Account Assets 3,649,719,780 3,649,719,780  3,629,093,441 0 0 20,626,339 0
Liabilities:
Liability for Deposit-Type Contracts 1,258,047,923 1,219,463,714 0 0 1,258,047,923 0 0
Separate Account Liability for
Deposit-Type Contracts 1,493,692 1,493,692 0 0 1,493,692 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, 2026 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, 2026.

OTHER ITEMS
A-B. No significant change
C. Other Disclosures

As of June 30, 2026, the Company had $5 million and $0 million of outstanding contractual obligations to acquire private placement
securities for the general account and separate account, respectively. As of June 30, 2026, the Company had $173.9 million and $0 million
of outstanding mortgage loan commitments in the general account and separate account, respectively, which were primarily advances
available for construction loans.

In August 2025, the Company and Pacific Life entered into an Assumption Reinsurance Agreement (the ARA) with Guaranty Association
Benefits Company (GABC) pursuant to which the Company and Pacific Life will assume all of the remaining GABC liabilities previously
assumed by GABC under the Restructuring Agreement (as defined below, and such liabilities, the GABC Liabilities) which was approved
by the Liquidation Order (as defined below). The GABC Liabilities consist of certain remaining annuity obligations of the insolvent
Executive Life Insurance Company of New York (ELNY), as restructured and enhanced under that certain Agreement of Restructuring in
Connection with the Liquidation of Executive Life Insurance Company of New York, dated April 2012 (the Restructuring Agreement). In
April 2012, the Supreme Court of the State of New York, County of Nassau (the Liquidation Court) entered an Order of Liquidation and
Approval of the ELNY Restructuring Agreement (the Liquidation Order), which approved the Restructuring Agreement. The Restructuring
Agreement provides that GABC should seek to transfer all of its assumed liabilities to a commercial insurer; hence, GABC entered the
ARA with the Company and Pacific Life.

In December 2025, GABC gave public notice that it has petitioned the Liquidation Court for an order, in furtherance of the Liquidation
Order to, inter alia, approve the ARA and the transactions it contemplates. In April of 2026 the Liquidation Court issued its Order
Approving the Assumption Reinsurance Agreement. The transaction closed in the third quarter of 2026. The assumption will have no

significant impact to the Company's operations or surplus position.

D-I. No significant change
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STATEMENT AS OF JUNE 30, 2026 OF THE PACIFIC LIFE & ANNUITY COMPANY

NOTES TO FINANCIAL STATEMENTS

J. Reporting Net Negative (Disallowed) IMR

1. Net Negative (disallowed IMR)

Total General Account*

Insulated Separate
Account**

Non-Insulated
Separate Account**

$8,730,659 $8,730,659

$0

$0

*Line 1 General Account should equal Interest Maintenance Reserve exhibit Line 6

** Line | Insulated and Non-Insulated Separate Accounts should equal the total reported in
Interest Maintenance Reserve Exhibit Line 6 for each type of separate account

2. Negative (disallowed) IMR admitted

Total General Account*

Insulated Separate
Account**

Non-Insulated
Separate Account**

$8,730,659 $8,730,659

$0

$0

*Line 2 General Account should equal Assets Page write-in for Line 25 for Admitted

Disallowed IMR.

**Line 2 Insulated and Non-Insulated Separate Accounts should equal the total reported in
Interest Maintenance Reserve exhibit Line 6 for each type of separate account (insulated /non-

insulated)

3. Calculated adjusted capital and surplus

a. Prior Period General Account Capital & Surplus From

Prior Period SAP Financials
b. Net Positive Goodwill (admitted)

c. EDP Equipment & Operating System Software (admitted)

d. Net DTAs (admitted)

e. Net Negative (disallowed) IMR admitted
f. Adjusted Capital & Surplus (a-(b+c+d+e))

4. Percentage of adjusted capital and surplus

Percentage of Total Net Negative (disallowed) IMR admitted in
General Account or recognized in Separate Account to adjusted

capital surplus
5. Allocated gains/losses to IMR from derivatives

a. General Account

Total

$630,215,933

0
0
46,196,076
0

$584,019,857

1 Unamortized Fair Value Derivative Gains
& Losses Realized to IMR - Prior Period

2 Fair Value Derivative Gains & Losses
Realized to IMR - Added in Current
Period

3 Fair Value Derivative Gains & Losses
Amortized Over Current Period

4 Unamortized Fair Value Derivative Gains
& Losses Realized to IMR - Current
Period Total (5a4=5al+5a2-5a3)

b. Separate Account - Insulated

1 Unamortized Fair Value Derivative Gains
& Losses Realized to IMR - Prior Period

2 Fair Value Derivative Gains & Losses
Realized to IMR - Added in Current
Period

3 Fair Value Derivative Gains & Losses
Amortized Over Current Period

4 Unamortized Fair Value Derivative Gains
& Losses Realized to IMR - Current
Period Total (5b4=5b1+5b2-5b3)

c. Separate Account - Non-Insulated

1 Unamortized Fair Value Derivative Gains
& Losses Realized to IMR - Prior Period

2 Fair Value Derivative Gains & Losses
Realized to IMR - Added in Current
Period

3 Fair Value Derivative Gains & Losses
Amortized Over Current Period

4 Unamortized Fair Value Derivative Gains
& Losses Realized to IMR - Current
Period Total (5c4=5c1+5¢2-5¢3)

Total
1%

Gains Losses
$0 $0
0 0
0 0
0 0

Gains Losses
$0 $0
0 0
0 0
0 0

Gains Losses
$0 $0
0 0
0 0
0 0
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23.

24,

STATEMENT AS OF JUNE 30, 2026 OF THE PACIFIC LIFE & ANNUITY COMPANY

NOTES TO FINANCIAL STATEMENTS

EVENTS SUBSEQUENT

The Company has evaluated events subsequent to June 30, 2026 and through August 14, 2026, 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.

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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32.

33.

34.
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STATEMENT AS OF JUNE 30, 2026 OF THE PACIFIC LIFE & ANNUITY COMPANY

NOTES TO FINANCIAL STATEMENTS

RESERVES FOR LIFE CONTRACTS AND ANNUITY CONTRACTS
No significant change

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

No significant change

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

1-5. 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
Q)] 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, 2026 $0 $0 $0 $177,849,178 $177,849,178
(2). Reserves at June 30, 2026
For Accounts With Assets At:
a. Fair Value $0 $0 $0 $3,682,865,245  $3,682,865,245
b. Amortized Cost 0 0 0 0 0
c. Total Reserves * $0 $0 $0 $3,682,865,245 $3,682,865,245
(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 3,682,488,982  3,682,488,982
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 3,682,488,982  3,682,488,982
b. Not Subject to Discretionary
Withdrawal 0 0 0 376,263 376,263
c. Total $0 $0 $0 $3,682,865,245  $3,682,865,245

* Line 2(c) Should Equal Line 3(c).
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STATEMENT AS OF JUNE 30, 2026 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) $177,849,178
b. Transfers from Separate Accounts (Page 4, Line 10) 307,219,659
c. Net Transfers to (from) Separate Accounts (a) - (b) (129,370,481)

(2). Reconciling Adjustments:
a. Net Lag Gain/(Loss) for Annuities in General Account Only (680,828)

(3). Transfers as Reported in the Summary of Operations of the Life, Accident &
Health Annual Statement (1c) + (2) = (Page 4, Line 26) ($130,051,309)

36. LOSS/CLAIM ADJUSTMENT EXPENSES

No significant change
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STATEMENT AS OF JUNE 30, 2026 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 12/31/2025
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
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STATEMENT AS OF JUNE 30, 2026 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, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
(c) Compliance with applicable governmental laws, rules and regulations;

(d) The prompt internal reporting of violations to an appropriate person or persons identified in the code; and

(e) Accountability for adherence to the code.
If the response to 9.1 is no, please explain:

Has the code of ethics for senior managers been @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).

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 $

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:

FINANCIAL

INVESTMENT

Letter stock or securities restricted as to sale - excluding FHLB Capital Stock - $0

FHLB Capital Stock - $8,794,600

OnN Deposit With SEALES = $6,293,129 ......ciiuiiiieiiiietieieteietest st sttt stete st eseseete st e teseetesessesessese st esessesessesesseseseesensabeseesesesseseeseseesese s esensesenseteneesensaseneaeas

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

If yes, please complete the following:

Preferred Stock ...
Common Stock ....
Short-Term Investments
Mortgage Loans on Real Estate
All Other

Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 13.21 to 13.26) ....

Total Investment in Parent included in Lines 13.21 to 13.26 above

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

Yes [ X] No[ ]

Yes[ ] No[X]

Yes[ ] No[X]

Yes [ X] No[ ]

Yes [ X] No[ ]

1 2
Prior Year-End Current Quarter
Book/Adjusted Book/Adjusted
Carrying Value Carrying Value
$..
$..
$..
$..
... 493,118 $.. ... 582,476
... 493,118 $.. ... 582,476
$

Yes [ X] No[ ]

If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? ............cccoceieiiiiiciicnes Yes[ X] No[ 1 NAT ]

If no, attach a description with this statement.

For the reporting entity’s security lending program, state the amount of the following as of the current statement date:
15.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2. .....
15.2 Total book/adjusted carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2
15.3 Total payable for securities lending reported on the liability PAge. ..........ccoiiiiiiiiiiiii $

8.1
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STATEMENT AS OF JUNE 30, 2026 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? .....................

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

1

Name of Custodian(s)

Custodian Address

2

THE BANK OF NEW YORK MELLON TRUST COMPANY, N.A. ..o,
FHLB SAN FRANCISCO .......coovvricicicicicicciae

PITTSBURGH, PA
SAN FRANCISCO, CA

location and a complete explanation:

For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,

2
Location(s)

Complete Explanation(s)

3

If yes, give full information relating thereto:

Have there been any changes, including name changes, in the custodian(s) identified in 16.1 during the current quarter? ..............cccccceeeee. Yes

1
Old Custodian

2
New Custodian

3
Date of Change

4
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

1

Name of Firm or Individual

2
Affiliation

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

U
,

...handle securities"]

16.5097 For those firms/individuals listed in the table for Question 16.5, do any firms/individuals unaffiliated with the reporting entity (i.e.

designated with a "U") manage more than 10% of the reporting entity’s invested assets?..............ccccooiiiiiiciic e

es [ ]

16.5098 For firms/individuals unaffiliated with the reporting entity (i.e. designated with a "U") listed in the table for Question 16.5, does the

total assets under management aggregate to more than 50% of the reporting entity’s invested assets?................ccccoiiiiiiiicne

Yes [ ]

For those firms or individuals listed in the table for 16.5 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for the

table below.

Yes [ X ]

[ 1]

No [ X ]

No [ X]

No [ ]

No [ X]

N/A [

N/A [

1

Central Registration
Depository Number

Name of Firm or Individual

Registered With

Investment
Management
Agreement
(IMA) Filed

4

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

U.S. SECURITIES & EXCHANGE COMMISSION
U.S. SECURITIES & EXCHANGE COMMISSION

Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? .....................

If no, list exceptions:

By self-designating 5GI securities, the reporting entity is certifying the following elements for each self-designated 5GI security:
a. Documentation necessary to permit a full credit analysis of the security does not exist or an NAIC CRP credit rating for an FE or PL

security is not available.

b. Issuer or obligor is current on all contracted interest and principal payments.

c. The insurer has an actual expectation of ultimate payment of all contracted interest and principal.
Has the reporting entity self-designated SGI SECUILIES? ........c..iiiiiiiie ettt ettt et et et et et e e eneas

8.2

Yes [ ]

No [ X ]
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]



STATEMENT AS OF JUNE 30, 2026 OF THE PACIFIC LIFE & ANNUITY COMPANY

GENERAL INTERROGATORIES

19. By self-designating PLGI securities, the reporting entity is certifying its compliance with the requirements as specified in the Purposes and
Procedures Manual of the NAIC Investment Analysis Office (P&P Manual) for private letter rating (PLR) securities and the following elements
of each self-designated PLGI security:

a. The security was either:

i. issued prior to January 1, 2018 (which is exempt from PLR filing requirements pursuant to the P&P Manual), or

ii. issued from January 1, 2018 to December 31, 2021 and subject to a confidentiality agreement executed prior to January 1, 2022
which confidentiality agreement remains in force, for which an insurance company cannot provide a copy of a private letter rating
rationale report to the SVO due to confidentiality or other contractual reasons (“waived submission PLR securities”).

b. The reporting entity is holding capital commensurate with the NAIC Designation and NAIC Designation Category reported for the

security.

c. The NAIC Designation and NAIC Designation Category were 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, dated during the financial statement year, held by the insurer
and available for examination by state insurance regulators.

. Other than for waived submission PLR securities, defined above, on or after January 1, 2024 for any PLR securities issued on or after
January 1, 2022, if the reporting entity is not permitted to share this private credit rating or the private rating letter rationale report of the
PL security with the SVO, it certifies that it is reporting it as an NAIC 5.B Gl and may not assign any other self-designation.

Has the reporting entity self-designated PLGI to securities, all of which meet the above requirement and as specified in the P&P Manual? ......

o

20. 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? .........

8.3

Yes [

Yes [

]

]
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No [ X ]



STATEMENT AS OF JUNE 30, 2026 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 805,798,872
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 $ 805,798,872

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 $ 805,798,872

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 15.995 %
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 37.976 %
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?

Outstanding
Date Lien Amount

Total s
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STATEMENT AS OF JUNE 30, 2026 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




STATEMENT AS OF JUNE 30, 2026 OF THE PACIFIC LIFE & ANNUITY COMPANY
SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year To Date - Allocated by States and Territories

Direct Business Only
4 5

1 Life Contracts 6 7
2 Accident and
Health Insurance
Premiums,
Including Policy, Total
Life Insurance Annuity Membership Other Columns Deposit-Type
States, Etc. Premiums Considerations | and Other Fees | Considerations 2 Through 5 Contracts
1. Alabama ... AL
2. Alaska ... AK
3. Arizona..... . AZ
4. Arkansas .. .. AR
5. California .. CA
6. Colorado ...... .. CO
7. Connecticut .. .. CT
8. Delaware. ............. .. DE
9. District of Columbia . . DC
10. Florida .. .. FL ..
11.  Georgia .. GA ...3,210,008 |..
12.  Hawaii .. . HI ..362,899 |..
13.  Idaho .... . ID ..314,548 |..
14.  lllinois ... . IL
15. Indiana. . IN
16. lowa ..... . 1A
17. Kansas . .. KS
18.  Kentucky ......oocveiiiiiiiii KY
19.  LouiSiana .......ccceeeiiiiiiiiiee e LA
20. Maine .......
21.  Maryland .
22. Massachusetts .............cccooiiiiiiis MA
23.  Michigan ........ccccooviiiiiiiiicceeeee Mi
24. Minnesota . .. MN
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 NJ
32.  New Mexico . NM
33. New York ..... . 1,475,555
34. North Carolina .. ..(25,325)
35. North Dakota .
36. Ohio ..cccueenee
37. Oklahoma .
38. Oregon .........
39. Pennsylvania ...
40. Rhode Island .... s ..
41.  South Carolina . .. 4,148,398 |..
42, South DaKota ........ccceeeeveeeeeereeeresereseienienns SO [ L feoi e 1679 e e 4,813 | [ 6,492 |..
43. Tennessee ... .. 2,328,462 |..
44, Texas ....... .10,364,114 |..
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 ...... .
55. U.S.Virginlslands ..........cccocoviiiiniiniinnnn. Y2 e ) O U AU RN
56. Northern Mariana Islands ....................ccc... MP [ N e [ [ [ fe
57. Canada .......ccccceevveennens o CAN [ N s [ [ e e
58. Aggregate other alien .. .. OT ....270,089 |. ..2,278,070 |..
59.  Subtotal .....ccccoviiiiiciiiiiiiiiiiiiiiieiiee e XK e 13,140,803 |........ 804,346,334 |..........26,454 423 |....ccocooinnniiies [ 843,941,560
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 O e
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.......|ooiiiiiiiiiiiiiiis foiiii e v e [
95. Totals (direct business).........ccccveerueeeiieeniieeenees
96. Plus reinsurance assumed... , Y AU RO R I )
97  Totals (all business)..... ... 13,172,529 |. 34,906, 103
98.  Less reinsurance ceded............cooveveieieeereerieeinns 1,907,048 327 [ [ 1,957,375 [
99. Totals (all business) less reinsurance ceded XXX 11,265,481 804,346,334 26,404,096 842,015,911 34,906, 103
DETAILS OF WRITE-INS
58001. ZZZ Other Alien .. .. 2,278,070 |..
58002 ..viiiiiieiiiienree e sneessnes s oeeens XX ewvrin e fe e
B58003. ..iiiiiiieiiie e ssnesssneessreesseoneees XX owirin e fe e fe
58998. Summary of remaining write-ins for Line 58 from
overflow page ........cccocvviiiiiiiiniie e e D0 O ) R R SRR A
58999. Totals (Lines 58001 through 58003 plus
58998)(Line 58 above) XXX 270,089 2,007,981 2,278,070
9401.
9402.
9403.
9498. Summary of remaining write-ins for Line 94 from
overflow page ........cccocvviviiniiiniiiec e D0 O ) R R SRR A
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
2. R - Registered - Non-domiciled RRGs
3. E - Eligible - Reporting entities eligible or approved to write surplus lines in the state

11

4. Q - Qualified - Qualified or accredited reinsurer.............ccccceu..
5. N - None of the above - Not allowed to write business in the state............. ....... 6



STATEMENT AS OF JUNE 30, 2026 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 |Ange| 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 |4OO 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 |Nashville Gulch Owner LLC
95-1079000 DE PL 922 Washington Owner, LLC
95-1079000 DE PL Adley Member, LLC
86-3380647 DE Redwood PL Adley LLC
81-0891843 GA |DD 6075 Roswell LLC
95-1079000 DE PL Allston Yard Member, LLC
87-2245095 DE |AIIston 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 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
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STATEMENT AS OF JUNE 30, 2026 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 [Bala 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 I, LLC
82-1558241 DE Village at Beardslee Phase Il, LLC
95-1079000 DE PL Blackstone Trust Owner, 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 |Bromwel| 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 Alder Member, LLC
39-3605360 DE Eugene Student Housing 1l JV, LLC
39-3605289 DE |Eugene Student Housing II, 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 Holdco, 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
95-1097000 DE PL EAF AG, LLC
95-1079000 DE PL ELL REO, LLC
95-1079000 DE PL Ellison Member, LLC
41-4803566 DE Ellison Apartments Partners, LLC
41-4672123 DE |EIIison Apartments, LLC
95-1079000 DE PL EVECC Member, 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
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STATEMENT AS OF JUNE 30, 2026 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
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
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 Gateway Member, LLC
39-2625666 DE | Gateway Commerce Center One Venture, 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 Heinz Member, LLC
41-2846698 DE Heinz Way JV LLC
41-3623678 DE |Heinz Way Owner LLC
95-1079000 DE PL Highgate Member, LLC
92-1962907 DE Amherst 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 LasCo Owner, LLC
95-1097000 DE PL Ledbetter Member, 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 Magnolia Member, 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 MIM REO, LLC
95-1079000 DE PL Mockingbird Member, LLC
39-3673298 DE Mockingbird Dallas Venture, LLC
39-3673298 DE Mockingbird Dallas DART Garage, LLC
39-3673298 DE Mockingbird Dallas MF Owner, 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 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
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STATEMENT AS OF JUNE 30, 2026 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
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
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 INPLC 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 ALLC
92-2093705 DE SFR JV-HD TL Equity BLLC
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 |Tre|ago Way Investors JV LLC
95-1079000 DE PL Trimble Member, LLC
33-2513027 DE |Trimb|e Building A Holdings LLC
95-1079000 DE PL Tupelo Member, LLC
84-2252135 DE Tupelo Alley Apartment Investors, LLC
84-2492971 DE |Tupelo Alley Owner, LLC
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NAIC
Federal ID Company Domiciliary
Number Code Location Company
95-1079000 DE PL Van Buren Member, LLC
81-1841112 DE 1035 Van Buren Holdings, L.L.C.
61-1788296 DE |1035 Van Buren, L.L.C.
95-1079000 DE PL Vantage Member, LLC
38-4098145 DE |Vantage Post Oak Apartments, LLC
95-1079000 DE PL Wabash Member, LLC
82-2382409 DE |THC 1333 S. Wabash LLC
95-1079000 DE PL Walnut Creek Member, LLC
85-3269025 DE |De| Hombre Walnut Creek Holdings LLC
95-1079000 DE PL West LA Member, LLC
41-3423256 DE |West LA 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 |1 111 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 11l L.P.
83-1866611 DE Pacific Private Credit IV GP LLC
83-1842548 DE |Pacific Private Credit Fund IV L.P.
86-1871009 DE Pacific Private Credit V GP LLC
86-1843877 DE |Pacific Private Credit Fund V L.P.
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 I 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 II L.P.
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NAIC
Federal ID Company Domiciliary
Number Code Location Company

81-2508604 DE Pacific Private Equity Opportunities Il GP LLC
81-2546748 DE Pacific Private Equity Opportunities Fund Il L.P.
82-4117401 DE Pacific Private Feeder Fund Il LP
82-3293185 DE Pacific Private Equity Opportunities Il GP LLC
82-3258645 DE |Pacific Private Equity Opportunities Fund Ill 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 1I-B LLC
95-1079000 DE Pacific Private Feeder Il GP, LLC
83-3991753 DE |Pacific Private Feeder Fund IIl 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.
39-4718258 DE Pacific Private PLC | GP LLC
39-4572086 DE |Pacific Private PLC Fund | L.P.
39-4682920 DE Pacific Private PLC I-A GP LLC
39-4607225 DE |Pacific Private PLC Fund I-A L.P.
39-4748254 DE Pacific Private PRT SA 1 GP LLC
39-4633563 DE |Pacific Private PRT SA Fund | L.P.
39-4705134 DE Pacific Private PRT SA I-A GP LLC
39-4656869 DE |Pacific Private PRT SA Fund I-A L.P.
95-1079000 DE Pacific Private RGBM I-A GP LLC
41-4674138 DE |Pacific Private RGBM Fund I-A L.P.
95-1079000 DE Pacific Private RGBM | GP LLC
41-4644292 DE |Pacific Private RGBM Fund | 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.
95-1079000 DE Pacific Hermes, LLC
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
41-4548412 NE Pacific Life Reinsurance Nebraska Company
81-2527906 DE Pacific Private Credit Fund Il L.P.
82-3274195 DE Pacific Private Credit Fund III 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 II-B LLC
82-3258645 DE Pacific Private Equity Opportunities Fund Il L.P.
83-1828750 DE Pacific Private Equity Opportunities Fund IV L.P.
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
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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
98-1018533 CAN Pacific Services Canada Limited
Pacific Life Insurance Company - entities under significant influence or beneficial interest

DE IF 2010-355 N Rock Island LLC

95-3433806 CA Pacific Life Foundation

CYM Pacific Life Funding, LLC

CYM Pacific Life Global Funding

DE Pacific Life Global Funding Il

93-6392580 DE Pacific Life Group Trust
95-1079000 Pacific Life Insurance Company Retirement Incentive Savings Plan
95-1079000 DE Pacific Life Short Term Funding, LLC

CYM Pacific Pilot Funding

CYM Pacific Pilot Funding Il
Various MA Pacific Select Fund
95-1079000 DE PL Pretium Trust (a DE statutory trust)
95-1079000 DE RML Strategy |
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SCHEDULE Y

STATEMENT AS OF JUNE 30, 2026 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) *
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 ..
84-3246397 ..
84-3298163 ..
.. 84-3246397 ..
95-1079000 ..

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 ...
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33-3276883 .. Aptakisic Road Venture, LLC .. PL Aptakisic Member, LLC Ownership ..95.000 ....|Pacific Mutual Holding Company ..No
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 ... ....No..
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 ... ....No..
95-1079000 PL Aster Member, LLC ............ .. |Pacific Asset Holding LLC .... Ownership.. ..|Pacific Mutual Holding Company ... ....N0..
84-1985886 Alston Manor Investors JV LLC .. |PL Aster Member, LLC .. Ownership.. ..|Pacific Mutual Holding Company ... ....N0..
95-1079000 PL Bala Cynwyd Member, LLC .. |Pacific Asset Holding LLC . . | Ownership.. ..|Pacific Mutual Holding Company ... ....N0..
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 ... ....N0..

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

..| 95-1079000 .. PL Blackstone Trust Owner, LLC . . |Pacific Asset Holding LLC .... . | Ownership.. .|Pacific Mutual Holding Company ... ... No..
95-1079000 .. PL Brightleaf Member, LLC Pacific Asset Holding LLC .... . | Ownership ..|Pacific Mutual Holding Company ... N0
88-4392028 .. Brightleaf Venture LLC ... PL Brightleaf Member, LLC .... Ownership ..|Pacific Mutual Holding Company ... No.

..| 92-1360678 .. Brightleaf Owner LLC ... .|Brightleaf Venture LLC . [Ownership.. ..|Pacific Mutual Holding Company ... .. No..
95-1079000 .. PL Bromwel | Member, LLC .. Pacific Asset Holding LLC .... Ownership ..|Pacific Mutual Holding Company ..No
87-3781513 .. Bromwel | Investors LLC ... PL Bromwel | Member, LLC .... Ownership ..|Pacific Mutual Holding Company ......... ..No

..| 87-4017034 .. Bromwel | Owner LLC . |Bromwel |l Investors LLC .. . | Ownership.. .|Pacific Mutual Holding Company ... .. No..
95-1079000 .. PL Canyon Park Member, LLC Pacific Asset Holding LLC .... . | Ownership ..|Pacific Mutual Holding Company ......... ... N0
88-3397042 .. Canyon Park JV LLC PL Canyon Park Member, LLC ... Ownership ..|Pacific Mutual Holding Company ......... ... No.

..| 951079000 .. 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 Alder Member, LLC . . |Pacific Asset Holding LLC . . | Ownership.. ..|Pacific Mutual Holding Company ... .. No..
39-3605360 .. Eugene Student Housing 11 JV, LLC .... PL Chapter Alder Member, LLC ... . | Ownership ..|Pacific Mutual Holding Company ......... ... N0
39-3605289 .. Eugene Student Housing 11, LLC Eugene Student Housing I1 JV, LLC ... Ownership ..|Pacific Mutual Holding Company ......... ... No.

..| 951079000 .. 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 Dairies Holdco, LLC ... Pacific Asset Holding LLC .... . | Ownership ..|Pacific Mutual Holding Company ... N0
95-1079000 .. PL Dairies Owner, LLC PL Dairies Holdco, 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 ..No
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 ... N0
83-1232815 .. Deer Run JV LLC PL Deer Run Member, LLC . . | Ownership ..|Pacific Mutual Holding Company ... No.

..| 83-0768213 .. Deer Run Spokane LLC . |Deer Run JV LLC Ownership.. ..|Pacific Mutual Holding Company ... ..No..
95-1079000 .. PL Del Sol Member, LLC ... Pacific Asset Holding LLC .... Ownership ..|Pacific Mutual Holding Company ..No
92-0432605 .. Bradbury/Felix Investors, LLC ... PL Del Sol Member, LLC Ownership ..|Pacific Mutual Holding Company ... N0
..| 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..
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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 ... ....N0..
..| 88-1192551 .. Legacy DTC Owner LLC .. |Legacy/PL DTC JV LLC .. .. | Ownership.. .|Pacific Mutual Holding Company ... ....N0..
............... PL EAF AG, LLC .... ..|Pacific Asset Holding LLC . . | Ownership.. .|Pacific Mutual Holding Company ... ....N0..
95-1079000 PL ELL REOQ, LLC ...... .. |Pacific Asset Holding LLC . . | Ownership.. .|Pacific Mutual Holding Company ... ....N0..
95-1079000 PL Ellison Member, LLC ... .. |Pacific Asset Holding LLC . . | Ownership.. .|Pacific Mutual Holding Company ... ....N0..
41-4803566 Ellison Apartments Partners, LLC .. .|PL Ellison Member, LLC ........ . | Ownership.. ..|Pacific Mutual Holding Company ... ....N0..
41-4672123 Ellison Apartments, LLC . ..|Ellison Apartments Partners, LLC . . [Ownership.. .|Pacific Mutual Holding Company ... ....N0..
95-1079000 PL EVECC Member, LLC ...... .. |Pacific Asset Holding LLC .... . | Ownership.. .|Pacific Mutual Holding Company ... ....N0..
95-1079000 PL Evo Union Member, LLC .. |Pacific Asset Holding LLC . . | Ownership.. ..|Pacific Mutual Holding Company ... ....N0..
88-4043620 Evo Union Park Venture, LLC .. .. |PL Evo Union Member, LLC .. Ownership.. ..|Pacific Mutual Holding Company ... ....N0..
88-3999235 Evo Union Park Property Owner, LLC .. |Evo Union Park Venture, LLC . . | Ownership.. .|Pacific Mutual Holding Company ... ....N0..
95-1079000 PL Fairfax Gateway Member, LLC . .. |Pacific Asset Holding LLC .... . | Ownership.. ..|Pacific Mutual Holding Company ... ....No..
83-2205761 Fairfield Fairfax Gateway LLC ... .. |PL Fairfax Gateway Member, LLC . | Ownership.. ..|Pacific Mutual Holding Company ... ....N0..

..| 951079000 .. PL Fountain Springs Member, LLC . . |Pacific Asset Holding LLC ....... . | Ownership.. ..|Pacific Mutual Holding Company ... ....N0..
86-3682155 .. Fountain Springs JV LLC ..cceeeeeeieieiieieeees PL Fountain Springs Member, LLC .. Ownership ..|Pacific Mutual Holding Company ....No
86-3652580 .. Fountain Springs LLC Fountain Springs JV LLC Ownership .|Pacific Mutual Holding Company ....No

..| 95-1079000 .. PL Four Westlake Owner, LLC . |Pacific Asset Holding LLC . . | Ownership.. .|Pacific Mutual Holding Company ... ... No..
95-1079000 .. PL Fusion Member, LLC Pacific Asset Holding LLC .... . | Ownership ..|Pacific Mutual Holding Company ... N0
88-3630811 .. Fusion MF Venture LLC PL Fusion Member, LLC Ownership ..|Pacific Mutual Holding Company ... No.

..| 951079000 .. PL GAAV Member, LLC . |Pacific Asset Holding LLC . . | Ownership.. ..|Pacific Mutual Holding Company ... .. No..
84-4784190 .. Greystar Active Adult Venture I, LP . PL GAAV Member, LLC .. | Ownership ..|Pacific Mutual Holding Company ..No
88-3236761 .. GS AA Avenu Natick HoldCo, LLC . Greystar Active Adult Venture I, LP ........ Ownership .|Pacific Mutual Holding Company ......... ..No

..| 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 ......... ... N0
88-3222470 .. GS AA Draper Owner, LLC GS AA Draper HoldCo, LLC ......cceeeeeeeereenns Ownership .|Pacific Mutual Holding Company ......... ... No.

..| 87-3753100 .. GS AA Kierland HoldCo LLC . |Greystar Active Adult Venture I, .. | Ownership.. .|Pacific Mutual Holding Company ... .. No..
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 I, LP ........ 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 I, LP ........ Ownership .|Pacific Mutual Holding Company ......... ... N0
84-4812035 .. GS AA Riverwalk Owner, LLC GS AA Riverwalk HoldCo, LLC .....cevvvvvrrnnee Ownership .|Pacific Mutual Holding Company ......... ... No.

..| 84-4865459 .. GS AA San Marcos HoldCo, LLC . . |Greystar Active Adult Venture . | Ownership.. .|Pacific Mutual Holding Company ... .. No..
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 .. | Ownership.. .|Pacific Mutual Holding Company ... .. No..
88-3176143 .. GS AA Village5 HoldCo, LLC .... Greystar Active Adult Venture I, LP ........ Ownership .|Pacific Mutual Holding Company ... N0
88-3211782 .. GS AA Villageb Owner, LLC GS AA Villaged Holdco, LLC ..coeeeeeeeeennnns Ownership .|Pacific Mutual Holding Company ... No.

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

..| 39-2625666 .. Gateway Commerce Center One Venture, LLC .... . |PL Gateway Member, LLC . | Ownership.. ..|Pacific Mutual Holding Company ... .. No..
95-1079000 .. PL Gramax Member, LLC .......ovvvvvivrirririirinnnns Pacific Asset Holding LLC .... . | Ownership ..|Pacific Mutual Holding Company ... N0
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 . | Qunership ..|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..
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83-2845622 .. Hana Place JV LLC PL Hana Place Member, LLC . | Qunership ..60.000 ....|Pacific Mutual Holding Company ..No
83-2862606 Hana Place Seattle LLC .. |Hana Place JV LLC .. Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ... ....N0..
95-1079000 PL Hawkins Press Member, LLC . .. |Pacific Asset Holding LLC . Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ... ....N0..
87-2075960 Hawkins Press Investors JV, LLC .. |PL Hawkins Press Member, LLC .. | Ownership.. ..}..85.000 ....|Pacific Mutual Holding Company ... ....N0..
95-1079000 PL Heather Estates Member, LLC . .. |Pacific Asset Holding LLC .... . | Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ... ....N0..
88-3415673 Heather Estates JV LLC ... .. |PL Heather Estates Member, LLC . [Ownership.. ..80.000 ....|Pacific Mutual Holding Company ... ....N0..
95-1079000 PL Heinz Member, LLC .. |Pacific Asset Holding LLC .... . | Ownership.. ..|Pacific Mutual Holding Company ... ....N0..
41-2846698 Heinz Way JV LLC .. .. |PL Heinz Member, LLC .. .. | Ownership.. ..|Pacific Mutual Holding Company ... ....N0..
41-3623678 Heinz Way Owner LLC . .. |Heinz Way JV LLC ....... . [Ownership.. .|Pacific Mutual Holding Company ... ....No..
95-1079000 PL Highgate Member, LLC .. .. |Pacific Asset Holding LLC . . | Ownership.. ..|Pacific Mutual Holding Company ... ....N0..
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 ... ....N0..
95-1079000 PL Highridge Member, LLC ... .. |Pacific Asset Holding LLC . . | Ownership.. ..|Pacific Mutual Holding Company ... ....N0..
33-3264428 Peacock Ridge Apartments Partners LLC . .. |PL Highridge Member, LLC ... Ownership.. ..|Pacific Mutual Holding Company ... ....N0..
..| 33-3141421 .. Peacock Ridge Apartments, LLC ... . |Peacock Ridge Apartments Partners LLC ..... |Ownership.. .|Pacific Mutual Holding Company ... ....N0..
95-1079000 .. PL LasCo Owner, LLC Pacific Asset Holding LLC .....ccceeeeeeeeennns Ownership .|Pacific Mutual Holding Company ....No
95-1079000 .. PL Ledbetter Member, LLC ... Pacific Asset Holding LLC .... . | Ownership .|Pacific Mutual Holding Company ....No
..| 95-1079000 .. PL Loso Member, LLC . |Pacific Asset Holding LLC . . | Ownership.. .|Pacific Mutual Holding Company ... ... No..
87-3318882 .. South & Hollis Investors JV LLC ... PL Loso Member, LLC Ownership ..|Pacific Mutual Holding Company ... N0
86-2243446 .. KA Loso Investors LLC .... South & Hollis Investors JV LLC Ownership ..|Pacific Mutual Holding Company ... No.
..| 86-2243446 .. KA LOSO Holdings LLC ... . |KA Loso Investors LLC Ownership.. .|Pacific Mutual Holding Company ... .. No..
95-1079000 .. PL Magnolia Member, LLC .. Pacific Asset Holding LLC .... Ownership .|Pacific Mutual Holding Company ..No
95-1079000 .. PL Marina Shores Member, LLC .... Pacific Asset Holding LLC . | Ownership ..|Pacific Mutual Holding Company ......... ..No
..| 33-4376451 .. 6700 PCH Owner, LLC . |PL Marina Shores Member, LLC . | Ownership.. ..|Pacific Mutual Holding Company ... .. No..
95-1079000 .. PL Metropolitan Member, LLC .. Pacific Asset Holding LLC .. | Ownership .|Pacific Mutual Holding Company ......... ... N0
99-4735595 .. Metropolitan Investor, LLC .......cccccounnnnnee PL Metropolitan Member, LLC ................... Ownership .|Pacific Mutual Holding Company ......... ... No.
San Mateo West, a California Limited
94-3206415 .. Partnership Metropolitan Investor, LLC ... Ownership ..|Pacific Mutual Holding Company ......... ..No
95-1079000 .. PL Milieu Guarantor, LLC Pacific Asset Holding LLC .... Ownership .|Pacific Mutual Holding Company ......... ... N0
95-1079000 .. PL MIM REO, LLC Pacific Asset Holding LLC .... . | Ownership .|Pacific Mutual Holding Company ... No.
..| 951079000 .. PL Mockingbird Member, LLC . . |Pacific Asset Holding LLC . . | Ownership.. ..|Pacific Mutual Holding Company ... ....N0..
39-3673298 .. Mockingbird Dallas Venture, LLC PL Mockingbird Member, LLC Ownership ..|Pacific Mutual Holding Company ....No
39-3673298 .. Mockingbird Dallas DART Garage, LLC ........... Mockingbird Dallas Venture, LLC . | Ownership .|Pacific Mutual Holding Company ....No
39-3673298 Mockingbird Dallas MF Owner, LLC .. .. [Mockingbird Dallas Venture, LLC Ownership.. .|Pacific Mutual Holding Company ... ....N0..
95-1079000 PL Monte Vista Member, LLC .... .. |Pacific Asset Holding LLC .... . | Ownership.. ..|Pacific Mutual Holding Company ... ....N0..
88-1939284 Monte Vista JV LLC ........... .. |PL Monte Vista Member, LLC Ownership.. ..|Pacific Mutual Holding Company ... ....N0..
88-1966680 Monte Vista Preservation LP .. [Monte Vista JV LLC .......... . | Ownership.. ..|Pacific Mutual Holding Company ... ....N0..
95-1079000 PL Moreland Member, LLC .. .. |Pacific Asset Holding LLC . . | Ownership.. .|Pacific Mutual Holding Company ... ....N0..
99-4704529 Moreland Investor, LLC . |PL Moreland Member, LLC . .. | Ownership.. ..|Pacific Mutual Holding Company ... ....N0..
94-3375288 Fourth Avenue, LLC ..... .. [Moreland Investor, LLC .. . [Ownership.. ..|Pacific Mutual Holding Company ... ....N0..
95-1079000 PL Mortgage Fund, LLC . .. |Pacific Asset Holding LLC . . | Ownership.. .|Pacific Mutual Holding Company ... ....N0..
95-1079000 PL Park Row Member, LLC . .. |Pacific Asset Holding LLC . . | Ownership.. .|Pacific Mutual Holding Company ... ....N0..
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 ... ....N0..
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 ... ....No..
95-1079000 PL Pretium Trust Owner, LLC .. |Pacific Asset Holding LLC . . | Ownership.. .|Pacific Mutual Holding Company ... ....No..
..| 95-1079000 .. PL Radian Member, LLC ....... . |Pacific Asset Holding LLC . . | Ownership.. ..|Pacific Mutual Holding Company ... ....N0..
88-3459110 .. Radian Partners Group LLC PL Radian Member, LLC Ownership ..|Pacific Mutual Holding Company LNO e
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88-3448107 .. Radian Partners Property Owner LLC Radian Partners Group LLC .. | Ownership .100.000 ...|Pacific Mutual Holding Company ..No
95-1079000 PL Reed Row Member, LLC ..... .. |Pacific Asset Holding LLC . . | Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ... ....N0..
46-4501749 KJ Florida Avenue JV LLC ... .. |PL Reed Row Member, LLC .... .. | Ownership.. ..85.000 ....|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 ... ....N0..
86-3271879 SFR V-HD LP .......... .. |PL SFR HD Member, LLC Ownership.. ..|Pacific Mutual Holding Company ... ....N0..
86-3318561 SFR JV-HD Equity LLC .. .. |SFRJV-HD LP ...... Ownership.. .|Pacific Mutual Holding Company ... ....N0..
92-2052091 SFR JV-HD TL Equity A LLC .. .. |SFR JV-HD LP ...... Ownership.. .|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 ... ....N0..
92-2093705 SFR JV-HD TL Equity B LLC .. L |SFRIV-FHDLP ..o Ownership.. .|Pacific Mutual Holding Company ... ....N0..
92-2026498 SFR JV-HD TL Borrower B LLC .. |SFR JV-HD TL Equity B LLC . Ownership.. .|Pacific Mutual Holding Company ... ....N0..
..| 86-3292344 .. SFR JV-HD Property LLC ... .| SFR JV-HD Equity LLC ..... Ownership.. .|Pacific Mutual Holding Company ... ....N0..
95-1079000 .. PL SFR MLS Member, LLC Pacific Asset Holding LLC .... Ownership ..|Pacific Mutual Holding Company ....No
87-1130774 .. SFR JV-2 LP PL SFR MLS Member, LLC . | Qunership ..|Pacific Mutual Holding Company ....No
..| 87-4695320 .. SFR JV-2 2022-1 Depositor LLC ... .|SFR JV-2 LP .... Ownership.. .|Pacific Mutual Holding Company ... ... No..
87-4669683 .. SFR JV-2 2022-1 Equity Owner LLC . SFR JV-2 LP .... .. | Ounership .|Pacific Mutual Holding Company ... N0
87-4641530 .. SFR JV-2 2022-1 Borrower LLC .... SFR JV-2 2022-1 Equity Owner LLC . . | Ownership .|Pacific Mutual Holding Company ... No.
..| 88-2120480 .. SFR JV-2 2022-2 Depositor LLC ... .|SFR JV-2 LP .... . | Ownership.. .|Pacific Mutual Holding Company ... .. No..
88-2156967 .. SFR JV-2 2022-2 Equity Owner LLC . SFR JV-2 LP .... .. | Ownership .|Pacific Mutual Holding Company ..No
88-2098112 .. SFR JV-2 2022-2 Borrower LLC .... SFR JV-2 2022-2 Equity Owner LLC . . | Ownership .|Pacific Mutual Holding Company ......... ..No
..| 92-3636534 .. SFR JV-2 2023-1 Depositor LLC ... .|SFR JV-2 LP .... . | Ownership.. .|Pacific Mutual Holding Company ... .. No..
92-3610481 .. SFR JV-2 2023-1 Equity Owner LLC . SFR JV-2 LP .... .. | Ounership .|Pacific Mutual Holding Company ......... ... N0
92-3597614 .. SFR JV-2 2023-1 Borrower LLC .... SFR JV-2 2023-1 Equity Owner LLC . . | Ownership .|Pacific Mutual Holding Company ......... ... No.
..| 88-3084042 .. SFR JV-2 DDTL Equity LLC ... . |SFR JV-2 LP .. | Ounership.. .|Pacific Mutual Holding Company ... .. No..
88-3074418 .. SFR JV-2 DDTL Borrower LLC .... SFR JV-2 DDTL Equity LLC . | Ownership .|Pacific Mutual Holding Company ......... ..No
88-4116985 .. SFR JV-2 NTL Equity LLC .... SFR JV-2 LP Ownership .|Pacific Mutual Holding Company ......... ..No
..| 88-4092535 .. SFR JV-2 NTL Borrower LLC .| SFR JV-2 NTL Equity LLC Ownership.. .|Pacific Mutual Holding Company ... .. No..
87-1318011 .. SFR JV-2 Equity LLC SFR JV-2 LP Ownership .|Pacific Mutual Holding Company ......... ... N0
87-1106735 .. SFR JV-2 Property LLC .... SFR JV-2 Equity LLC .. | Ownership .|Pacific Mutual Holding Company ......... ... No.
..| 951079000 .. PL Sky Member, LLC .. . |Pacific Asset Holding LLC . . | Ownership.. ..|Pacific Mutual Holding Company ... .. No..
99-3531814 .. Sky JV LLC PL Sky Member, LLC Ownership ..|Pacific Mutual Holding Company ......... ..No
99-3272509 .. Sky Owner LLC Sky JV LLC Ownership .|Pacific Mutual Holding Company ..No
..| 95-1079000 .. PL Stonebriar Member, LLC . |Pacific Asset Holding LLC . . | Ownership.. .|Pacific Mutual Holding Company ... .. No..
83-1386887 .. Stonebriar Apartment Investor, LLC .. PL Stonebriar Member, LLC .. | Ounership ..|Pacific Mutual Holding Company ... N0
95-1079000 .. PL Tessera Member, LLC Pacific Asset Holding LLC .... . | Ownership ..|Pacific Mutual Holding Company ... No.
..| 83-1584526 .. Tessera Venture LLC . . |PL Tessera Member, LLC .. . | Ownership.. ..|Pacific Mutual Holding Company ... .. No..
83-1613080 .. Tessera Owner LLC |- Tessera Venture LLC Ownership ..|Pacific Mutual Holding Company ......... N0 e
95-1079000 .. PL Timber lake Member, LLC ......cevvvvvvvvvrennnnns . Pacific Asset Holding LLC ......cceeeeeeeennnns ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .100.000 ...|Pacific Mutual Holding Company ......... N0
80 South Gibson Road Apartment Investors, LLC|
L A A I N R PL Timber lake Member, LLC .....ccevvvrvrrnnenns ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee ..90.000 ....|Pacific Mutual Holding Company .........
95-1079000 .. PL TOR Member LLC ... Pacific Asset Holding LLC . | Ownership .100.000 ...|Pacific Mutual Holding Company .........
..| 47-4506277 .. 2803 Riverside Apartment Investors, LLC . . |PL TOR Member LLC .. | Ownership.. ..}..90.000 ....|Pacific Mutual Holding Company ...
95-1079000 .. PL Towerview Member, LLC ......covvvririiriiinnnns Pacific Asset Holding LLC . | Ownership .100.000 ...|Pacific Mutual Holding Company .........
87-3832863 .. Preston Ridge Holdings JV LLC PL Towerview Member, LLC Ownership ..85.000 ....|Pacific Mutual Holding Company .........
..| 95-1079000 .. PL Town Center Member, LLC . . |Pacific Asset Holding LLC . . | Ownership.. .100.000 ...|Pacific Mutual Holding Company ...
92-2439030 .. Town Center MF Venture LLC .... PL Town Center Member, LLC Ownership ..90.000 ....|Pacific Mutual Holding Company .........
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81-4517667 .. W 1300 Keller Parkway LLC .............cceeeenns 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 ... ....N0..
87-3715279 Tranquil ity Lake Apartment Partners, LLC .. |PL Tranquility Lake Member, LLC .. .. | Ownership.. ..}..90.000 ....|Pacific Mutual Holding Company ... ....N0..
87-3630624 Tranquility Lake Apartments, LLC . .. |Tranquility Lake Apartment Partners, LLC . |Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ... ....N0..
95-1079000 PL Trelago Member, LLC ...... .. |Pacific Asset Holding LLC . . | Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ... ....N0..
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.. ..|Pacific Mutual Holding Company ... ....N0..
33-2513027 Trimble Building A Holdings LLC ..|PL Trimble Member, LLC .. . | Ownership.. ..|Pacific Mutual Holding Company ... ....N0..
95-1079000 PL Tupelo Member, LLC .......cceeeeens .. |Pacific Asset Holding LLC . . | Ownership.. ..|Pacific Mutual Holding Company ... ....N0..
84-2252135 Tupelo Alley Apartment Investors, LLC . .. |PL Tupelo Member, LLC .......... Ownership.. ..|Pacific Mutual Holding Company ... ....N0..
84-2492971 Tupelo Alley Owner, LLC . .. | Tupelo Alley Apartment Investors, LLC Ownership.. .|Pacific Mutual Holding Company ... ....No..
95-1079000 PL Van Buren Member, LLC ... .. |Pacific Asset Holding LLC .... . | Ownership.. .|Pacific Mutual Holding Company ... ....N0..
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..

..| 951079000 .. 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 ....No
95-1079000 .. PL Wabash Member, LLC .... Pacific Asset Holding LLC .... Ownership ..|Pacific Mutual Holding Company ....No

..| 82-2382409 .. THC 1333 S. Vabash LLC ... . |PL Wabash Member, LLC . | Ownership.. ..|Pacific Mutual Holding Company ... ... No..
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 ... No.

..| 951079000 .. PL West LA Member, LLC ... . |Pacific Asset Holding LLC . . | Ownership.. ..|Pacific Mutual Holding Company ... .. No..
41-3423256 .. West LA Holdings, LLC .... PL West LA Member, LLC . | Ownership ..|Pacific Mutual Holding Company ..No
95-1079000 .. PL Wilder Member, LLC .... Pacific Asset Holding LLC .... Ownership ..|Pacific Mutual Holding Company ......... ..No

..| 87-2067254 .. Redwood PL Wilder, LLC . |PL Wilder Member, LLC ... Ownership.. ..|Pacific Mutual Holding Company ... .. No..
87-2067063 .. RPL Wilder, LLC Redwood PL Wilder, LLC .. Ownership .|Pacific Mutual Holding Company ......... ... N0
95-1079000 .. PL Wilshire Member, LLC Pacific Asset Holding LLC .... Ownership ..|Pacific Mutual Holding Company ......... ... No.

..| 84-1953073 .. Wilshire Apartment Investors, LLC . |PL Wilshire Member, LLC . | Ownership.. ..|Pacific Mutual Holding Company ... .. No..
84-1953073 .. 1111 Wilshire Owner, LLC Wilshire Apartment Investors, LLC .. .. | Ownership .|Pacific Mutual Holding Company ......... ..No
95-1079000 .. SNB HoldCo, LLC Pacific Asset Holding LLC . | Ownership .|Pacific Mutual Holding Company ......... ..No

..| 95-1079000 .. SNB 116 Owner, LLC .| SNB HoldCo, LLC .. Ownership.. .|Pacific Mutual Holding Company ... .. No..
95-1079000 .. SNB 120 Owner, LLC S\NB HoldCo, LLC .. . | Ownership .|Pacific Mutual Holding Company ......... ... N0
95-1079000 .. SNB 124/125 Ouwner, LLC S\NB HoldCo, LLC .. . | Ownership .|Pacific Mutual Holding Company ......... ... No.

..| 951079000 .. SNB 540 Hotel Owner, LLC .| SNB HoldCo, LLC .. Ownership.. .|Pacific Mutual Holding Company ... .. No..
95-1079000 .. Wildflower Member, LLC Pacific Asset Holding LLC . | Ownership .|Pacific Mutual Holding Company ......... ..No
26-2387139 .. Epoch-Wildflower, LLC .....coovveriiniiiiininiins Wildflower Member, LLC Ownership .|Pacific Mutual Holding Company ..No

. | 46-3586207 .. Pacific Baleine Reinsurance Company . . .|Pacific Life Insurance Company . | Ownership.. .|Pacific Mutual Holding Company ... .. No..
46-0831471 .. Pacific Global Asset Management LLC ........... Pacific Life Insurance Company ... .. | Ownership .|Pacific Mutual Holding Company ... N0
95-1079000 .. Pacific Global Advisors LLC Pacific Global Asset Management LLC ........ Ownership .|Pacific Mutual Holding Company ... No.

..| 36-4770311 .. Pacific Private Fund Advisors LLC . .|Pacific Global Asset Management LLC .. | Ownership.. .|Pacific Mutual Holding Company ... .. No..
95-1079000 .. 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 Il 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 ... N0
83-3631022 .. Pacific Co-Invest Credit | GP LLC ... Pacific Private Fund Advisors LLC ... . | Ownership ..|Pacific Mutual Holding Company ... No.

..| 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 ... N0
..|86-1701945 .. Pacific Co-Invest Credit Fund Il L.P. . - .. |Pacific Co-Invest Credit Il GP LLC . Ownership.. .|Pacific Mutual Holding Company ... ... No..
..| 83-1910016 .. Pacific Co-Invest Opportunities | GP LLC .... [.. . |Pacific Private Fund Advisors LLC ... . | Ownership.. .|Pacific Mutual Holding Company ... ... NO..
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.......... ...|83-1901561 .. Pacific Co-Invest Opportunities Fund | L.P. DE.....[......NIA....... |Pacific Co-Invest Opportunities | GP LLC . |Ounership.. ..0.100 .... |Pacific Mutual Holding Company ......... |....NO..coou]veeee nis
.......... ..| 831901561 .. Pacific Co-Invest Opportunities Fund | L.P. DE.....[......NIA....... |Pacific Life Insurance Company ............... |Ounership.. ..99.900 ....|Pacific Mutual Holding Company ......... |....NO.cooi] eeee i
.......... 86-1814349 .. | ..oovvvvvevens | wevvvvnnviiinnnn | evvviiciiiiiiieicnnnnennnn. |Pacific Co-Invest Opportunities 11 GP LLC .. DE.....[......NIA....... |Pacific Private Fund Advisors LLC ........... |Ownership.....c.cccccceevereveeeenennnnnnnnf . 100,000 ... [Pacific Mutual Holding Company ......... [...NO.....[..... .....
Pacific Co-Invest Opportunities Fund Il L.P.
.......... ..| 86-1780626 .. L DE...]. NIAL..... |Pacific Co-Invest Opportunities Il GP LLC |Ownership.. ..0.070 .... |Pacific Mutual Holding Company ......... [...NO......]cecee e
.......... ..| 86-1780626 .. Pacific Life Insurance Company .... . | Ownership.. ..|Pacific Mutual Holding Company
.......... 81-2502241 .. Pacific Private Credit Il GP LLC .. |Pacific Private Fund Advisors LLC .. | Ownership.. ..|Pacific Mutual Holding Company ..
.......... 81-2527906 .. Pacific Private Credit Fund I L.P. . |Pacific Private Credit Il GP LLC . | Ownership.. . |Pacific Mutual Holding Company ..
.......... ...| 81-2527906 .. Pacific Private Credit Fund Il L.P. ........... Pacific Life Insurance Company .... . | Ownership.. ..|Pacific Mutual Holding Company
.......... ..| 82-3306657 .. Pacific Private Credit 11 GP LLC .............. Pacific Private Fund Advisors LLC ... Ownership.. ..|Pacific Mutual Holding Company
.......... 82-3274195 .. Pacific Private Credit Fund |11 L.P. . |Pacific Private Credit Il GP LLC . | Ownership.. . |Pacific Mutual Holding Company ..
.......... 82-3274195 .. Pacific Private Credit Fund Il L.P. .. |Pacific Life Insurance Company . . | Ownership.. ..|Pacific Mutual Holding Company ..
.......... 83-1866611 .. Pacific Private Credit IV GP LLC ... . |Pacific Private Fund Advisors LLC . | Ownership.. ..|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 Opportunities |l GP
............................................................................ 99-3596773 .. weeee| e NIAL...... |Pacific Private Fund Advisors LLC ........... |Ownership.......ccccceeeiiiiiiiiinnnnneee.f . 100.000 ... [Pacific Mutual Holding Company
............................................................................ 99-3578576 .. veeee| e NIAL..... |Pacific Life Insurance Company ............... |Ownership......cccccceiiiiiiiinnineeene 199,983 ... [Pacific Mutual Holding Company
Pacific Private Credit Opportunities Il GP
.......... 99-3578576 .. LLC ereeiiiiiiiiiiiieeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeee.. | Ownership .. 0.017 .... |Pacific Mutual Holding Company
.......... ..| 86-1871009 .. Pacific Private Fund Advisors LLC ... Ownership.. .100.000 ...|Pacific Mutual Holding Company
.......... 86-1843877 .. Pacific Private Credit Fund V L.P . |Pacific Private Credit V GP LLC Ownership.. . 0.070 .... |Pacific Mutual Holding Company ..
.......... 86-1843877 .. Pacific Private Credit Fund V L.P .. |Pacific Life Insurance Company . . | Ownership.. ..|Pacific Mutual Holding Company ..
.......... 95-1079000 .. Pacific Private Equity | GP LLC .. . |Pacific Private Fund Advisors LLC . | Ownership.. ..|Pacific Mutual Holding Company ..
.......... ...| 46-4081630 .. Pacific Private Equity Fund | L.P. . Pacific Private Equity | GP LLC . | Ownership.. .|Pacific Mutual Holding Company
.......... ..| 46-4081630 .. Pacific Private Equity Fund | L.P. . Pacific Life Insurance Company .... . | Ownership.. ..|Pacific Mutual Holding Company
.......... 93-2217732 .. Pacific Private Equity Il GP LLC ... .. |Pacific Private Fund Advisors LLC . | Ownership.. .|Pacific Mutual Holding Company ..
.......... 93-3964560 .. Pacific Private Equity I1-A GP LLC . .. |Pacific Private Fund Advisors LLC . | Ownership.. .|Pacific Mutual Holding Company ..
.......... 93-3941028 .. Pacific Private Equity Fund II-A L.P. . DE... wee.... |Pacific Private Equity I1-A GP LLC Ownership.. .. |Pacific Mutual Holding Company ..
.......... ...|93-3941028 .. Pacific Private Equity Fund I1-A L.P. ........ | .. DE.....|......NIA....... |Pacific Life Insurance Company Ownership.. ..|Pacific Mutual Holding Company
.......... ...|93-2228353 .. Pacific Private Equity Fund Il L.P. ........... | .. DE.....| ......NIA....... |Pacific Private Equity Il GP LLC ............ [Ownership.. . |Pacific Mutual Holding Company
.......... ..|93-2228353 .. Pacific Private Equity Fund Il L.P. ........... | .. DE.....| ......NIA....... |Pacific Private Equity Fund I1-A L.P. ..... |[Ownership.. ..|Pacific Mutual Holding Company
Pacific Private Equity Opportunities Il GP
............................................................................ 81-2508604 .. | ..oeeveriiiinn | eeveeennnenninnn | e [LLC e | W DB NTALLLLL. [Paci fic Private Fund Advisors LLC ........... | Ownership.......cccccoiiiiiiiiiiinnnnnnnnnd . 100,000 ... |Pacific Mutual Holding Company ......... |....NOoooiceeee oonns
Pacific Private Equity Opportunities Fund I1 Pacific Private Equity Opportunities Il GP
............................................................................ 812546748 .. | .eeeeiiiiiiinn | i | e [LPL e [ DB NTA L [LLC e eeeeeeeeeeeeeeeeeeeeeees | OWNETSRPL el 00110 L | Pacific Mutual Holding Company ......... | N s
Pacific Private Equity Opportunities Fund Il
............................................................................ 81-2546748 .. | .eeeeiiiiiiinn | eeeeeiiiiiininen | e [LPL eeeeeeeeeeeeeeeeeeeeeens | DB NIALLLL.. [Pacific Life Insurance Company ............... | Ownership........ccccooiiiiiiiiiinnnnnnnn . 78,510 L. | Pacific Mutual Holding Company ......... |....NOoooi] eeee oons
Pacific Private Equity Opportunities Fund
............................................................................ 92-0559885 .. | ..eeeeieiiennn | eeveereennnnnnnn | e [ B LLG e | L DB NTALLLL. [Paci fic Private Fund Advisors LLC ........... | Ownership.......cccccooiiiiiunnnnnnnnnnnnd .. 0.010 ... |Pacific Mutual Holding Company ......... |....NOoooi] eeee i
Pacific Private Equity Opportunities Fund Pacific Private Equity Opportunities Fund
............................................................................ 92-0559885 .. [ ..eeecvienin [ eeeeniiiiiieen | e [ TFBILLC e | DB NTA LT LLPL e [OUNETSTPL e . 99.900 ... |Pacific Mutual Holding Company ......... [....NO.....|.c. .oce
Pacific Private Equity Opportunities Il GP
............................................................................ 82-4117401 .. | .eeeeeiiiiiine | eeeeeeeiienninnn | eeeeeiiiiiiiiieeneeeeenn. [Pacific Private Feeder Fund 11 LP ..o [ DB et e NTAL L [LLC eeeeeeeeeeeeeeeeeeeeeeeeeeees | OWNEPSAIPL el 1. 0,010 .. |Pacific Mutual Holding Company ......... |..ooNOooo] eeee oons
............................................................................ 82-4117401 .. | evvvvvvveeenn | vvvvvvvvvnninnn | vvviieiiinnnnennnn. |Pacific Private Feeder Fund |1 LP .............. |..DE.....| ......NIA....... [Pacific Life Insurance Company ............... |Ownership........ccccooeevurrrrrnnnnnnnnnnd .. 35.710 ....|Pacific Mutual Holding Company ......... |....NO.....|eeeee nis
Pacific Private Equity Opportunities I11 GP
............................................................................ 82-3293185 .. | .ieeevvevviinn | eevrrrrniiiniinn | s [LLG iiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiieiiiieieiiesseeeseenns | DEeeiii| e NIALLLL... [Pacific Private Fund Advisors LLC ........... | Ownership.........ccccoeeuuuunnnnnneee..nh. 100.000 ... |Pacific Mutual Holding Company ......... [...NO.....]eeee ois
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Pacific Private Equity Opportunities Fund Pacific Private Equity Opportunities |11
............................................................................ 82-3258645 .. | ..eevceienin [ eeeeriiiin | e [T LR e | DB NTAL [ GP LLC e [ OUNETSNTPL e 0,050 L [Pacific Mutual Holding Company ......... [....NO.....|.coo wooee
Pacific Private Equity Opportunities Fund
............................................................................ 82-3258645 .. | ..eeeeiiiiiinn | eeeeeeeneenninnn | e [ DL e | L DB NTALLL. [Paci fic Life Insurance Company ............... | Ownership.......cccccooiiiiiiiiiinnnnnnnd . 79.770 ... |Pacific Mutual Holding Company ......... |....NOoooi] eeee oonis
Pacific Private Equity Opportunities IV GP
............................................................................ 831886805 .. | .eevvvvverennn | weverrmmmnnnnnnn | e [LLC e | W DB NTALLLLL. [Paci fic Private Fund Advisors LLC ........... | Ownership........cccccoiiiiiiiiinnnnnnnenn . 100,000 ... |Pacific Mutual Holding Company ......... |....NOoooi]ceeee onns
Pacific Private Equity Opportunities Fund IV Pacific Private Equity Opportunities IV GP
............................................................................ 831828750 .. | eveveeveeeenn | wvvemmmnmnnnnnnn | e [LPe e [ DB NTA L [LLC e eeeeeeeeeeeeeeeeeeeeeeees | OWNETSRIPL el .. 0,040 L. |Pacific Mutual Holding Company ......... | N0 s
Pacific Private Equity Opportunities Fund IV
............................................................................ 831828750 .. | .evvveeveeeenn | weveeemmmnnnnnnn | e [LPL eeieeeeeeeeeeeeeeeeeeeens | DB NIALLLL... [Pacific Life Insurance Company ............... | Ownership.......ccccocoiiiiiiiiiinnnnnnnnnd .. 79,160 ....|Pacific Mutual Holding Company ......... |....NO.oooi]eeee oonn
Pacific Private Equity Opportunities V GP
............................................................................ 86-1953348 .. | ..eeeiiiiiiinn | eeeeeeneienninnn | e [LLC e | W DL NTALLLLL. [Paci fic Private Fund Advisors LLC ........... | Ownership.......cccccciiiiiiiiiinnnnnnnn . 100,000 ... |Pacific Mutual Holding Company ......... |....NOoooi]ceeee oonns
Pacific Private Equity Opportunities Fund V Pacific Private Equity Opportunities V GP
............................................................................ 86-1896517 .. | wevvevveeenenn | eeveemmnnnnninnn | e [LPe e [ DB NTA L [LLC eeeeeeeeeeeeeeeeeeeeeees | OWNETSRIPL e ). 0,040 L. |Pacific Mutual Holding Company ......... | N s
Pacific Private Equity Opportunities Fund V
............................................................................ 86-1896517 .. | .eveveveeenenn | eevremmnnnnninnn | e [LPL eeeeeeeeeeeeeeeeeeeeeeeens | DB NIALLL.... [Pacific Life Insurance Company ............... | Ownership........ccccoooiiiiinnnnnnnnnnnn .. 88,790 ... Pacific Mutual Holding Company ......... |....NO.oooi]eeee i
Pacific Private Equity Opportunities VI GP
.......... ..| 93-4089687 .. LLC .... ..DE.....|......NIA....... |Pacific Private Fund Advisors LLC . | Ownership.. .100.000 ...|Pacific Mutual Holding Company ......... |....NO..cooe] eeee i
Pacific Pacific Private Equity Opportunities
............................................................................ 93-4075957 .. | eeeeeiiiiiinn | e e NTAL LG e | OunerShlip .. 0.040 ... [Pacific Mutual Holding Company ......... [...NO.....[..... .....
.......... ..| 93-4075957 .. .P. Pacific Life Insurance Company .... . | Ownership.. ..99.960 ....|Pacific Mutual Holding Company
.......... 95-1079000 .. Pacific Private Feeder |1l GP, LLC . .. DE... w...... |Pacific Private Fund Advisors LLC . | Ownership.. 100.000 ...|Pacific Mutual Holding Company ..
.......... ...[83-3991753 .. Pacific Private Feeder Fund I11 L.P. .......... | .. DE.....| ...... NIA....... |Pacific Private Feeder 111 GP, LLC .. Ounership.. ..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. .. Pacific Private Feeder IV GP LLC .. . | Ownership.. .. 0.010 .... |Pacific Mutual Holding Company
.......... 85-3467221 .. Pacific Private Feeder Fund IV L.P. .. DE... weeee.. |Pacific Life Insurance Company .... . | Ownership.. .23.070 ....|Pacific Mutual Holding Company ..
.......... ..| 83-1842548 .. Pacific Private Credit Fund IV L.P. .. . |..DE.....[......NIA....... |Pacific Private Feeder Fund IV L.P. . Ownership.. ..15.220 ....|Pacific Mutual Holding Company
Pacific Private Equity Opportunities Fund IV
.......... ...| 83-1828750 .. . Pacific Private Feeder Fund IV L.P. . Ownership.. ..9.080 .... |Pacific Mutual Holding Company
.......... ...| 39-4718258 .. Pacific Private Fund Advisors LLC ... Ownership.. .100.000 ...|Pacific Mutual Holding Company
.......... ..| 39-4572086 .. Pacific Private PLC Fund | L.P. .. Pacific Private PLC Fund I-A L.P. ........... |Ownership.. ..99.500 ....|Pacific Mutual Holding Company
.......... 39-4572086 .. Pacific Private PLC Fund | L.P. .. |Pacific Private PLC | GP LLC .... . | Ownership.. . 0.050 .... |Pacific Mutual Holding Company ..
.......... 39-4682920 .. Pacific Private PLC |-A GP LLC ... .. |Pacific Private Fund Advisors LLC . | Ownership.. 100.000 ...|Pacific Mutual Holding Company ..
.......... 39-4607225 .. Pacific Private PLC Fund I-A L.P. . |Pacific LifeCorp ..ceevvereerernnnnnns Ownership.. .99.500 ....|Pacific Mutual Holding Company ..
.......... ...| 39-4607225 .. Pacific Private PLC Fund I-A L.P. ............. Pacific Private PLC I-A GP LLC . Ownership.. .. 0.050 .... |Pacific Mutual Holding Company
.......... ..| 39-4748254 .. Pacific Private PRT SA | GP LLC Pacific Private Fund Advisors LLC ........... |Ownership.. .100.000 ...|Pacific Mutual Holding Company
.......... 39-4633563 .. Pacific Private PRT SA Fund | L.P .. |Pacific Private PRT SA Fund I-A L.P. . | Ownership.. .99.970 ....|Pacific Mutual Holding Company ..
.......... 39-4633563 .. Pacific Private PRT SA Fund | L.P .. |Pacific Private PRT SA | GP LLC ... . | Ownership.. .0.030 .... |Pacific Mutual Holding Company ..
.......... 39-4705134 .. Pacific Private PRT SA I-A GP LLC .. . |Pacific Private Fund Advisors LLC . | Ownership.. 100.000 ...|Pacific Mutual Holding Company ..
.......... ...| 39-4656869 .. Pacific Private PRT SA Fund I-A L.P. ......... Pacific Life Insurance Company .... . | Ownership.. ..99.970 ....|Pacific Mutual Holding Company
.......... ..| 39-4656869 .. Pacific Private PRT SA Fund I-A L.P Pacific Private PRT SA I-A GP LLC ... Ownership.. .. 0.030 .... |Pacific Mutual Holding Company
.......... 95-1079000 .. Pacific Private RGBM 1-A GP LLC .. .. |Pacific Private Fund Advisors LLC . | Ownership.. ..|Pacific Mutual Holding Company ..
.......... 41-4674138 .. Pacific Private RGBM Fund I-A L.P .. |Pacific Life Re Global Limited .. Ownership.. ..|Pacific Mutual Holding Company ..
.......... 41-4674138 .. Pacific Private RGBM Fund I-A L.P . |Pacific Private RGBM I-A GP LLC Ownership.. . |Pacific Mutual Holding Company ..
.......... ...|95-1079000 .. Pacific Private RGBM | GP LLC .... Pacific Private Fund Advisors LLC ... Ownership.. ..|Pacific Mutual Holding Company
.......... .| 41-4644292 .. Pacific Private RGBM Fund | L.P. ............... Pacific Private RGBM Fund I-A L.P. .. Ownership.. ..|Pacific Mutual Holding Company
.......... 41-4644292 .. Pacific Private RGBM Fund | L.P. . |Pacific Private RGBM | GP LLC ... . | Ownership.. .. |Pacific Mutual Holding Company ..
.......... ..| 85-1055644 .. PPFA Credit Opportunities | GP LLC .... . Pacific Private Fund Advisors LLC . | Ownership.. ..|Pacific Mutual Holding Company
.......... 85-1023345 .. PPFA Credit Opportunities Fund | L.P. ........ PPFA Credit Opportunities | GP LLC ......... |Ownership . |Pacific Mutual Holding Company
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STATEMENT AS OF JUNE 30, 2026 OF THE PACIFIC LIFE & ANNUITY COMPANY

SCHEDULE Y

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) *
85-1023345 .. PPFA Credit Opportunities Fund | L.P. ........ Pacific Life Insurance Company ............... Ownership ..9.660 .... |Pacific Mutual Holding Company
..| 85-1004202 .. CAA PPFA Credit Opportunities Fund | L.P. . . |PPFA Credit Opportunities | GP LLC . . | Ownership.. .. 0.027 .... |Pacific Mutual Holding Company ...
. ..| 951079000 .. Pacific Hermes, LLC . |Pacific Life Insurance Company ... . | Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ...
..|Pacific Life Group . |95-3769814 .. Pacific Life & Annuity Company . ..|Pacific Life Insurance Company . | Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ...
..|61-1521500 .. Pacific Life Fund Advisors LLC . .|Pacific Life & Annuity Company . | Ownership.. ..1.000 .... |Pacific Mutual Holding Company ...
..|61-1521500 .. Pacific Life Fund Advisors LLC . . |Pacific Life Insurance Company . | Ownership.. ..99.000 ....|Pacific Mutual Holding Company ...
61-1521500 .. Pacific Life Trade Receivable GP LLC ... Pacific Life Fund Advisors LLC .... Ownership .100.000 ...|Pacific Mutual Holding Company
Pacific Life Investment Grade Trade
83-0796120 .. Receivable Fund L.P. ............... Pacific Life Trade Receivable GP LLC ....... Management.... . Pacific Mutual Holding Company
..| 95-1079000 .. Pacific Life Purchasing LLC e .|Pacific Life Insurance Company ... . | Ownership.. .100.000 ...|Pacific Mutual Holding Company ...
41-4548412 .. Pacific Life Reinsurance Nebraska Company ... |.. Pacific Life Insurance Company ... . | Ownership .100.000 ...|Pacific Mutual Holding Company
Pacific Private Equity Incentive Allocation
46-4076972 .. Pacific Life Insurance Company ... . | Ownership .100.000 ...|Pacific Mutual Holding Company
..| 95-2594489 .. Pacific Select Distributors, LLC .. . |Pacific Life Insurance Company . | Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company ...
33-0769203 .. Pacific Life Re Holdings LLC Pacific LifeCorp ..eeevvvrrrrrrnnnnns Ownership .100.000 ...|Pacific Mutual Holding Company
. s Pacific Life Re Services Limited s Pacific Life Holdings Bermuda Limited ...... Ownership .100.000 ...|Pacific Mutual Holding Company
........................... Pacific Life Holdings Bermuda Limited . BW....)......NIA....... |Pacific Life Re Holdings LLC .................. |Ownership .100.000 ...|Pacific Mutual Holding Company
Pacific Life Re Services Singapore Pte
........................... Limited .. .SGP....J......NIA....... |Pacific Life Holdings Bermuda Limited ...... |Ownership .100.000 ...|Pacific Mutual Holding Company ......... |....NO..coou]veeee nis
Pacific Life Re (Shanghai) Information
Consulting Services Co., Ltd Pacific Life Holdings Bermuda Limited ...... Ownership .100.000 ...|Pacific Mutual Holding Company .........
. s Pacific Life Services Bermuda Limited ........ Pacific Life Holdings Bermuda Limited ...... Ownership .100.000 ...|Pacific Mutual Holding Company .........
98-1012719 .. Pacific Life Re Global Limited .................. . Pacific Life Re Holdings LLC ... Ownership .100.000 ...|Pacific Mutual Holding Company .........
. s Pacific Life Re International Limited . . |Pacific Life Re Global Limited . .. | Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company .........
. s Pacific Life Re (Australia) Pty Limited ..... Pacific Life Re International Limited ..... Ownership .100.000 ...|Pacific Mutual Holding Company .........
98-1018533 .. Pacific Services Canada Limited ... Pacific Life Re Holdings LLC .......ccceennnnn Ownership .100.000 ...|Pacific Mutual Holding Company .........
UnderwriteMe Limited . . . |Pacific Life Holdings Bermuda Limited ...... | Ownership.. ..}.100.000 ...|Pacific Mutual Holding Company .........
. s UnderwriteMe Technology Solutions Limited ... |..GBR.... UnderwriteMe Limited .......ooeeeeiiiiiis Ownership .100.000 ...|Pacific Mutual Holding Company .........
87-4269708 .. UnderwriteMe North America Corp. ........ LDE ] NIA....... UnderwriteMe Technology Solutions Limited |Ownership .100.000 ...|Pacific Mutual Holding Company

..|95-1079000 ..
..[95-1079000 ..

..[95-1079000 ..
95-1079000 ..

95-3433806 ..

93-6392580 ..

. |Underwritele Limited
Pacific Life Insurance Company ...
Pacific Life Insurance Company ...
. |Pacific Life Insurance Company
Pacific Life Insurance Company ...

UnderwriteMe Australia Pty Limited
IF 2010-355 N Rock Island LLC
Pacific Life Foundation
Pacific Life Funding, LLC ..
Pacific Life Global Funding ..

. | Ownership..
Influence
Influence
Influence..
Influence

Pacific Life Global Funding I1 . Pacific Life Insurance Company ... Influence
Pacific Life Group Trust . Pacific Life Insurance Company ... Influence
Pacific Life Insurance Company Retirement

Incentive Savings Plan ...... . |Pacific Life Insurance Company Influence..
Pacific Life Short Term Funding, LLC . |Pacific Life Insurance Company Influence..
Pacific Pilot Funding ....... . |Pacific Life Insurance Company Influence..
Pacific Pilot Funding Il .. . |Pacific Life Insurance Company Influence..
Pacific Select Fund . |Pacific Life Insurance Company Influence..

PL Pretium Trust (a DE statutory trust) .
RWL Strategy | PL RML Trust

Influence..
Influence........

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

.100.000 ...

Pacific Mutual Holding Company

Explanation

Entities over which Pacific Life Insurance Company has significant influence or beneficial INTErest, DUt 1itt1e 0 MO OWNEISNID. euiiiiiiiiii et e e e et e ettt e et e e ettt eesaeeeeaseeesaseeessseesaseeeasseeeaseeeanseeeasseeanseeeanseeenseeeasseeaaseeeasseeeasseeeaseeeanseeeaseeeasseeeasseeenseeeanseeessseeenseeeanseeeasseeanseeeanseeensseennseeesnsesenneennns




STATEMENT AS OF JUNE 30, 2026 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:

ML RE AR

9 7 2 6 8 2 0 2 6 4 9§ 0 0
ML REA AR

9 7 2 6 8 2 0 2 6 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||I|II|| I|I||I|II|I|| II|
XXXV [Document Identifier 445]

9 7 2 6 8 2 0 2 6 4 4 5 0 0
s e cansee oo o v ARV ARAAH AU
Method required by Actuarial Guideline XXXVI [Document Identifier 447]

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

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

9 7 2 6 8 2 0 2 6 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, 2026 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 1,107,794 | 4,363,226
2597. Summary of remaining write-ins for Line 25 from overflow page 11,107,794 14,363,226

15



STATEMENT AS OF JUNE 30, 2026 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 ..........cccvovrivevirueueeereeninesesiseieieeees e 757,889,746 |............... 582,846,504
2. Cost of acquired:
2.1 Actual cost at time of acquisition 68,521,628 ...214,119,720
2.2 Additional investment made after acquisition .... 25,290,633 .... 60,927,303
3. Capitalized deferred interest and other
4. Accrual of discount
5. Unrealized valuation increase/(decrease)
6. Total gain (loss) on disposals S USSR
7. Deduct amounts received on disposals 46,625,544 101,269,981
8. Deduct amortization of premium and mortgage interest points ... (1,087,375)
9. Total foreign exchange change in book value/recorded investment excluding accrued interest 178,825
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) 805,798,872 757,889,746
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 26,788,185 ... 21,432,120
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) 26,979,796 26,788,185
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 8,030,110,690 |............ 6,971,189,766
2. Cost of bonds and stocks acquired 1,117,083,428 |............ 2,700,298,096
3. Accrual of discount 4,077,125 | 8,776,140
4. Unrealized valuation increase/(decrease) (210,624) (188,722)
5. Total gain (loss) on disposals ..(16,706,955)]... ... (1,810,544)
6. Deduct consideration for bonds and stocks disposed of 954,322,686 |............ 1,637,507,469
7. Deduct amortization of premium 1,393,026 2,004,147
8. Total foreign exchange change in book/adjusted carrying value
9. Deduct current year's other than temporary impairment recognized 4,292,525 4,757,087
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees .... 1,099,020 .... (3,885,343)
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10) 8,175,444 447 |......... 8,030,110,690
12. Deduct total nonadmitted amounts
13. Statement value at end of current period (Line 11 minus Line 12) 8,175,444 447 8,030,110,690
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STATEMENT AS OF JUNE 30, 2026 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 [ 2,753,640,442 |................ 271,697,760 |................ 209,771,137 | (9,929,534)|............ 2,753,640,442 |............ 2,805,637,531 [ e 2,753,818,083
2. INAIC 2 (8) ceeeeeeeeien ittt ettt ettt e e h s et £ e e heE R Rt e e e e R R R e Rttt s s s st b s et s e e s enenenens [roneneerens 3,682,747,307 |.covveennee. 212,127,421 | 319,333,804 |......ccoecc. 10,469,645 |........... 3,682,747,307 |........... 3,586,010,568 |.....coovovceecieiriccine [ 3,579,194,658
B NAIC B () ittt bbbt b et b et b ettt b [re e 66,350,644 |................... 5,109,243 |....ccvicieee 6,182,338 |....coocvenee (6,672,858)].....cccvenve 66,350,644 |................ 58,604,691 ..o [ 43,417,786
O Y (@ - TSP SR SRS STRTURPPRRSTTY SRR 70,856 | [ e 28 | 70,656 | 70,684 | e 80,086
5. INAIC 5 (8) covveueiiniieieie ettt ettt ettt et s ettt s bbb st e s s b s e s s et s s s s bR e s Rt st s s st e s ettt s et sebesesene e |eree e B17,052 | e [ [t ot 317,052 | 317,052 oo [ 184,945
6. INAIC B (@) -ttt b etk e b bt b £ bbbkt b et b et b et bttt et e et e b 231,789 1,715,818 1,947,607
7. Total ICO 6,503,126, 101 489,166,213 535,287,279 (4,416,903) 6,503,126, 101 6,452,588, 132 6,376,695,558
ASSET-BACKED SECURITIES (ABS)
NAIC 1 ... 1,488,600,794 95,011,420 94,426,947 674,134 |........... 1,488,600,794 |........... 1,489,859,402 |....oooviererreiceereeen [ 1,436,296,108
9. INAIC 2 et R R R R R R R Rt £ £ e AR h R R E £ R R R R sttt et e et n s e et e [rrnenn s 216,527,748 12,580,524 |.......ccccoeene. 6,961,500 |..oocvvvecirinnne. 135,691 216,527,748 222,282,463 ..o [ 192,199,501
TO0. NAIC 3 bbbttt b bbb e bbbt bbbt b et enens [seen et 5,332,671 oo [ 241,467 oo 306 | 5,332,671 [ 5,091,510 | oo [ 16,803,971
R 72 (2 S PTTSOSUST ST EUEPRRRSTSRT SRR 350,812 [ o 4,706 | [G1C10 ] 350,812 [ 345,541 | o 1,142,112
T2, INAIC B bbbt bbbt b bbbttt b et enens [seee e 2,250,748 |...ooeciiericiicricnies [ 40,305 | (6,407)...ccveeeceenne 2,250,748 |....coovveen 2,204,036 |...oeeceeeeeereienerneees oo 3,131,978
T30 INAIC B et b bt b et h £ bt bt b et bt bt et et ettt et et et e eeen ] 4,431 2,549 (104) 4,431 1,777 6,093
14.  Total ABS 1,713,067,204 107,591,944 101,677,474 803,055 1,713,067,204 1,719,784,729 1,649,579,763
PREFERRED STOCK
15.
16.
17.
18.
19.
20.
21.
22. Total ICO, ABS & Preferred Stock 8,216,193,305 596,758,157 636,964,753 (3,613,848) 8,216,193,305 8,172,372,861 8,026,275, 321
(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 $ s 4,017,819 ; NAIC3 $ ooeeeeveeecreeeeeeieias NAIC4 $ e i NAICS5 $ e, 132,107 ; NAICB $.oovereeenne 1,947,607




STATEMENT AS OF JUNE 30, 2026 OF THE PACIFIC LIFE & ANNUITY COMPANY

SCHEDULE DA - PART 1

Short-Term Investments

1 2 3 4 5
Paid for
Book/Adjusted Interest Collected Accrued Interest
Carrying Value Par Value Actual Cost Year-to-Date Year-to-Date
7709999999 Totals 6,097,533 XXX 6,094,913 77,782 8,254
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 YEAT ........cccvcvveveveeeeeeeeieieieieeeteeeae et sesesessas s s s seseseseas [eoesenensasneeneeas 4,015,365 |.oeoeoeeeeieeeeeeieee

2. Cost of short-term investments acquired

3. ACCTUAL O AISCOUNT ...t e e e e e e s e e e e e e e e e s e e e e e e e e e e e e e e e eana

4. Unrealized valuation iNCrEASE/(AECIEASE) ......c.uteiuiiiuiiiiiit et iteestee st ettt et eaeeaaeesaeesbeesbeesbe e bt eabeeaseensesseesheesbeesbeebeenseennesnnesnnes [esaeeaeanessesnsssnssnessaeass [seseessesiaessesaesaesaaesaaeas

5. Total gain (loss) on disposals

6. Deduct consideration reCeived ON AISPOSAIS .........ccouiiiiiiiiiiiie ittt b e bt ettt e be e et saeesaeesbeesbeesbeesbeebeenbeennesnnes [onesinessnssasesaesiaessaesaesns [oaesseseese e s

7. Deduct amortization Of PrEMIUM ........o ittt ettt ettt he e bt e s bt e bt e bt eabeeabeeaeesaeesaeesheesbeenbeenbeenbeennesnnesnnes [onesnsessnsisssisesiaessnesaeans [oaesseseeseeseesaessaessaeenes

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

9. Deduct current year’s other than temporary impairment r€COGNIZEM ............ooiiiiiiiiiii i ees [oee s ees [oaesiee s
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........c.ceeuruiueiiieieiereeeeeeeeeeeeeeeseseseseaeas [eeeeeneneneeeees 6,097,533 .o 4,015,365
11.  Deduct total nonadmitted amounts
12. Statement value at end of current period (Line 10 minus Line 11) 6,097,533 4,015,365
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STATEMENT AS OF JUNE 30, 2026 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, PrIOT YEA) .........c.cvvurueuiiiiiriiereeiseiesesesesessssssese st sssssese st ssssese s st sssssesesesessnsnseses seseeesesssnses (10,766,807)
Cost paid/(consideration reCeiVEd) ON AATITIONS ...........cc.cviiiviueuiiiiiieitete ettt ees ettt ssses st s et st seses e bbb se e s ebebe st ssses e s e b sassssesebe b s essnsesesessessnsesetass ebesessssssierana 1,132,961
Unrealized ValUuAtion iNCTEASE/(UECTEASE) ..............cvovueueueuiiereeeeseseitssesesesessesssssese st s ssssesesessssssssesesesssssssseses s s s sssses et s sasssses et s s ssnsssesesesssnsesesesssne  sbesitasssiesenns (2,550,781)

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 ........c.cveviiiiieieitetiiei ettt te ettt te bt ee st et b st sesesebe s s st e s es e b e s s se e s e s e b st ss e se b e bbb s sns b e bbb ssns b et s es s snsesebasans eattsseetesasnenes 1,740,183
Considerations received/(Paid) ON tEIMINALIONS ............ccceviiueieeeteiieietetete ettt s s se s st s esesese s s ssesesesesss s sesese s s s s sssesesessssnssaesesesssssesesesesnanans ebebessstssietenas 1,740,182
AAMIOTEIZAtION ...ttt s s s s o8 e e s s A A e s £ s e e SR e R SRR HeE R R AR R R SRR h SRR sttt e eeseetneennea (1,130,118)
Adjustment to the book/adjusted carrying value of REAGEA M ...ttt et e e e eabesseasessearearearearesreare e
...................... (51,941)
Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-6+7+849) .......coceuriiirivireriiiiiiiieteieiee ettt sse bbb be s ssssse s snnse | esteesesennees (13,366,685)

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 T1) ....cvoiiuiueuiiiiiiiieteteiie ettt ettt sttt ss bbb ss st bbb s s snse bt sassnns ehebesaeneasees (13,366,685)

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/adjusted carrying value, December 31 of Prior YEAr (LINE B, PHOT YEAT).............cccueveueveereeeereseseessesesesesesessssssesesesssssesesasessssssssssasassssssesesassssssssssas seesassssssesesasns 8,897,825
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COIUMN) ............c.ovcurueueiereececeeieeeeeeeaes eeeseeeeeeeennenas (149,550)
Add:

Change in variation margin on open contracts - highly effective hedges
3.11 Section 1, Column 15, current year to date MiNUS ..........cccceeiiriiiiiiis 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 ............ccccoeveveeeieees covrererieieeenns (1,716,908)

3.14 Section 1, Column 18, prior year 1,670,617 ..o (3,387,525) ..o (3,387,525)

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 (1,716,908)
3.24 Section 1, Column 19, Prior YEAr PIUS ............cvcueveviuiieeieesieiereseisenenes eeseresessesenenes 1,670,617
3.25 SSAP NO. 108 @QJUSIMENLS ........cocviverieieiiieietetetceeece ettt tetessae e s ssess eseeassesseseaebesen e aeaesssaene sesseseseseenas (3,387,525) ..o (3,387,525)
5100} o) =TI (g Lo i o g UL I L= 0 OO
Cumulative variation margin on terminated contracts during the year ............c.cccooeiiiiiiiii i e
Less:
4.21 Amount used to adjust basis of hedged item ...
4.22 AMOUNE FTECOGNIZEM ...ttt ettt e niees shesssessaeeareesresstesassaaesans
4.23 SSAP NO. 108 @QJUSTMENLS .....cotiiiiiiiiiieie ettt ree s be e s sbe e sre e sbe e abe s bessbessbeaae s e sassaes e sreas
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) ......cceceveveerueuereeeeeeeseaetesesesesseaesesesesesssaesesesesssssesesesessssssesesasensssssssas seesassssssssesanns 8,748,275
[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.cvvcrueueieeeeeeeceete e eeeescaetetesee st casae et esesssaesesesesessssssesesessssesesesesessssssesesesessssnassasasananas Snsesesesesasnns 8,748,275
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STATEMENT AS OF JUNE 30, 2026 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, 2026 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, COIMN 14......cuieiiieieeereeseieeee e e eesee e es s ees s e e e e e e e s8££ 8458282t n st nrens | eeseesenasnaiens (13,366,685)

Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash BalanCe.................c.ceueueeeieieieierereeees eoererenesenneeenes 8,748,275

TOtal (LINE 1 PIUS LINE 2) ..ottt s s s et es s s s s s st et esesessasasnseseseseseansnenensnsnenenenines e (4,618,411)

Part D, SECHON 1, COIUMN B .....eueuiuieeesce et eeeeseeseesees s esees e ees e eees s e s e s s e s e e e e s e e e e e e e e es s e e s s e s s esseaseeseeneasnanes | eessssenssnsinans 13,655,364

Part D, SECHON 1, COIUMN 7 ....uiuieeeeereeeeeece e eee e es s esees e e e e e e e e s e a2 s st s et e e esstnas eesesssssseaions (18,273,774)

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 (13,366,683)

Part B, SECHON 1, COIUMN 13 ...ttt ettt ettt et ettt et ettt et et et et et et et et et et e e et st e e e e e e e e e e eeeeseeeen oreeseesesseeseaseans (939,979)

TOtal (LINE 7 PIUS LINE 8) ...ttt ettt s e s st et et easss s s s sesesesesnnnsssneneseseninenenes e (14,306,662)

Part D, SECHON 1, COIUMN O ..ot ee s s ees s e ee e e e s s e s s e et es e e e esseenines eesessesssssennions 4,907,091

Part D, SECHON 1, COIUMN 10 .....ouiueereaeeaeececeeeseeeeeeseesees s ees e e ees e e e ee e s ese2s e s es s e e e e e e e e ee e e e en e e sseeseenesnanes eesessssssnaions (19,213,753)

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

Potential Exposure Check

Part A, SECHON 1, COIIMN 27 ....o.iuuiiiurieeeseetteseseeesseseeessess e ss s ese s eb ettt ens | eseenssesesnsseneas 7,190,289
Part B, SECHON 1, COIMN 20 ......cuuiuuieuieieiieiieeretseeeeee et sse st se s ssesse st b bbbttt eniee | sosessesiesnsneas 8,748,275
Part D, SECHON 1, COIUMN 12 .....cuuiuiuuieeitciee et es s se bbbttt enne | sneissesninieas 15,938,564
Total (Line 13 plus Line 14 MiINUS LINE 15) ....c.eiiiiiiiiiiieee et snenenens s 0
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STATEMENT AS OF JUNE 30, 2026 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, DECEemMDEr 31 Of PIrIOT YEAT .......c.ocvveveveveeeeeeeeeiieieteteteaeee ettt et esesesssesesesesesesnanas [erenesneesenneas 52,382,717 |.ooeee. 194,669,054
2. Cost Of Cash eqUIVAIENTS ACGUITET ..........c.ccoiiieeieeceeeceeeeeieee ettt ettt s e s e eas s s s s et eseseas s s s sesesesesessssnansanas [eoenensnenes 1,182,720,339 |............ 1,948,914,125
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 AISPOSAIS .......ceuiiiiiiiieiiiitiei ettt ettt ettt e eae e s ae e st e bt e beeaeeeaeeeaeeeaeeeseeeseeseenseenseanseenseeneeeneesneenneenneenneannens |osessiessnsisssiaesiaessaesiaeans [oaessesseseesaeesaeesae e s
6. Deduct consideration received 0N ISPOSAIS ................ceueuiviiiieieieieieteteseeeeeeses et sesss s esssesesesesesesssssssesesesesesssssssssasesesesesnans |oessesesennens 910,098,605 |............ 2,091,200,462
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) ..........cceceiriiirrererereeeeeeeeieieeseeeeeesenens [ereeeeeeeeeenens 325,004,452 |.....coeenee 52,382,717
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) 325,004,452 52,382,717
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STATEMENT AS OF JUNE 30, 2026 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, 2026 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
223620301 ... BURL INGAVE ... . 05/30/2023 .. ... 123,949 .. .
223630201 ... JERSEY CITY .. .08/08/2023 .. ..2,123,494 |..

223800101 ... AURORA ... .06/28/2023 .. ...41,614 (.. .

223800501 ... RALEIGH . . 11/22/2023 .. 1,999,691 |.. ...42,455,271
223900101 ... AUSTIN .07/21/2023 .. .. 120,920 |.. ...29,839,193
223900501 ... MARINA DEL REY . . 12/28/2023 .. .. 18,100,292
224900301 ... SHERMAN QAKS . 1172172024 .. .. 21,991,501
225620101 . KIRKLAND ... .05/01/2025 .. .9,325,755
225900501 . PHOENIX . . 1072472025 .. .7,533,934
225970201 . CHESTER . .08/14/2025 .. 16,085,565
226800101 ... DETROIT ... . 04/09/2026 .. .. 11,810,345
226800601 ... . 06/22/2026 .. 35,142,857

226800801 ... COLLEGE STATION .. o . 06/23/2026 ..
226900201 SANTA MONICA .. 04/30/2026
0599999. Mortgages in good standing - commercial mortgages-all other 43,909, 128 17,776,214 309,609,058
0899999. Total mortgages in good standing 43,909,128 17,776,214 309,609,058
1699999. Total - restructured mortgages

2499999. Total - mortgages with overdue interest over 90 days
3299999. Total - mortgages in the process of foreclosure

3399999 - Totals 43,909,128 17,776,214 309,609,058

SCHEDULE B - PART 3

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

1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1" 12 13 Book Value/
Recorded Current Recorded
Investment Year’s Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase/ [(Amortization)| Impairment | Interestand | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value Disposal eration Disposal Disposal Disposal
223800101 ... AURORA ... e Jenrn e o 06/28/2023 ....04/28/2026 11,672,053 |.... 75,863 |ouiiiiiiiiiiiiiiiiins [, 12,593,911 1.........12,593,911 |...
0199999. Mortgages closed by repayment 11,672,053 75,863 12,593,911 12,593,911
206630401 ... MARKHAM ... 01/08/2007 .....feeeeeeeiiies e e 674,580 |.... .. 175,073 |. ... 175,073 |...
210620401 . .. | SAN JOSE ... 07/28/2010 .. . 10,268,646 |. .99,007 |. ..99,007
210800501 . .. | ATLANTA ... ... 12/16/2010 .. ..28,042,646 |. .. 411,104 |. 411,104
210970201 . . | PEBBLE BEACH .. 10/01/2010 .. ..24,335,919 |. .. 268,000 |. 268,000
211620301 ... BELLEVUE e | 08/22/2011 32,676,545 |.... 194,783 |. .. 194,783 |...
211900301 ... HOUSTON ... . U IO RN 09/13/2011 [ O 8,380,107 |.... ....56,602 |.
213900101 ... HOUSTON ... . FR AR RN 06/27/2013 [N I 17,011,380 |.... . U S . . .. 117,807 |.
215900201 ...vvvveiiiiiiiiiiiinnnees PINEHURST ....oooeiiiiiiiiiiiiieeiiieeeee feeiiiiiiiiinenes NCoovvvvieieeieees oo s o 09/03/2015 ..o fovvvvrnnnnns e et 8,903,805 |..oeviiiiiiiiiiiiiins feniiiiiiiiiiiiiiiinn foeeiiiiiiiiiiiiiiiis e feeeiiiiiiiiiiiiiiees [ | 61,813
0299999. Mortgages with partial repayments 130,293,627 7,030 7,030 27,080 1,384,280

0599999 - Totals 141,965,680 82,893 82,893 27,080 13,978, 191 13,978, 191
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STATEMENT AS OF JUNE 30, 2026 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

8099999 - 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

8099999 - Totals
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STATEMENT AS OF JUNE 30, 2026 OF THE PACIFIC LIFE & ANNUITY COMPANY

SCHEDULE D - PART 3

Show All Long-Term Bonds and Stocks 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
449560-AA-8 IE US Hardware PRIVATE PLACEMENT =~ 5.960% 12/31/31 .oeeiieiiiiii e eeennne e [eeeees 05/14/2026 ..... JP MORGAN SECURITIES LLC . eeeeeeeeee e e e e eeet e e e e e e e e e e s e e e e e s e e e e e mnee e e e e emnnnneeeennnnnneees eeeennnnnseeeemnnnnneeeennnnnneeees Joemnnnnaneeemnnniannees 5,000,000 [.eereeemnnnaeeeeens 5,000,000 |... 1FZ.
73349A-AA-2 . ..|PORT ARTHUR LNG SEC SER C  6.430% 06/15/48 ......... 04/07/2026 .| ROYAL BANK OF CANADA ... .10,000,000 |. .10,000,000 |. 2.B Pl
872660-A*-6 . .| TEXAS PETROLEUM PRIVATE PLACEMENT  7.131% 11/30/44 . ......06/28/2026 .....| Interest Capitalization ..327,732 |. .. 827,730 |. 3.B Pl
G0409*-AA-8 . .|AP Baleine 3 UK PRIVATE PLACEMENT  6.300% 02/29/44 . .. 06/18/2026 .....|DIRECT PLACEMENT . . 15,000,000 |. . 15,000,000 |. 1.62Z .
0069999999. Subtotal issuer credit obligations - project finance bonds issued by operatlng entltles (unaffiliated) 30,327,732 30,327,730 XXX
001055-CH-3 .........[AFLAC INC SR NT  5.150% 05/14/36 ...eovvnriiiiiiiiiiiiiiiiie e ennnaa [eeed 05/11/2026 ..... SMBC NIKKO .. 14,958,300 |. .. 15,000,000 |... 1.G FE ..
06051G-NC-9 . ..|BANK OF AMERICA CORPORATION SUB  5.489% 04/23/37 . 04/16/2026 .....|BANK OF AMERICA NA . 5,000,000 5,000,000 |. 1.G FE ..
126408-GK-3 . .| CSX CORPORATION SR UNSUB NT  6.150% 05/01/37 . 05/27/2026 .....|STIFEL NICOLAUS & CO INCORP . 2,481,654 .. 2,300,000 |. 1.G FE ..
172967-LU-3 . ..|CITIGROUP INC SR NT ~ 3.878% 01/24/39 ........ 06/04/2026 .....|BARCLAYS CAPITAL INC .... 8,663,400 |. .10,000,000 |. 1.G FE ..
189054-BC-2 . ..[The Clorox Company SR NT ~ 5.250% 05/15/36 .. 05/06/2026 .....|WELLS FARGO BANK N.A. . 14,999,850 |. . 15,000,000 |. 2.BFE ..
25470D-CS-6 . .. |Discovery Communications LLC CO GUARNT SER **  5.000% 09/20/37 05/29/2026 . Tax Free Exchange ..... .. 4,781,511 |. ..5,000,000 |. 3.BFE ..
30303M-AH-5 . .. [META PLATFORMS INC SR NT  5.250% 05/15/36 ........cevvnrrrnnnnn ......04/30/2026 . CITIGROUP SECURITIES | . 24,930,000 |. .25,000,000 |. 1.0 FE
316773-DS-6 . ..|FIFTH THIRD BANCORP SR NT SER 144a 144A  4.000% 02/01/29 .. 06/10/2026 Tax Free Exchange ........... . 10,997,358 |. .11,000,000 |. 2.A2
34959J-AP-3 .. | DANAHER CORPORATION SR NT ~ 5.250% 05/15/36 ...... 05/12/2026 . MORGAN STANEY & CAPITAL SVCS . 29,905,500 |. .30,000,000 |. 2.BFE
36274F-AB-5 . ..| GABX LEASING CO GUARNT 144A  5.300% 04/15/36 05/28/2026 . MITSUBISHI TRUST & BANKING CRP 5,300,000 |. 2.AFE ..
36828A-AC-5 . ..| GE VERNOVA INC SR NT ~ 5.500% 02/04/56 ............ 05/28/2026 . J P MORGAN SECURITIES INC ... .19,600,000 |. 2.BFE ..
369626-3P-7 . .. | GENERAL ELECTRIC CO SR NT MTN DTD 01/14/08 SER MTN ~ 5.875% 01/14/38 05/21/2026 . J P MORGAN SECURITIES INC . 3,715,000 1.G FE ..
38141G-F4-1 . ..| GOLDMAN SACHS GROUP INC SR NT  5.425% 06/03/37 . 05/27/2026 . GOLDMAN SACHS & CO .......... N 5,000,000 |. 1.F FE ..
532457-D0-8 ......... [ELI LILLY & CO SR NT  5.700% 05/20/66 ........eeeeeemmneeeeeemnneeeeeenneeeeeenneeeeeennneeeeeennnanees [eneead 05/06/2026 ..... MORGAN STANEY & CAPITAL SVCS .. .... 19,878,200 |. ....20,000,000 ... 1.0 FE
60871R-AT-7 MOLSON COORS BREWING CO CO GUARNT ~ 5.500% 07/08/36 ........eovvvirvunnniiiiiiiiinieiiriiineeeevvnineeeeennn feannnd 05/20/2026 ..... CITIGROUP SECURITIES INC ... 14,945,550 |. .... 15,000,000 ... 2.BFE
61747Y-GC-3 . .| MORGAN STANLEY SR NT  5.900% 03/13/47 . MORGAN STANEY & CAPITAL SVCS . 15,133,824 |. . 15,100,000 |. 1.EFE ..
63745*-AD-0 . .|NATIONAL RURAL SUB  5.950% 04/20/56 MIZUHO SECURITIES USA INC ... .20,000,000 |. .20,000,000 |. 1.G FE ..
641062-AL-8 NESTLE SA GUARNT 144 3.900% 09/24/38 ......ceeemmeieeeeeeneeeeeeeeee e eeenn e e e eenne e e eennne e e eennnn |enaad 05/22/2026 ..... BAIRD ROBERT W. & CO INCORP . 7,465,165 |eevveeiiieiiiins 8,500,000 |... 1.0 FE
690742-A0-4 OWENS CORNING INC SR NT  5.950% 06/15/54 05/12/202%6 ..... CITIGROUP SECURITIES INC 7,974,560 |eevvvnniiiiiinninnns 8,000,000 |... 2.AFE
693475-CE-3 . ..|The PNC Financial Services Gro SR NT  5.373% 07/21/36 .. 06/11/2026 J P MORGAN SECURITIES INC . .. 5,039,800 |. ..5,000,000 |. 1.G FE ..
74251V-AU-2 . .| PRINCIPAL FINANCIAL GROUP CO GUARNT  5.300% 01/15/37 05/27/2026 . BANK OF AMERICA NA ......... . 19,941,800 |. .20,000,000 |. 1.G FE ..
75970E-AF-4 RENASANT CORP SUB  6.250% 06/01/36 ....eeeeeereeeeeeenie e e e eeene e e e e eenn e e e eeene e e eennne e e e eennnnees |ennad 05/04/2026 ..... STIFEL NICOLAUS & CO INCORP .... .... 15,000,000 |. .... 15,000,000 |... 2.BFE
808513-CL-7 .........[The Charles Schwab Corporation SR NT ~ 4.790% 11/14/36 .......evvvriiiiiiiiiiiiiiiiiiiniiiiiiie e e 06/11/2026 ..... L0 O 0 = ) R RO 5,034,432 [...ccovvniiiiiiiinnnns 5,200,000 |... 1.F FE
842434-DE-9 .........|Southern California Gas Compan 1ST MTG  5.900% 06/01/56 . 05/11/2026 .....|WELLS FARGO BANK N.A. ... . 14,930,400 |. .15,000,000 |. 1.DFE ..
842587-CX-3 . ..[The Southern Company SR NT  4.400% 07/01/46 .. 05/21/2026 . CITIGROUP SECURITIES INC 7,226,560 8,800,000 2.AFE ..
87264A-DX-0 . .| T-MOBILE USA INC CO GUARNT  4.950% 11/15/35 .. 05/21/2026 . GOLDMAN SACHS & CO .......... 3,497,076 3,600,000 2.AFE ..
89788M-AY-8 . ..|Truist Financial Corporation SR NT SER |  5.281% 04/23/37 . 04/20/2026 . SUNTRUST CAPITAL MARKETS INC 1,000,000 |. 1,000,000 |. 1.G FE ..
911312-AJ-5 . ..|UNITED PARCEL SERVICE SR NT  6.200% 01/15/38 05/21/2026 . MORGAN STANEY & CAPITAL SVCS .. 7,096,518 |. .. 6,600,000 |. 1.F FE ..
91159H-JY-7 . ..|US BANCORP SR NT ~ 5.033% 01/26/37 ......... 05/21/2026 . U.S. BANCORP ......oeevvvvvnnnnns . 10,229,415 |. .10,500,000 |. 1.F FE ..
913017-BT-5 . ..|RTX Corporation SR NT ~ 4.500% 06/01/42 .. 05/20/2026 . MORGAN STANEY & CAPITAL SVCS 5,265,420 ..6,000,000 |. 2.AFE ..
92343V-HH-0 . ..|Verizon Communications Inc. SR NT ~ 5.750% 11/30/45 . 05/07/2026 .....|J P MORGAN SECURITIES INC . 9,796,100 |. .10,000,000 |. 2.AFE ..
969457-Cli-8 . ..|The Williams Companies Inc. SR NT ~ 5.950% 03/15/56 . 05/12/2026 .....|CITIGROUP SECURITIES INC .. 5,113,524 |. .. 5,200,000 |. 2.BFE ..
G2973@-AA-8 . ..| BF TAKEOFF SEC  6.875% 04/08/46 .........ccvvvunnnns 04/07/2026 DIRECT PLACEMENT ... .10,000,000 |. .10,000,000 |. 2.APL
06368M-S7-0 . ..|BANK OF MONTREAL SR NT SER J  5.298% 06/02/37 05/28/2026 . BANK OF MONTREAL ... .16,000,000 |. .16,000,000 |. 1.FZ
0778FP-AS-8 . ..|BELL CANADA CO GUARNT  5.450% 11/15/36 ..... 05/27/2026 . ROYAL BANK OF CANADA . . 24,979,250 |. .25,000,000 |. 2.BFE
606822-DV-3 . ..|MITSUBISHI UFJ FIN GRP SR NT ~ 5.325% 04/2 05/27/2026 . GOLDMAN SACHS & €O .... 5,002,400 5,000,000 1.G FE ..
62954lI-AV-7 . .|NIPPON TELEGRAPH & TELE CO SR NT 144A  5.502% 07/16/35 06/05/2026 .....|MORGAN STANEY & CAPITAL SVCS 9,376,446 9,300,000 2.AFE ..
685218-AF-6 . ..| ORANGE SA SR NT 144A  5.000% 01/13/36 . 06/05/2026 .| MORGAN STANEY & CAPITAL SVCS 3,997,377 | 4,100,000 |. 2.AFE ..
G6944*-AB-5 ......... Patria Finance SR NT  6.300% 05/06/33 .......cccuuuuiiiiiuunniiiiiiiiiiiiiiiiiiineeciiniiserennnseseeenns |oonend 04/22/202%6 ..... CITIGROUP GLOBAL MKT INC .... 15,000,000 [. .... 15,000,000 |... 1.G PL
0089999999. Subtotal - issuer credit obligations - corporate bonds (unaffiliated) 428,780,992 434,815,000
02379V-AA-8 ......... JAMERICAN ATRLINES INC SRNT SER A 5.250% T1/10/38 ..eveveiuesreireessssesusssssssssesnesesseesessnaies Joorens 04/27/202%6 ..... JGOLDMAN SACHS & 00 ... .veeveuseeseeseseseseseeseseeseesessessessessssssesessesseessssessessessessessessessessessess Jooseruessesuerseruessessesueruerees |ooserueruerseseeeanes 25,000,000 fo..iiiiiinnnniiiins 25,000,000 1.6FE ..........
0129999999. Subtotal - issuer credit obligations - single entity backed obligations (unaffiliated) 25,000,000 25,000,000 XXX
29717P-BD-8 ......... JESSEX PORTFOLIO LP CO GUARNT  4.875% 02/15/36 .vevevesessesseessesessssssessenssssssessessessessessessnses Joones 06/11/2026 ..... [ P MORGAN SECURITIES INC ...eveuveusesseseseseseessssssossesessessesssesessessessessessessessessessesssesessnss Joveersersesseruesuossessessesuerees |oovesuersesuersesuesns 4,825,700 |...cvvnniiiiiinnnnnnnns 5,000,000 fo.oiiiiiinnnnniiiiinnnnns 121,875 [2.A FE ..........
0169999999. Subtotal - issuer credit obligations - bonds issued by funds representing operating entities (unaffiliated) 4,825,700 5,000,000 121,875 XXX
0489999999. Total - issuer credit obligations (unaffiliated) 488,934,424 495,142,730 2,743,805 XXX
0499999999. Total - issuer credit obligations (affiliated) XXX
0509999997. Total - issuer credit obligations - Part 3 488,934,424 495,142,730 2,743,805 XXX
0509999998. Total - issuer credit obligations - Part 5 XXX XXX XXX XXX
0509999999. Total - issuer credit obligations 488,934,424 495,142,730 2,743,805 XXX
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Show All Long-Term Bonds and Stocks Acquired During the Current Quarter
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10570Y-AJ-3 ......... BRAVO Residential Funding Trus SERIES 2026NQM5 CLASS A2 5.664% 06/25/66 .......ceeeeevevnnneeeeennnns |oennnd 06/03/2026 ..... J P MORGAN SECURITIES INC ...euuieeeesnuueeennnnuuaeeeeennussaeennnsssaaeeennnsaaesennnnnseseennnnnssennennnnsss |reennnnnnsseennnnnnsseennnnnnnneeee |oernnnnasseennnnnaseees 8,999,870 |.oevvuuiiiiiiiiinns 9,000,000
1059999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating - non-agency residential mortgage-backed securities (unaffiliated) 8,999,870 9,000,000
92263D-AA-8 ......... [Velocity Commercial Capital Lo SERIES 20262 CLASS A 5.450% 05/25/56 ......ceeeereereereereeseannaneas ... 05/07/2026 ..... | R T A RO RO 9,997,403 [...ceiiiiiiieiiinnnns 10,000,000
1079999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating - non-agency commercial mortgage-backed securities (unaffiliated) 9,997,403 10,000,000
23292P-A*-4 .........|DP Red River LL ASSET BACKED SER A1  6.016% 05/29/46 ... R AP 05/08/2026 ..... DIRECT PLACEMENT ....20,000,000 |.. ....20,000,000 |..
269517-AD-0 .. .|Eagle Ford Ener ASSET BACKED SER A 5.580% 05/25/51 ....evvvviiiiiiiiiiiiiiiiiinciiciincecvvineeeees oo 04/15/2026 ..... DIRECT PLACEMENT .. . 21,240,000 |.. . 21,240,000 |..
269517-AE-8 ......... Eagle Ford Ener ASSET BACKED SER B 6.561% 05/25/51 ... T P 04/15/2026 ... | DIRECT PLACEMENT ... iiiiiiiiiiieununseernnnnnseeennnnnaaseernnnnasseennnnnnseennnnnnassennnnnnnsseennnnnnsseennnnns |seernnnnnsseeennnnnsssernnnnnnereee |oernnnnsseeennnnnnseees 5,610,000 [...oiiieiiinnaniaennes 5,610,000 |..
1119999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating - other financial asset-backed securities - self-liquidating 46,850,000 46,850,000
02300B-AA-6 ......... AMAPS 2 LLC PRIVATE PLACEMENT  5.889% 10/31/70 .... . | ..... 06/16/2026 ..... |AIGCMP Hold?ngs, LLC ‘ (220,603)|.. .
02300B-AC-2 .. .| AMAPS 2 LLC PRIVATE PLACEMENT  6.889% 10/31/75 ..ievvuuiiiiiiiiiiiiiiiiiiiiniiiiiiiininsciiiinnnssiinninnnes oeees 06/16/2026 AIGCMP Holdings, LLC ... . .. (29,3%8)]..
1319999999. Subtotal - asset-backed securities - financial asset-backed securities - not self-liquidating - equity backed securities (unaffiliated) (250,001)
85213F-AA-8 ......... [Spur Rail I LLC SERIES 20261A CLASS A 5.450% 04/17/56 voveiveiveereeresusesessssssssssisssessssnesneenenns J...... 04/10/2026 ..... JWELLS FARGO BANK N.A. vttietiesiesiesiesiestesiessessessessesseseessesseseeseesseseeseeseersessereereeneereereeseanis | RO T 14,994,750 |ovvvniiiiiinnnnnnnns 15,000,000
1719999999. Subtotal - asset-backed securities - non-financial asset-backed securities - full analysis - lease-backed securities - full analysis (unaffiliated) 14,994,750 15,000,000
01983K-AW-4 ......... ALLO Issuler, LLC SERIES 20261A CLASS B 6.046% 06/20/56 .. | ...... 05/19/2026 ..... MORGAN STANEY & CAPITAL SVCS .. ‘ ...... 6,999,922 [......cevvnniiiiinnnnns 7,000,000 |..
68790A-A*-9 ......... Oryx Funding LL PRIVATE PLACEMENT  6.644% 06/05/56 BARCLAYS CAPITAL INC - ...20,000,000 |.. ....20,000,000 |..
1739999999. Subtotal - asset-backed securities - non-financial asset-backed securities - full analysis - other non-financial asset-backed securities - full analysis (unaffiliated) 26,999,922 27,000,000
1889999999. Total - asset-backed securities (unaffiliated) 107,591,944 107,850,000 121,640 XXX
1899999999. Total - asset-backed securities (affiliated) XXX
1909999997. Total - asset-backed securities - Part 3 107,591,944 107,850,000 121,640 XXX
1909999998. Total - asset-backed securities - Part 5 XXX XXX XXX XXX
1909999999. Total - asset-backed securities 107,591,944 107,850,000 121,640 XXX
2009999999. Total - issuer credit obligations and asset-backed securities 596,526,368 602,992,730 2,865,445 XXX
4509999997. Total - preferred stocks - Part 3
4509999998. Total - preferred stocks - Part 5 XXX
4509999999. Total - preferred stocks
31373#-10-0 ......... |FHLB SAN FRANCISCO CL B ... .. | ...... 04/16/2026 ..... 015,232,000 foiiiiiiiiiiiiiiis 1,523,200 |..
5019999999. Subtotal - common stocks - industrial and miscellaneous (unaffiliated) publicly traded 1,523,200
5989999997. Total - common stocks - Part 3 1,523,200
5989999998. Total - common stocks - Part 5 XXX
5989999999. Total - common stocks 1,523,200
5999999999. Total - preferred and common stocks 1,523,200
6009999999 - Totals 598,049, 568 XXX 2,865,445 XXX
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Show All Long-Term Bonds and Stocks Sold, Redeemed or Otherwise Disposed of During the Current Quarter
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ification Description Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 12) Value Date Disposal | Disposal [ Disposal Year Date Symbol
EAST BAY CALIF MUN UTIL DIST DIST W  5.176%
. 271012-DL=7 | 06/01/40 ..ovvvvvvviiiiiiiiiiiiiiiiiiiiiiiias . 05/20/2026 . | Call 100.0000 ...vvvvvvnininn foereeeeeeieeeieeeees e 13,000,000 |....... 13,000,000 |....... 13,000,000 . 06/01/2040 . (1.B FE ....
MAS ASB COGEN LLC FULTON CNTY GA DEV AUTH REV
..359900-31-5 |TA  7.130% 04/01/32 . ... |. 04/01/2026 . | Redemption 100.0000 ....... 204,000 203,882 |.... . 04/01/2082 . (2.B ........
NATIONAL PUB FIN GUAR
.. 476624-BH-3 |5.470% 05/15/27 .oovvvvviiiiiiiiiiiiii . 05/15/2026 . | Call 100.0000 ...vvvvvniiinnn foereeeeeeieeieieeees e, 3,566 oeeeirrennns 3,566 |............ 3,566 . 05/15/2027 . (1.D FE ....
NATIONAL PUB FIN GUAR - MBIA SER B MBIA
.. 476624-BH-3 |5.470% 05/15/27 .oovvvveiiiiiiiiiiiiii . 05/15/2026 . | Redemption 100.0000 ....ovn fornnmniiiiii foeeeens 866,434 |........... 866,434 |........... 866,434 |........... 866,434 [..ovvvviiiiins oo e e e e BT P 23,697 |. 05/15/2027 . |1.D FE ....
MUNICIPAL ELEC AUTH GA PROJ J PROJ J  6.637%
..626207-YF=5 | 04/01/57 .ovvvriiiiiiiiiiiiiiiiiiiiiiiieieeeeeeeees . 04/01/2026 . | Redemption 100.0000 ....uun fornnnmiiiiiiiii foeeeens 132,000 f[ooeveeeees 132,000 |........... 132,000 |....cceees L 728 V[(/C O F SU R R R R 2 O R N 4,380 |. 04/01/2057 . [1.G FE ....
MUNICIPAL ELEC AUTH GA PROJ J PROJ M 6.655%
..626207-YM-0 | 04/01/57 .ovvvviiiiiiiiiiiiiiiiiiiieiieceeeeeeeeees . 04/01/2026 . | Redemption 100.0000 ....oun fornnmniiiiiii foeeens 144,000 [........... 144,000 |........... 144,000 |........... LV O R U R R A 7 O O S N 4,792 |. 04/01/2057 . |1.F FE ....
PHILADELPHIA DEVELOPMENT AUTH PHILADELPHIA PA
..71783D-AD-7 | AUTH FOR INDLD  3.964% 04/15/26 ............... . 04/15/2026 . | Redemption 100.0000 ....oew fooviiiiiiiiiiiiiiies o 7,690,000 |........ 7,690,000 |........ 7,690,000 |........ 7,690,000 f..oeeeeiiiiieies o eeveviiiiiiiees feveeiieiiiiins fovviiiiiiiiiiins o 7,690,000 |.ooeeeeeeeeenes evveviiiiiiiies foviiiiiiiiiiins foriiinnn, 152,416 |. 04/15/2026 . |1.E FE ....
0059999999. Subtotal - issuer credit obligations - municipal bonds - special revenue 22,130,000 22,130,000 22,129,882 22,129,915 85 85 22,129,996 511,744 XXX XXX
ALTA WIND HOLDINGS LLC 144A  7.000% 06/30/35
L021345-AA-1 | oo . 06/30/2026 . | Redemption 100.0000 ...eeee founmminiiiiiiiiiiis oo 10,477 |o.eeeeeee 10,477 |eeveveeens 10,477 |.eeeeeeeee 10,477 [ o e e e e 10,477 veeiiiiiiiiiins [ o 367 |. 06/30/2035 . [2.C FE ....
DUKE ENERGY CORPORATION SR NT SER  5.400%
L A72070-CP-7 | 06/15/33 oo . 06/25/2026 . | BARCLAYS CAPITAL INC .1,588,054 |.... . 06/15/2033 . 2.A FE ..
..26840@-AA-5 |ECO EDISON SEC SER A 6.770% 06/30/39 ....... [. 06/30/2026 . |Redemption 100.0000 . ...40,965 |.... . 06/30/2039 . [2.A PL ..
Hudson Transmission Partners SR SE  4.420%
444165 -AB-2 | 06/31/33 ooiiiiiii . 05/31/2026 . | Redemption 100.0000 ....... foeeeeniniiiiiiiiins foenennn 169,108 |...........159,108 |...........159,108 |........... 159,108 . 05/31/2033 . [1.G PL ....
MORONGO BND OF MISSION INDIANS SER A SEC
LB1773%-AA-5 |3.320% 07/12/51 .ooovveiiiiiiiiiii . 06/30/2026 . | Redemption 100.0000 ...ovvn fornnmniiiiii oo 57,186 [ceevvennnee 57,186 |....oceennn 57,186 |ovvvrrrnnns L O O i O R A A O Y S RN 949 |. 07/12/2051 . |1.G PL ....
SHEPHERDS FLAT SR NT SER A1A  6.950%
..82340%-AA-5 | 04/30/32 ...oooiiiiiiii . 04/30/2026 . | Redemption 100.0000 ....uuw fornmmmiiiiii foeeeens 439,288 |........... 439,288 |........... 463,506 |........... 456,651 [ovvvviiiiiiis s [ X)) PO RN [ X)) PO N 439,288 [ovvvvvvvviiiiinn foriiiiins o e 15,265 |. 04/30/2032 . (2.B FE ....
SHEPHERDS FLAT SR NT SER A1G  4.480%
..82340%-AB-3 | 04/30/32 ...oooeiiiiiiiii . 04/30/2026 . | Redemption 100.0000 ...ovvn fornnmniiiiii oo 82,367 [ovuvrnnnnnn 82,367 |[.counnnnnn 82,367 | 82,367 |eeeiiiiiiiiiies oo e e e L L A O O U N 1,845 |. 04/30/2032 . [1.B FE ....
STADIUM FUNDING TRUST SER 1 SR 5.000%
..85234#-AB-1 | 04/01/39 ..ooooviiiiiiiiiii . 04/01/2026 . | Redemption 100.0000 ....uuw fornmmmiiiiii foeeeens 354,444 |........... 354,444 |........... 354,444 |........... BT O S A R R A 354,444 | e e o 8,844 |. 04/01/2039 . [2.CPL ....
TEXAS PETROLEUM PRIVATE PLACEMENT  7.131%
..872660-A*-6 | 11/30/44 ...ooooeiiiiiiii . 06/30/2026 . | Tax Free Exchange ................ |oeeeevvvrvnnnnnnnns fonnnnnns 239,870 |oveeerenns 327,730 foerrnnnns 239,870 [........... 247,501 [ovviiiiiiiis oo 77,399 |........ 88,886 |....... (AR 70 1 PO N R ) O P N 3,462 |. 11/30/2044 . |3.B PL ....
TEXAS PETROLEUM PRIVATE PLACEMENT  7.131%
..872660-A*-6 | 11/30/44 ...ooovviiiiiiii . 06/30/2026 . | Adjustment ... [ fo e [ L e e 782 VN O LI O Y U N (667,912) |...... (667,912) |..coeeeeeeeeeees . 11/30/2044 . (3.B PL ....
ALTERA INFRASTR SR SEC SER B 7.320%
..G0226%-AB-7 | 06/21/40 eoovviiiiiiiiiiii . 04/30/2026 . | Redemption 100.0000 ....... . 05/21/2040 . |2.CPL ....
ALTERA INFRASTR SR SEC SER B 7.320%
..G0226%-AB-7 | 06/21/40 ooovvviiiiiiiiiii . 06/05/2026 . | Redemption 100.0000 ....... . 05/21/2040 . [2.C Z .....
..630934#-AA-2 | GLOBAL PORTS SEC SER A 7.870% 03/31/40 .... |. 06/30/2026 . |Redemption 100.0000 ....... . 03/31/2040 . |2.CPL ..

0069999999. Subtotal - issuer credit obligations - project fina

nce bonds issued by operat

ing entities

(unaffiliated) 3,373,035 3,498,018 3,398,223 723,075 88,886 634,189 3,368,356 (727,288) (727,288) XXX XXX
..02005N-CA-6 | Ally Financial Inc. SR NT  5.548% 07/31/33 |. 05/28/2026 . |MORGAN STANEY & CAPITAL SVCS .. |...coocvrieeeeninn [oernnn.. 990,670 ... 1,000,000 |........ 1,001,600 |........1,001,600 |.... e (28) | e (28) | e 1,001,574 |.. .(10,904) |....... (10,904) . 07/31/2033 . |2.C FE ...
..02079K-AY-3 | ALPHABET INC SR NT ~ 4.700% 11/15/36 ......... . 05/11/2026 . [J P MORGAN SECURITIES INC ..5,000,000 ..4,993,200 |. . 4,993,291 . 254 |. . 4,993,545 . (91,195) | (91,195) |.. . 11/15/2035 . [1.C FE ...
..023608-AJ-1 | AMEREN CORPORATION SR NT  3.500% 01/15/31 .. |. 06/02/2026 . |WELLS FARGO BANK N.A. ..... 10,000,000 ..9,976,300 |. .9,988,012 |. . 926 |. .9,988,938 (531,438) [...... (531,438) |.. . 01/15/2031 . [2.A FE ...
..036752-BD-4 | ELEVANCE HEALTH INC SR NT  5.200% 02/15/35 |. 06/01/2026 . |J P MORGAN SECURITIES INC ..1,750,000 ..1,781,815 |. 1,781,466 |. (1,126) .1,780,340 . (27,925) | (27,925) |.. . 02/15/2035 . [2.A FE ...
..036752-BK-8 | ELEVANCE HEALTH INC SR NT ~ 5.000% 01/15/36 |. 05/11/2026 . |CITIGROUP SECURITIES INC ....... |oeeeerivreeneeniinn [oeren.. 984,570 .. 1,000,000 994,140 |...........994,204 |.... 162 ....994,365 |.. ...(9,795) |.........(9,795) . 01/15/2036 . [2.A FE ...

BANK OF AVERICA CORPORATION SR NT ~ 3.705%
..06051G-GL-7 | 04/24/28 .......ooviiiiiiiiiiiiiiiii . 05/11/2026 . [BANK OF AMERICA NA ....coooiviins Jooniiiiiineeiiins | 9,935,200 |...... 10,000,000 |...... 10,000,000 |...... 10,000,000 |....eevreeeicin foeremminninnnns fonrnineeiiiiin oo o s 10,000,000 |...evvveeieeiin fereenne (64,800) |....... (64,800) . 04/24/2028 . 1.G FE ...
BANK OF AVERICA CORPORATION SUB  2.482%
..06051G-KC-2 | 09/21/36 «.eoovvvvveeeeeiiiiiieeeeeiieeee e . 05/11/2026 . [BANK OF AMERICA NA ............... P [P 1,001,087 |........ 1,150,000 |........ 1,000,063 |........ 1,001,805 |...coevveriiiss ferreennnnnd,058 oniiiiiiiiiiis o 4,058 s | 1,005,863 |.. .. (4,776) |........ (4,776) . 09/21/2036 . |2.A FE
..100743-AL-7 | NATIONAL GRID SR NT 144A  3.001% 08/01/29 . |. 05/15/2026 . |DEUTSCHE BANK SECURITIES INC .. |....ceeevveeeeeenn |oeees 4,722,600 |........ 5,000,000 |........ 5,000,000 |........5,000,000 f...eeeeeeeeinne Jooeeeiiieeeeees foveieeeeeiis e o e, 5,000,000 |.. (277,400) |...... (277,400) . 08/01/2029 . |2.A FE
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BRUNSIICK CORPORATION/DE SR NT  2.400%
L 117043-AT-6 [ 08/18/31 v . 06/08/2026 . | MORGAN STANEY & CAPITAL SVCS .. |oevevrvvvevvnnnnnnns foenns 1,690,377 |........ 1,950,000 |........ 1,026,352 |........ RSP .40 R O O R RN 1,925,352 [ooovvvviiiinnns founnns (234,975) |...... (234,975) |...covvnenn 37,830 |. 08/18/2031 .|2.C FE ....
BUNGE LTD FINANCE CORP CO GUARNT  5.150%
..120568-BR-0 |08/04/35 ... . 06/10/2026 . | BARCLAYS CAPITAL INC ...ovvvvvvnn fovenereevnnnnnennes [ 4,210,645 ...l 4,250,000 |........ 4,294,583 |........ 4,204,228 |.... L (1,541) (L) | [ 4,292,687 |. . (82,042) |....... (82,042) . 08/04/2035 . |2.A FE ..
..126408-HZ-9 | CSX CORPORAT .050¢% ... |- 05/18/2026 . | GOLDMAN SACHS & CO .... ..3,750,000 .. 3,805,200 |. .3,804,663 |. (1,803) |. . (1,808) N .3,802,860 . (78,585) |. (78,585) [.. . 06/15/2035 . |1.G FE ..
..127097-AM-5 | COTERRA ENERGY INC SR NT ~ 5.400% 02/15/35 .. |. 05/19/2026 . |ROYAL BANK OF CANADA . ..5,000,000 ..4,976,850 |. 4,979,374 |. L677 |. .. 677 .4,980,051 2,299 |. .2,299 |.. . 02/15/2035 . |2.B FE ..
..14149Y-BS-6 | CARDINAL HEALTH INC SR NT  5.350% 11/15/34 |. 05/01/2026 . |DEUTSCHE BANK SECURITIES INC . 400,000 . ..410,844 |. (345) |. . (345) . (4,771) | . (4,771)|.. . 11/15/2034 . |2.B FE ..
.. 174610-BH-7 |CITIZENS BANK NA/RI SR NT  5.718% 07/23/32 |. 04/30/2026 . [ GOLDMAN SACHS & CO ............... ..1,000,000 .1,041,599 |.... ... (2,165) . . (2,165) [... .. (8,704) |........ (8,704) . 07/23/2032 . |2.A FE ..
COLONIAL ENTERPRISES INC GU  3.250% 05/15/30
2 195650-AA-8 | .evrenieeeei . 05/20/2026 . |MIZUHO SECURITIES USA INC ...... |oeeeeevrriinnnnnnns fonnnnd 6,529,530 |........ 7,000,000 |........ 6,996,430 |........ 6,998,322 [.....ccevvvnnns forriiiiinnns JECIC I R AR IS O M 6,998,461 |...oovvvvivinnnn ovennn (468,931) |...... (468,931) |........... 117,542 |. 05/15/2030 . |2.C FE ....
Columbia Pipelines Holding Com SR NT 144A
..19828A-AC-1 [5.681% 01/15/34 ..oevvvriiiiiiiiiiiiiiiieeee . 06/01/2026 . | MORGAN STANEY & CAPITAL SVCS .. |oeeuvrvvvvrvnnnninns forreneens 820,208 |.......... 800,000 |........... 825,000 |evvuunnnns 824,658 |......cooeeeeen forreen (1,000) oo o (1,001) [oeiiiiiiiiins o 823,567 |.eevvniiiiiiiinn Jovinnnnns (3,359) |....nnnnn (3,359) [..oevvvnnnnn 40,019 |. 01/15/2034 . |2.B FE ....
COLUMBIA PIPELINES OPCO SR NT 144A  6.036%
. 19828T-AB-2 [ 11/15/33 ovveeiiiiiiiiinieeici e . 06/25/2026 . | BARCLAYS CAPITAL INC ..eevvvvvvnn Jovnnnnvereinninnnes foreeneens 525,905 |.......... 500,000 |........... 532,675 |....cevnnnn 532,149 |oieiiiiiiiins s (1,700) foneeviininenns forenees [ (00 O 530,448 .ooiiiiiiiiines foeenns (4,543)|......... (4,543) [...covvnnnnn 18,527 |. 11/15/2033 . |2.A FE ....
COMCAST CORPORATION GUARNT  4.250% 10/15/30
.. 20030N-CU-3 . |- 05/18/2026 . [BNP PARIBAS SECURITIES CORP .... |eevvuunrerrvvnnnnns ounnn 14,712,600 |....... 15,000,000 |....... 14,991,450 |....... 14,996,180 [ovvvvvvvvvinnnns fovveneeeeenn 275 [eiiiiiiiiiiins fooeeieeenn 275 [oiiiiiiiiiiins o 14,996,454 |.. (283,854) ...378,958 |. 10/15/2030 . |1.G FE .
..200340-AT-4 | COMERICA INC SR NT  4.000% 02/01/29 . . 06/10/2026 . | Tax Free Exchange ..........ccccee |oveerreeeemnninnnene forens 11,008,358 |...... 11,000,000 |....... 10,993,120 |....... 10,997,090 [oveeneeeeemnnnns foeeeeeeen 268 [eeiiiiiiiiiies e 268 [ s 10,997,358 |.. .. 11,000 |........ 11,000 .. 377,667 |. 02/01/2029 . |2.A FE .
CONSTELLATION BRANDS INC SR NT ~ 4.900%
..21036P-BP-2 |05/01/33 ... . 06/25/2026 . | BARCLAYS CAPITAL INC .... .. 743,078 .... 150,000 752,738 |...........752,690 |.... .752,541 .(9,463) [.........(9,463) . 05/01/2033 . |2.B FE
DIAMONDBACK
L 25278X-AZ-2 [04/18/34 .oeeeeeeeee e . 06/05/2026 . | MORGAN STANEY & CAPITAL SVCS .. |oeeeueeeeemrninnee foens 1,217,472 |........ 1,200,000 |........ 1,222,104 |........ 1,221,780 [oceeeeeiiiiaes o (DT IO T (931) |oeeeeeneeeeeenn feeeennnn 1,220,849 |oovvveiieieeen [oeeeene (3,377) |oveennnn (3,377) |eeeennns 41,400 |. 04/18/2034 . |2.B FE
Discovery Communications LLC CO GUARNT SER *
..25470D-BY-4 [5.000% 09/20/37 ...evueieeemenaeeeeeenneee e . 05/29/2026 . | Tax Free Exchange ..........ccccee |oooereeemmnninnnee foeees 4,794,011 |........ 5,000,000 |........ 4,769,493 |........ 4,775,905 |oeeeveeiniieeeee foeeeennnns 5,607 [oeeeeeeernniins e 5,607 |oeeeeeeeeeenae erennns 4,781,511 | s 12,500 |...en... 12,500 |........... 172,917 |. 09/20/2037 . |3.B FE
DUKE ENERGY CORPORATION 1ST MTG ~ 5.050%
.. 264420-AU-8 [ 03/15/35 ..eeereieieeeei e . 06/09/2026 . | BANK OF AMERICA NA .....ccomemeies Joummeeeeeemnnieeee feeens 1,193,196 |........ 1,200,000 |........ 1,222,320 |........ 1,222,046 |eeveeieeeeennn eenninns (835) |+eveeennaeeeeenn eeemnins (835) |+eeveennnreeenn foeeennnn 1,221,211 | s (28,015) |....... (28,015) [ceuuneenee 44,608 |. 03/15/2035 . |1.F FE .
DUKE ENERGY CORPORATION 1ST MTG SER DDDD
.. 26443T-AG-1 [4.950% 03/15/36 ...eevvvmmeeeermnnaeeeeennieees . 04/24/2026 . |BANK OF AMERICA NA .....ccovmeeies |oemmneeeeennineee s 4,949,950 |........ 5,000,000 |........ 4,988,200 |..eeevenniiieernnnns Jerrnneeeeeeenns e 131 [ o 131 [ s 4,988,331 [..oooeenniieees [t (38,381) |....... (38,381) [ceuuanee 35,063 |. 03/15/2036 . |1.F Z .....
DUQUESNE LIGHT HOLDINGS INC SR NT 144A
..266233-AG-0 [3.616% 08/01/27 ...coeeeeeeneeeeeeeeiaeeeeeenennns . 04/29/2026 . | MORGAN STANEY & CAPITAL SVCS .. |.eeeeeevnenneeeee [orrennn4,939,500 |........ 5,000,000 |........ 5,000,000 |-........5,000,000 [-.ceeeeemmmninns fooeeeeemniee oo e e s 5,000,000 |.. . (60,500) |....... (60,500) . 08/01/2027 . |2.C FE ..
..29273V-AY-6 |ENERGY TRANSFER LP SR NT ~ 5.550% 05/15/34 .. |. 05/11/2026 . |J P MORGAN SECURITIES INC ...... |oeeeeerrevrnnnnnnnns [....2,245,804 |........ 2,200,000 |........ 2,254,252 ..o 2,253,482 [oeeiiiiiiiins oo (1,931) e e (1,93 [ [ 2,251,551 .. (5,747) |........ (5,747) . 05/15/2034 . |2.B FE ..
EVERGY METRO GENL REF MORT  5.400% 04/01/34
+.30037D-AD=7 | eerruneeieiiiie e . 06/25/2026 . | BARCLAYS CAPITAL INC .... .... 600,000 626,262 |.... ...(1,203) |. .624,565 |.. (10,303) . 04/01/2034 . |1.F FE ..
..30037D-AE-5 |EVERGY METRO 1ST MTG ~ 5.125% 08/15/35 ...... . 06/25/2026 . | BARCLAYS CAPITAL INC .... .... 600,000 607,542 |.... (283) |. 607,191 (11,457) . 08/15/2035 . |1.F FE ..
EXXON MOBIL CORPORATION SR NT ~ 4.227%
..302316-BF-8 |03/19/40 ... . 06/25/2026 . | BARCLAYS CAPITAL INC . ..2,250,000 ..2,061,338 |. 2,062,794 |.. 4,493 | N .2,067,288 . (34,300) |....... (34,300) |.. . 03/19/2040 . |1.D FE ..
..30303\-AD-4 | META PLATFO! . . |- 05/27/2026 . | GOLDMAN SACHS & CO ...oovvvvvvvvnn fooeevvvvvvnnnnnnnnns oo 4,857,450 [.....oee 5,000,000 |........ 4,999,100 |........ 4,999,135 |.... e 108 | e 108 s s 4,999,238 |.. (141,788) |...... (141,788) . 11/15/2035 . |1.D FE ..
FIDELITY NATL FINANCIAL CO GUARNT  2.450%
L. 31620R-AK-1 [ 03/15/31 ovvveniiiiiiiiin i . 06/25/2026 . | BARCLAYS CAPITAL INC .... ..665,010 .... 150,000 666,256 [....ooiiiiiiiins feeninens 6,934 | ...6, 673,190 |.. .. (8,180) |........ (8,180) . 03/15/2031 . |2.B FE ..
..341081-EV-5 |NEXTERA ENERGY 1ST MTG  5.650% 02/01/37 .... |. 06/25/2026 . |BARCLAYS CAPITAL INC . .. 473,283 . ..480,439 |.. (1,009) |- . (1,009) .479,430 (6,147) |. . (6,147) |.. . 02/01/2037 . |1.E FE ..
FORTUNE BRANDS HOME & SEC INC SR NT  3.250%
.. 34964C-AE-6 [ 09/15/29 ...eerriiiieiieie e . 06/04/2026 . | ELLS FARGO BANK N.A. .. . 4,991,560 |.... . (2,627) ... (248,010) |...... (248,010) . 09/15/2029 . |2.B FE ..
..361448-BG-7 | GATX CORPORATION SR NT  1.900% 06/01/31 . 06/25/2026 . | BARCLAYS CAPITAL INC . . 500,000 . . (5,698) [.. . 06/01/2031 . |2.A FE ..
..361448-Bl-4 | GATX CORPORATION SR NT  6.050% 03/15/34 .... |. 06/25/2026 . |BARCLAYS CAPITAL INC .... .... 800,000 (11,030) . 03/15/2034 . |2.A FE ..
ALLY FINANCIAL INC CO GUARNT SER *  8.000%
. 36186C-BY-8 [ 11/01/31 oo . 06/09/2026 . | GOLDMAN SACHS & CO ...eevvvuneeee Joummmneeeeemnnnnnnes feeeeee... 553,845 [l 500,000 |...........568,475 |........... 566,951 [..oevvereniaenee foreeees (4,366) |-cevvnneeeeennn Joeennnnn (4,366) |cevvnnaeeeeennn eewnnnnnnn 562,585 |oeeeeiiiiiiiies [eennnnn. (8,740) | (8,740) [c.eeneeene 24,333 |. 11/01/2031 . [2.C FE
GENERAL DYNAMICS CORPORATION CO GUARNT
..369550-BR-8 [4.950% 08/15/35 ...cevvrnnieeeiiniie e . 06/09/2026 . |HSBC SECURITIES USA INC ...coeeee |oummmneeeemniineee fens 3,187,648 |........ 3,200,000 3,258,578 |.oeevveieeieeen feeeennnnn (2,099) |eeveneeeeeenn Jenenns (2,099) |+eeveeeeieeennn oeennnn 3,256,478 |oeeeeieeeiies e (68,830) |....... (68,830) [-vvvunnnnes 129,800 |. 08/15/2035 . |1.F FE ..
..372460-AC-9 |GENUINE PARTS CO SR NT  2.750% 02/01/32 .... |. 05/11/2026 . |BARCLAYS CAPITAL INC . . 178, vevennnn. 200,000 . 176,366 |.... RN 1,217 |. e 1,217 eeeeen. (3,761) ). (3,761) .. 4,293 |. 02/01/2032 . |2.C FE ..
..372460-AD-7 |GENUINE PARTS CO SR NT  6.875% 11/01/33 .... |. 05/01/2026 . |U.S. BANCORP ...... . 500,000 ..553,125 |. .(1,955) | ..(1,955) (9,061) . (9,061) [.. 17,474 |. 11/01/2033 . |2.C FE ..
..37940X-AB-8 | GLOBAL PAYMENTS INC SR NT ~ 3.200% 08/15/29 |. 05/20/2026 . |BANK OF AMERICA NA .......coevvves foovivrnnnnnniiiiinn |1000009,419,500 ... 10,000,000 9,987,494 |.... . (569,256) |...... (569,256) 245,333 |. 08/15/2029 . |2.C FE ..
GRAPHIC PACKAGING HOLDING CO SR SE  1.512%
..38869P-AP-9 [04/15/26 ...oovvviiiiiiiiiiiieinna .. |- 04/15/2026 . |Maturity . 7,000,000 ..7,000,000 .7,000,000 |.... N . . . 04/15/2026 . |2.C FE ..
..40434L-AN-5_[HP INC SR NT  5.500% 01/15/33 . 05/28/2026 . |HSBC SECURITIES USA INC ... .. 767,018 .... 150,000 .. 773,512 |.... .. (1,195) [. . (1,195) |... L 172,317 . . 01/15/2033 . |2.B FE ..
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..40434L-AS-4 [HP INC SR NT  6.100% 04/25/35 ......ccvvvuennns . 06/10/2026 . | WELLS FARGO BANK N.A. .oeorvmiis |oemmeeeeeeniieee fenns 3,356,352 |........ 3,200,000 |........ 3,376,000 |........ 3,373,713 |oeeeeiiiieeieeen foeeeennn (8,628) | |oeeennn (8,628) | eeeeenn 3,367,086 |ecevvuiieeennn [eeeennn (10,734) |....... (10,734) |ovveeennnee 122,542 |. 04/25/2035 . [2.B FE ....
The Hartford Financial Service SR NT ~ 2.800%
L 416515-BE-3 [08/19/29 ...oeeieeeieeie e . 05/07/2026 . |BANK OF AMERICA NA ... U 4,744,100 |........ 5,000,000 |........ 4,984,000 |........4,993,689 |..eeeiiiiiirnnns Joerneeeeeee 578 | o 578 s s 4,994,267 |.. (250,167) |...... (250,167) . 08/19/2029 . |1.G FE .
..428291-AN-8 |HEXCEL CORPORATION SR NT ~ 4.200% 02/15/27 .. |. 05/28/2026 . |Call 100.0860 .. 1,000,860 ..1,000,000 ..1,029,760 |. .1,010,957 |.. A .1,010,957 . (10,957) |....... (10,957) |.. . 02/15/2027 . |3.A FE ..
HONEYWELL INTERNATIONAL INC SR NT  5.000%
..438516-CS-3 | 03/01/35 . 06/25/2026 . | BARCLAYS CAPITAL INC .... 600,000 .... 608,79 |...........608,695 |.... ....608,33% |.. ...(5,563) |.........(5,563) . 03/01/2035 . |1.F FE ....
..443510-AL-6 |HUBBELL INC SR NT ~ 4.800% 11/15/35 .. . 05/29/2026 . | CITIGROUP SECURITIES INC ..2,500,000 ..2,478,275 |. . 2,478,500 |. N . 2,479,218 . (51,243) |. (51,243) |.. . 11/15/2035 . |2.A FE ....
..458140-AU-4 | INTEL CORPORATION SR NT ~ 2.600% 05/19/26 ... |. 05/19/2026 . |Maturity ........ccooevvvvvnininenns foeeneneiinnnnnnnees [0 1,000,000 |........ 1,000,000 |........ 1,002,550 |........1,000,051 [ocooiiviinnins foonneveennns (51) [ oo (O [ [ 1,000,000 |.. .. . 05/19/2026 . |2.B FE
INTL FLAVORS & FRAGRANCES SR NT  2.300%
..459506-A0-4 [ 11/01/30 ..ovvviiiiiiiiiiiiie e . 05/07/2026 . | MORGAN STANEY & CAPITAL SVCS .. |oeeuvrvvrvevnnnnnnns foens 8,974,700 |...... 10,000,000 |........ 9,999,800 |........ 9,999,967 [.ooiiviiiniinns forriiiiiis /2 PO RN /2 PO RN 9,999,970 [......ccvvnnnnns ... (1,025,270) |... (1,025,270) . 11/01/2030 . |2.C FE ....
ALLIANT ENERGY CORPORATION SR NT  5.600%
L 461070-AX-2 [06/29/35 .oevvveiiiiiiii e . 06/25/2026 . | BARCLAYS CAPITAL INC ..eevvvvvvnn Jovnenrericiininnnns forneneens 308,436 |[.......... 300,000 |......eeen. 312,402 |........... 312,276 [.oovvvevnnennes foeeeiinnnns [£510 D PO [£511 D PO R 311,765 |evvveiiiiiiin Jovvnnnnns (3,329) |....nnnnn (3,329) . 06/29/2035 . |2.A FE ...
IROQUOIS GAS TRANSMISSION SR NT 144A  6.100%
.. 463556-AD-2 [ 10/31/27 evvvniiiiiiiiiiiiiiii . 04/30/2026 . | Redemption 100.0000 ....... foereiiiiiiiiiiiiins e 235,203 |........... 235,293 |oeeennnnns 235,293 |oeeunnnnne A T R N N N AR N 235,293 . 10/31/2027 . |2.A FE ....
KKR GROUP FIN CO Il VI LLC CO GUARN  3.750%
. 48252A-AA-9 | 07/01/29 ..eevviiiiiiiiiiiiiii e .. |- 06/10/2026 . |J P MORGAN SECURITIES INC .... 963,540 |[........ 1,000,000 |........ 1,055,550 |........1,021,034 |.... ... (2,768) | L (2,768) [cuveiiiiiiiis s 1,018,267 |.. . 07/01/2029 . |1.F FE .
..49337\-AJ-9 [NATIONAL GRID SR NT  5.803% 04/01/35 ........ |- 06/25/2026 . |BARCLAYS CAPITAL INC .... 1,045,640 |........ 1,000,000 |........ 1,045,140 |........ 1,044,578 |.... .. (1,812) . (1,812) [ s 1,042,766 |.. . 04/01/2035 . |2.B FE .
LOWE'S COMPANIES INC SR NT  5.125% 11/15/41
L 548661-CU-9 | evvenniiiiiiiiiii i . 06/25/2026 . | BARCLAYS CAPITAL INC ..eeeevveenn Jovmmneeeeemniieeee foeees 6,627,880 |........ 7,000,000 |........ 6,995,800 |........ 6,997,039 |.oeeeiiiiiiiieee foeeeeniind (CIV I ORI TR (S0 IR 6,997,099 [....coovniiiees foens (369,219) |...... (369,219) |..cevvnnnn 220,233 |. 11/15/2041 . [2.A FE ....
MAS RNG HOLDCO LLC SEC SER B 4.150%
L.57456#-AB-1 [ 12/31/39 eeereieeeeiee e . 06/20/2026 . | Redemption 100.0000 ....cen forreeeeiiiiiieeein e 344,212 |eeeeennnns 344,212 |oeeeennnens 344,212 |oeeeennnnns 330,849 [..oeevviiiiiieen foeeeennnn 13,364 |oeeveeiieeeinns s 13,364 |eeveeiieieeenn eennns 344,212 oo oo e s 7,137 |. 12/31/2039 . |2.C PL ....
MONDELEZ INTERNATIONAL INC SR NT ~ 4.125%
..609207-AM=7 [ 05/07/28 ....eeeeeeeeeeeeeeeeeee e . 05/20/2026 . | WELLS FARGO BANK N.A. ..oeoovmiis |oemmeeeeeenineee [ 9,925,600 |...... 10,000,000 |........ 9,902,200 |........ 9,973,267 |.eeeeereiieeeeee foeeeennnnn 4,211 | s 4,211 | eeeennnn 9,977 477 |veeeieeeeeenn |oeeeeee (51,877) |....... (51,877) |ovveennnnes 222,292 |. 05/07/2028 . (2.B FE ....
NATIONAL RURAL UTILITIES COOP NATIONAL RURAL
..637432-MS-1 [UTIL COOP COLLA  4.023% 11/01/32 ............. . 06/01/2026 . | WELLS FARGO BANK N.A. .oeovvmiis |oemmeeeeeenieeee feens 5,330,591 |........ 5,569,000 |........ 5,568,053 |........ 5,568,669 |.....coeveieieer foeeeemnnnns L1 U A, L1 U R 5,568,687 |..cevuieeeeennn |oeennn (238,095) |...... (238,095) |.....ce..nn 131,313 |. 11/01/2032 . |1.E FE ....
NEW CARDINALS STADIUM LLC SR S  6.180%
..643188-AA-9 [ 06/30/32 .eveeeeeeeeeee e . 06/30/2026 . | Redemption 100.0000 . 209,174 209,174 |...........209,174 |.... .209,174 |.. . 06/30/2032 . |1.G PL .
..649840-CW-3 | IBERDROLA SA SR NT 144A  5.300% 08/15/34 ... |. 06/25/2026 . [BARCLAYS CAPITAL INC .... 600,000 613,884 |.......... 613,711 613,087 |.. . 08/15/2034 . |1.G FE .
NEWMONT MINING CORPORATION SR NT ~ 2.800%
..651639-AX-4 [10/01/29 ...oeviiiiiiiiiiiiiiii . 06/01/2026 . | BARCLAYS CAPITAL INC ..eevvvvvvnn Jovnnnerreinniinnns foenens 4,838,761 |........ 5,110,000 |........ 5,022,875 |........ 5,074,030 |....coveerinnnn oerennnnnn 3,804 | 3,804 | 5,077,834 . 10/01/2029 . |2.A FE ....
NEWMONT / NEWCREST FIN CO GUARNT  5.350%
..65163L-AR-0 [03/15/34 . .ivrvieiiiiiiiii i . 05/29/2026 . | CITIGROUP SECURITIES INC ....cce |ovvennvvrrvinnnnnns foens 1,031,050 |........ 1,000,000 |........ 1,043,510 |........ I ZC28 T R RO (- < 1) AR IO (o I < 1) I AU A, 1,041,016 . 03/15/2034 .
..65473P-AJ-4 [NISOURCE INC SR NT ~ 3.600% 05/01/30 ......... . 05/19/2026 . | BARCLAYS CAPITAL INC .... U U 6,681,920 |........ 7,000,000 |........ 6,974,170 |........6,987,7% |.... s 1,008 [ s 6,988,797 |.. (306,877) |.... . 05/01/2030 .
..67021C-AL-1 [NSTAR ELECTRIC SR NT  2.700% 06/01/26 . . 06/01/2026 . |Maturity .......ccccennns . . 6,650,000 ..6,650,000 ..6,789,384 |. . 6,652,433 |. .(2,433) | ..(2,433) .6,650,000 [ooviviiiiiiinns foreiiiiiiiiinnns A . . 06/01/2026 .
..67021C-All-7 | EVERSOURCE ENERGY SR NT ~ 5.200% 03/01/35 ... |. 05/18/2026 . |J P MORGAN SECURITIES INC ...... PR FOPR 3,980,480 |........ 4,000,000 |........ 4,078,880 |........ .. (2,517) |. . (2,517) |... 4,075,425 |.. . (94,945) |....... (94,945) . 03/01/2035 .
OHIO VALLEY ELECTRIC CORP SR NT SER 200
..677730-A@-2 |6.500% 06/15/40 ..... . 06/15/2026 . |Redemption 100.0000 . 26,508 26,508 26,508 |. 26,508 |. 26,508 o | 862 |. 06/15/2040 .
..682680-BL-6 |ONEOK INC CO GUARNT ~ 6.050% 09/01/33 . 06/25/2026 . | BARCLAYS CAPITAL INC . .. 524,310 . 500,000 ..529,655 |. ..529,172 |. .527,610 (3,300) | . (8,300) |.. 24,788 |. 09/01/2033 .
..682680-DC-4 |ONEOK INC CO GUARNT  5.400% 10/15/35 ... . 06/02/2026 . | GOLDMAN SACHS & CO .... 2,701,593 ..2,700,000 ..2,709,882 |. .2,709,882 |. . 2,709,844 (8,251) | . (8,251) [.. 117,855 |. 10/15/2035 .
..68389X-BH-7 | ORACLE CORPORATION SR NT  3.850% 07/15/36 .. |. 05/28/2026 . |BARCLAYS CAPITAL INC . . 4,168,700 ..5,000,000 ..4,999,250 |. . 4,999,582 |. . 4,999,595 (830,895) |. (830,895) |.. 167,903 |. 07/15/2036 .
..68389X-DA-0 | ORACLE CORPORATION SR NT ~ 5.500% 08/03/35 .. |. 06/25/2026 . |BARCLAYS CAPITAL INC ...ccevvvenn fooreeeimmiiiiieeens oo 9,601,100 |...... 10,000,000 |........ 9,998,400 |........ 9,998,506 |.... 9,998,564 |.....covvueeeee foenns (397,464) |...... (397,464) |..... ...493,472 |. 08/03/2035 .
PACKAGING CORP OF AMERICA SR NT ~ 3.000%
..695156-AU-3 [ 12/15/29 ..eoereiiiieiiee e . 05/21/2026 . | WELLS FARGO BANK N.A. ..eoovmeis Joummneeeeemniieeee feens 9,441,000 |...... 10,000,000 |........ 9,986,900 |........ 9,994,447 |oooeiiiiiiiiiies feeeieeens L1 (I PO R L2 (1 PO 9,994,962 |...oieeeennins fennnnn (553,962) |...... (553,962) |........... 130,833 |. 12/15/2029 . |2.A FE ....
PEPSICO INC SR NT SER 1057  5.500% 05/15/35
.. 713448-EH-7 . |- 06/25/2026 . |BARCLAYS CAPITAL INC ..eovveueeee Joeeemmnineeeeenis Jeeneen 1,630,640 |........ 1,600,000 |........ 1,688,583 |........ 1,659,266 |....cceeuveereee [oeeeennnn(2,438) [ooveininiiiiien Joeeennn(2,438) | e 1,656,828 |.. (26,188) . 05/15/2035 . |1.E FE .
..717081-DT-7 [PFIZER INC SR NT ~ 5.600% 09/15/40 . . 06/25/2026 . | BARCLAYS CAPITAL INC ..eevvvvvvnn Jovnnnnvrreinnnnnnns foenens 1,029,110 |........ 1,000,000 |........ 1,032,158 |.... (G741 AU RN |74 | EPRRP RPN 1,023,230 |.. ...5,880 . 09/15/2040 . |1.F FE .
PHILIPS MORRIS INTERNATIONAL SR NT
LT18172-EA-3 [ 10/29/35 i . 06/08/2026 . | BANK OF AMERICA NA .....cccevvvns |ovmmnnirriinnnnnes fonnnns 2,818,342 |........ 2,950,000 |........ 2,868,285 |........2,869,287 |.ceovrrviiinnn o 2,848 | e 2,848 e e 2,872,135 [ooiiiiiiiinnns [ (53,793) |....... (53,793) . 10/29/2035 . |1.F FE ....
..718547-AY-8 |PHILLIPS 66 CO GUARNT  4.950% 03/15/35 ...... . 06/25/2026 . | BARCLAYS CAPITAL INC U [ . eeennnn.. 150,000 .. 741,585 |.... . . (1,125) |........ (1,125) . 03/15/2035 . |2.A FE ....
..731020-AA-4 | CONOCOPHILLIPS 144A  5.951% 05/10/37 ........ . 05/10/2026 . | Redemption 100.0000 . 259,110 259,110 |.... . . 05/10/2037 . |1.F FE
REGENERON PHARMACEUTICALS INC SR NT ~ 1.750%
.. 75886F-AE-7 [09/15/30 .ivvvunniiiiiiiiiiiiiiiie s . 06/01/2026 . | MORGAN STANEY & CAPITAL SVCS .. |oeeevrirvrvvvnnnnnne foonnns 8,843,300 |...... 10,000,000 |........ 9,989,800 |........ 9,995,061 |...ccvvviiiiiinn foovennnnnnns A1 | v L4 I AP FPTTTITN 9,995,482 |...oiiiiiinnnn ... (1,152,182) )... (1,152,182) . 09/15/2030 . |2.A FE ....
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ROPER TECHNOLOGIES INC SR NT  2.950%
L TT6743-AG-1 [09/15/29 ivvviiiiiiiiiiie e . 04/30/2026 . | J P MORGAN SECURITIES INC ...... |oeeeerevrevinnnnnnes foenns 9,462,700 |...... 10,000,000 |........ 9,978,300 |........ 9,991,323 [oooviiiiiiiinns forriiiiinnns A2 U R A2 R RN 9,992,057 |[..ccevvvveeenns foenns (529,357) 185,194 |. 09/15/2029 . |2.A FE ....
ROYALTY PHARMA PLC SR NT 144A  2.200%
..78081B-AK-9 |09/02/30 ... . 05/04/2026 . | MORGAN STANEY & CAPITAL SVCS .. |oeeevrvvvvrvnnnnnnns foenns 9,009,200 |...... 10,000,000 |........ 9,794,512 |........9,888,745 |......ccooevvinn |ooreennnnn 7,680 [ooviiniiiiiiin Joeeeennnnn 7,680 v e 9,896,425 [.....covvneeees foenns (887,225) ...148,500 [. 09/02/2030 . [2.B FE ....
SCHLUMBERGE
..806851-AH-4 |05/01/29 ... . 05/26/2026 . |J P MORGAN SECURITIES INC ...... |oeeeenvrriinnnnnnes fonnnnd 9,935,100 |...... 10,000,000 |........ 9,993,200 |........ 9,997,673 |.oovviiiiiiiiinn oeeeininns P U E P U EN 9,997,936 [.....covvvneeeen foernns (62,836) |....... (62,836) [.vvvnnnnnne 246,056 |. 05/01/2029 . |1.G FE ....
The Sherwin-Williams Company SR NT  4.800%
..824348-BT-2 [09/01/31 .ovveviiiiiiiiiiiiiiiiie e . 06/25/2026 . | BARCLAYS CAPITAL INC ..eevvvvvvnn Jovnnnnvrrrninnnnnes foenes 1,003,030 |........ 1,000,000 |........ 1,020,420 |........ 1,019,951 |oiiiiiiinns Jovnennnns (1,535) |veveeeiiiiinn Jovninnnns (1,535) |ovvvvenniiiiinn oveeennn 1,018,416 [.oooveevnnneens foenns (15,386) |....... (15,386) [cvvvnnee 39,333 |. 09/01/2031 . [2.B FE ..
..832696-AM-0 | JM SMUCKER CO GUARNT  4.250% 03/15/35 ....... . 06/04/2026 . | CITIGROUP SECURITIES INC ....... .. 231,798 |........... 250,000 |... ceeennnn 236,025 ... .. . .. . eeeennnn.. 236,549 .. e (4,751) | (4,751) . 03/15/2035 . |2.B FE ..
..835495-AL-6 | SONOCO PRODUCTS CO SR NT ~ 3.125% 05/01/30 .. |. 05/20/2026 . |MORGAN STANEY & CAPITAL SVCS .. |.... . 9,366,700 |...... 10,000,000 19,994,766 |.... .9,996,204 |.. (628,504) . 05/01/2030 . |2.C FE ..
SOUTHERN POWER CO SR NT SER B 4.900%
..843646-AY-6 [ 10/01/35 ..evvviiiiiiiiiiiiii . 06/25/2026 . | BARCLAYS CAPITAL INC ..eevvvvvvnn Jovnenrericiininnnns forneneens 243,020 |........... 250,000 |....ceeenns 246,618 |........... 246,666 |.....ooviiiiinn eiininnens L7 P R L7 PO R 246,808 |......covvieinn [orrinnne (3,788) . 10/01/2035 . |2.A FE ....
AMERICAN ELECTRIC POWER CO SR NT ~ 5.300%
..845437-BU-5 [04/01/33 .oevveiiiiiiiiinieeir . 06/09/2026 . | MORGAN STANEY & CAPITAL SVCS .. |oeevevvvrvvrnnnnnes fonnnns 1,268,913 |[........ 1,250,000 |........ 1,276,438 |........ 1,275,974 |ovvvvniiiiiiis e (1,362) |+evvvenniiiiinn ovvennnn (1,362) |+evvvenniiiiinn ovvnnnnn 1,274,612 | evennns (15,699) . 04/01/2033 . |2.A FE ....
SunTrust Bank SUNTR BANK SUB  3.300%
..86787G-AJ-1 [06/15/26 ..oovvnriiiiiiiiiiieiiii e . 05/15/2026 . [Maturity ......cooviiiiiiiiiniinnnns o o 5,000,000 |........ 5,000,000 |........ 4,875,550 |........ 4,994,082 ...ovivviininns foeenennens LR 1 O F 5,918 | e 5,000,000 [orereiivnnnns fooveriiiiiniins feeeeiiiiii e 82,500 |. 05/15/2026 . |1.G FE ....
Trademark Royal SR SEC NTS D 4.920%
..89255#-AA-9 [07/01/48 ....oiiiiiiiiiiiiiii e . 06/01/2026 . | Redemption 100.0000 ....... foereeiiiiiiiiiiiiinn i 14,905 [............ 14,905 |oooeeennnns 14,905 |ooveennnnns R O N ) MR LR 0T N R R RN 306 |. 07/01/2048 . |1.F PL ....
Truist Financial Corporation SR NT MTN DTD
..89788M-AN-2 |06/08/23  5.730% 06/08/27 ........evvvvvrnnnnns . 06/08/2026 . |Call 100.0000 .....cevvnnnees fooriiiiiiieii e 20,000,000 |....... 20,000,000 |....... 20,000,000 |....... 20,000,000 [oovrvviinnnnnns fooreriiiiiins [ [ [ [ 20,000,000 [oveenrirrirnnnns foeeneriiinies foreeneeeeiiiis o 604,700 |. 06/08/2027 . |1.G FE ....
Truist Financial Corporation SUB MTN DTD
..89788N-AA-8 [07/28/22  4.916% 07/28/33 ...ovvvvrviiiinnnnnnns . 04/20/2026 . | GOLDMAN SACHS & CO ..oovvvvnnnvens Jovnnnneeeiiininenns foreeneens 989,150 |........ 1,000,000 |...........997,980 |........... 998,079 [..oovvvvvenennes forriiiiinnns 121 [ s L2 I O R 998,200 |..cevvviniiiiinn [oreennns (9,080) |........ (9,050) |.evvvennnnne 35,914 |. 07/28/2033 . [2.A FE ....
UNISOURCE ENERGY CORPORATION SR NT  5.200%
..898813-AlI-0 [09/15/34 . oovvviiiiiiiiii . 06/25/2026 . | BARCLAYS CAPITAL INC .... ..201,878 .... 200,000 ..204,317 |.... 204,123 |.. ...(2,245) |........ . . 09/15/2034 . |1.G FE ....
..902494-AZ-6 | TYSON FOODS INC SR NT  4.875% 08/15/34 . 06/25/2026 . | BARCLAYS CAPITAL INC . .. 585,996 . 600,000 ..597,374 |. .597,513 L (11,517) . (11,517) |.. .25,269 |. 08/15/2034 . [2.B FE ....
..902494-BM-4 | TYSON FOODS INC SR NT  5.700% 03/15/34 ...... . 05/01/2026 . | CITIGROUP SECURITIES INC .. 3,113,520 ..3,000,000 3,142,389 |.... , 137,513 |.. . (23,993) |....... (23,993) .. 108,775 |. 03/15/2034 . [2.B FE
UNION PACIFIC CORPORATION SR NT  3.375%
..907818-EB-0 [02/01/35 .evvvniiiiiiiiiieiieii e . 06/25/2026 . | BARCLAYS CAPITAL INC ...ovvvvvvnn Jovnennverevnninnnns foenennn 222,950 f...........250,000 |...........225,845 |........... 226,173 s J0Z 1V R R 27 K R (4,263)|......... (4,263) . 02/01/2035 . |1.G FE ....
UNION PACIFIC CORPORATION SR NT ~ 4.375%
..907818-EV-6 |09/10/38 . 06/25/2026 . | BARCLAYS CAPITAL INC .... .9,804,088 |.... 5,562 (390,150) |...... (390, 150) . 09/10/2038 . |1.G FE ....
..91150H-JG-6 |US BANCORP SUB  4.967% 07/22/33 . . 06/25/2026 . | BARCLAYS CAPITAL INC .... ..250,337 |. . (17) (2,907) | . (2,907) |.. . 07/22/2033 . |1.G FE ....
..929160-BC-2 | VULCAN MATERIALS SR NT ~ 5.350% 12/01/34 .... |. 05/15/2026 . |CITIGROUP SECURITIES INC .. 2,422,812 |.... . (2,561) [... . (53,919) [....... (53,919) . 12/01/2034 . |2.A FE
WASTE CONNECTIONS INC SR NT  5.250% 09/01/35
OHO0BB-AJ-0 [ eeveeneeeeei e . 06/25/2026 . | BARCLAYS CAPITAL INC ..eevvvvvvnn Jovnnnnvereinninnnes foreeneens 253,303 |...oeennnns 250,000 |....ceeenns 258,045 |........... YA TE T AR RN (2o FU R (2oL R R 257,679 |eevvviiiiieeen [oeeeenns (4,376) |........ (4,376) |eevvnnnnnne 13,927 |. 09/01/2035 . |1.G FE ....
The Williams Companies Inc. SR NT  2.600%
..969457-BY-5 [03/15/31 ..evvvniiiiiiiiiiiiiii e . 05/21/2026 . |MIZUHO SECURITIES USA INC ...... |oveennvvreinnnnnnnns foens 9,019,100 |...... 10,000,000 |....... 10,097,300 |....... 10,054,958 |..oovvveiviiiinn Jovvennnn (4,087) |ovveviniiiiiins Jovvvnnnn (4,087) |oveviiniiiiiinn Jovenens 10,050,871 ... (1,031,771)|... (1,031,771) ...178,389 |. 03/15/2031 . [2.B FE
..98389B-AV-2 |Xcel Energy Inc. SR NT  4.000% 06/15/28 .... |. 06/02/2026 . |GOLDMAN SACHS & CO .....eovvvevnnn foeeeeemmniiiecenis oo 14,877,150 |....... 15,000,000 |....... 14,896,650 |....... 14,970,649 |eovvenieieeinn e 4,824 | | 4824 | e 14,975,473 |.. . eeeen. (98,323) ). (98,323) .. 280,000 |. 06/15/2028 . |2.B FE
COUCHE-TARD US LP CO GUARNT SER 144A  5.267%

..01626P-AU-0 | 02/12/34 ... . 05/04/2026 . [ GOLDMAN SACHS & C0 ...eoveeeennins Joeniiiieeeeeiiiies oo 2,211,748 |........ 2,200,000 |........ 2,247 476 |........ 2,246,824 |..ovveiiiies e (1,680) ferveeeeeiiiins s (1,680) feuveeeeaiiiias s 2,245,194 [ s (33,446) |....... (33,446) |............ 84,652 |. 02/12/2034 . 2.A FE ....
COUCHE-TARD US LP SR NT 144A  5.077%

..01626P-AX-4 |09/29/35 ... . 05/01/2026 . [MORGAN STANEY & CAPITAL SVCS .. |. ..3,200,000 ..3,199,968 |. .3,200,031 |.. .3,200,129 . (26,689) |....... (26,689) |.. . 09/29/2035 .
..605,510 |....

..0778FP-AM-1 | BELL CANADA . . 06/25/2026 . [BARCLAYS CAPITAL INC ............ .... 600,000 605,568 |.... ....606,256 |.. .. (4,008)[........ (4,098) . 02/15/2034 .
CANADIAN PACIFIC RAILROAD CO SR NT

.. 13645R-AV-6 | 09/15/35 .....oveviiiiiiiiiiie e . 06/25/2026 . [BARCLAYS CAPITAL INC ...oovvvvies Joovnniiinnieiiiins oo 5,672,145 |........ 5,750,000 |........ 5,720,885 |........ 5,730,139 |.oovcriiiinenns [ L10: 1 U N L1012 O RN 5,730,947 |ovvvvrvirrninnn fornnnne (58,802) |....... (58,802) . 09/15/2035 . [2.A FE ....
MAGNA INTERNATIONAL INC SR NT  5.500%

..559222-AY-0 | 03/21/33 ..evvriiiiiiiiiiii e . 05/04/2026 . [BANK OF AMERICA NA ......ccovvves |oovmvnnnnniiiinens oo 1,793,103 |........ 1,750,000 |........ 1,815,975 |........ 1,814,806 |..covvvvveeennns fevnnnns (2,627) |evveeeiiiiiiins fevninns (2,627) |ovvveeeiiiiiiins fevninns 1,812,179 [oveeiiiiiis s (19,076) |....... (19,076) |.evvvveeens 59,889 |. 03/21/2033 . |1.G FE ....
TransCanada PipeLines Limited SR NT SE

..89352H-AlI-9 |4.250% 05/15/28 ......evvvvieeiiiiiiiiee i . 05/19/2026 . [MORGAN STANEY & CAPITAL SVCS .. |eecevvverreeiinins |oeenns 4,966,550 |........ 5,000,000 |........ 4,980,550 |........ 4,994,652 |...oevviiiiiinn eeeeeiinns 721 U o720 O RN 4,995,481 [oovvvvvviiiinnnn fonnnns (28,931) |....... (28,931) |t 109,201 |. 05/15/2028 . [2.B FE ....
APTIC PLC / GLOBAL FIN CO GUARNT  5.150%

..03837A-AB-6 | 09/13/34 ....orriiiiiiiiiiiie s . 06/25/2026 . [BARCLAYS CAPITAL INC ...oovvvvies |oonnrnneneeiiiiees oo 1,196,256 |........ 1,200,000 |........ 1,202,424 |........ 1,202,424 |.oovvveviiiiienn [, (2 T U (2 FT 1,202,360 [ooveeeeiiiinine oo (6,104) |........ (6,104) [............ 48,582 |. 09/13/2034 . |2.B FE ....
AUTO METRO PUERTO RICO SR SEC  6.750%

..05330K-AA-3 | 06/30/35 ......evvveeeeeiiiiiiee e . 06/30/2026 . |Redemption 100.0000 ..o fouveeeiiiiiiiiiinns o 75,000 f........... 75,000 |.ccceeeenns 75,750 |ouveeennnne FEIE I AU ORI ()] S [WR) 1 PO LT P O U N 2,531 |. 06/30/2035 . [2.B FE ....

BAT INTERNATIONAL FINANCE PLC CO GUARNT
..05526D-BZ-7 6.000% 02/20/34 ...eovviiuvviiiiiiiiiiiiiiiiannns . 06/25/2026 . [BARCLAYS CAPITAL INC ...ooeevvees Jovvnveeieeiiiiiiins Jovennnes 633,384 |.......... 600,000 |........... 638,472 |........... 637,900 |..coovviiiiiiin Jorennnn (1,907) foreeeeiiiiiies o (1,907) forveeeeeiiiies oo 635,998 |...oooiiiiiiies fonnnnn (2,609)........ (2,609))............ 30,600 |. 02/20/2034 . |2.A FE ....
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..055780-AF-0 | GROUPE BPCE SUB 144A  3.116% 10/19/32 ....... [. 04/17/2026 . |BANK OF AMERICA NA ............... |.... ..535,824 |.......... 600,000 534,942 |...........536,172 |oeeiiiiiiiiiins [ 2,395 |. ..2,3% |... ....538,568 |.. L(2,744) ... (2,744) ...l 9,400 |. 10/19/2032 . [2.B FE ....
..07274N-AL-7 |BAYER AG GUA  4.375% 12/15/28 ... |- 05/19/2026 . |MORGAN STANEY & CAPITAL SVCS .. |.... . 9,875,300 |...... 10,000,000 ..9,927,100 |........ 9,975,980 |..ecevvrrrrinnnn fernnrinnns 2,93 |. ...2,93 |... .9,978,915 |.. (103,615) .. 188,368 |. 12/15/2028 . [2.B FE ....
BNP PARIBAS SR NON-PREFERRED 144A  5.786%
..096590-3A-0 101/13/33 ... . 05/05/2026 . | BNP PARIBAS SECURITIES CORP ... |..eevvvvvvrvnvnvnnns founnns 3,102,180 |........ 3,000,000 |........ 3,134,340 |.... ... (6,520) |. . (6,520) |eveeiiiiiiiiien v 3,125,182 |.. . (22,972) ...141,275 |. 01/13/2033 . [1.G FE ....
BP CAPITAL .
.. 103730-CA-6 | 11/17/34 oovvevevviiiiiiiiiiiiiiiieeeeeeeeeeeee . 06/09/2026 . | MORGAN STANEY & CAPITAL SVCS .. |oeeevvvvvvvvrrnnnnns founnns 1,009,100 |........ 1,000,000 |........ 1,031,030 |.... ... (1,274) | C(274) | e 1,029,329 |.. . (20,229) |....... (20,229) . 11/17/2034 . (1.E FE ....
..11102A-AE-1 |BRITISH TELECOM PLC GU  3.250% 11/08/29 .... . 05/07/2026 . |BANK OF AMERICA NA .......oooes |oovninnnnnnnninnnnns |oeees 4,783,900 |........ 5,000,000 |........ 4,929,800 |.... 2,556 | e 4,972,693 |.. (188,793) |...... (188,793) . 11/08/2029 . (2.B FE ....
CREDIT AGRICOLE SA/LONDON SR NON-PREFERRED
.. 225350-AS-6 | 144A  4.818% 09/25/33 ......ooeiiiiiiiiiiiiinns . 05/13/2026 . | MORGAN STANEY & CAPITAL SVCS .. |oeeevvvvvvvvvvnnnnns feunnne 2,201,063 |........ 2,250,000 |........ 2,229,818 |........ 2,230,336 |ooeeviiiiiiiiins e L1720 O L1720 O <) DR LT R (30,125) |....... (30,125) |- 68,958 |. 09/25/2033 . |1.G FE .
DAIMLER TRUCKS FINAN NA CO GUARNT 144A
..233853-BJ-8 |5.000% 10/12/32 ...oovvviiiiiiiiiiiiiiiiiiiiiieees . 04/28/2026 . | J P MORGAN SECURITIES INC ...... |oeeeeeevevvvennnnnns founnnnnns 399,120 |.......... 400,000 |.......... 400,876 |........... 400,864 |.....ooooeeiiins |eeiiiiinnns (23 SR R (23 S AR 400,839 [..oooeiiiiiiiins e (1,719) [ [ PR 1)) 10,944 |. 10/12/2032 . [1.G FE .
DANSKE BANK A/S SR NT 144A  4.375% 06/12/28
L 28636A-AR-2 | .eiiiiiiiiiiiiiee . 05/13/2026 . | MORGAN STANEY & CAPITAL SVCS .. |.... ..4,979,550 |........ 5,000,000 |........ 4,993,600 |........4,998,186 [......coocenn fooveeeennnnn 259 | s 289 e [ 4,008,445 |.. . (18,8%) |....... (18,895) . 06/12/2028 . [1.G FE ..
..377372-AE-7 | GLAXOSMITHKLINE PLC GTD ~ 6.375% 05/15/38 ... [. 05/21/2026 . |J P MORGAN SECURITIES INC ...... X . 1,527,778 ..1,400,000 1,672,634 |. 1,671,104 |. . .1,567,180 . (39,402) |. (39,402) |.. . 05/15/2038 . [1.F FE ..
..377372-AN-7 | GLAXOSMITHKLINE PLC GUA ~ 3.875% 05/15/28 ... [. 05/21/2026 . |MORGAN STANEY & CAPITAL SVCS .. |.eeeeeeerriiniinnnns |oeeens 9,017,800 |...... 10,000,000 |........ 9,999,200 |........9,999,796 |..coevriiiiiinns fervrnnnnnnnnnnB2 o 32 e e 9,999,828 |.. . (82,028) |....... (82,028) . 05/15/2028 . [1.F FE .
GLENCORE PLC CO GUARNT 144A  6.500% 10/06/33
L378272-BA-0 | eeeeeieiieieee . 06/25/2026 . | BARCLAYS CAPITAL INC ....ccooeees fevvvvvvnniiniiiiinns fevnnnnnns 540,285 |.......... 500,000 |........... 551,585 |........... 550,727 [oveeenniiiiinn oo (770} P R (V70 ) T R 548,000 [ooveeiiiiiiiiins foeeeeens (7,715) [uueeee (7,715) [euvrrnnnnne 23,472 |. 10/06/2033 . |2.A FE
LLOYDS TSB BANK GROUP PLC SR NT  4.425%
..53044Y-BD-4 | 11/04/31 ... . 05/20/2026 . |MIZUHO SECURITIES USA INC ...... ..832,7M .... 850,000 847,442 |...........847,474 |.... ..310 | .30 ... .847,784 |.. . (15,013) |....... (15,013) . 11/04/2031 . [1.G FE .
..60687Y-BH-1 . 05/08/2026 . |MIZUHO SECURITIES USA INC ...... |oeevevevvvvniininnns fovnnnnns 542,940 |.......... 600,000 |........... 543,372 |oeeeeeennn 544,756 |..evvvrriiiinnnn oeeieenns 3,252 [ foeeeiees 3,252 [ e 548,009 [.oooeiiiiiiiiins feeeens (5,069) |........ (5,069) | 11,042 |. 07/10/2031 . [1.G FE .
MIZUHO FINANCIAL GROUP INC SUB  2.564%
..60687Y-BU-2 |09/13/31 .ooooiiiiiiiiiii . 05/08/2026 . |MIZUHO SECURITIES USA INC ...... |oeeeevvvvvnnnininnns feunne 1,150,6% |........ 1,300,000 |........ 1,155,739 |........ 1,159, 14 [ s 7,810 [oeeeeiiiiiiinns oo 7,810 [oeeeeiiiiiiiinnn oo 1,166,925 |....ooooeeeeeees |t (16,230) |....... (16,230) |.eevveeenns 22,036 |. 09/13/2031 . |2.A FE
NXP BV/NXP FUNDING LLC GUARNT  3.875%
..62054H-AZ-1 | 06/18/26 .......eevvvrrerrrnnninniiiiiiiiiiiiiininnnes . 04/20/2026 . | Call 100.0000 ......evvveunnn |oereeeeeeiinnnnienns oeeee 5,000,000 ... 5,000,000 |........ 5,143,923 |........5,010,893 |....covviriiinnn feunenne (10,893) |. . (10,893) |eeeieiiiiiiiees v 5,000,000 |.. ....65,660 |. 06/18/2026 . [2.A FE ..
..74949L-AC-6 |RELX Capital Inc. GUARNT  4.000% 03/18/29 . [. 05/07/2026 . |BANK OF AMERICA NA ............... |eeeeeeeeeennnnnnnnns |+0e...4,935,850 | 5,000,000 |........ 5,310,400 |........5,108,167 [...cccvvuruunnn [oerennn (12,190) | = (12,190) | [ 5,005,976 |.. .. 127,778 |. 03/18/2029 . [1.G FE .
Smurfit Kappa Treasury Unlimit CO GUARNT
..B3272G-AE-1 5.438% 04/03/34 .cooeeiiiiiiiiiiiiiiii . 05/26/2026 . | BARCLAYS CAPITAL INC .... ..3,000,000 .3,092,186 |.... .. 106,041 |. 04/03/2034 . [2.B FE ..
..902613-BT-4 |UBS Group AG SR NT 144A  4.844% 11/06/33 ... [. 06/25/2026 . | BARCLAYS CAPITAL INC . . 750,000 ..749,534 |. .23,211 |. 11/06/2033 . [1.F FE ..
..90351D-AF-4 |UBS Group AG GUARNT 144A  4.125% 04/15/26 .. [. 04/15/2026 . |Maturity ..5,000,000 .5,010,585 |.... 103,125 |. 04/15/2026 . |1.F FE .
Vodafone Group Public Limited SR NT  6.150%
. 92857W-AQ-3 | 02/27/37 covveviiiiiiiiiiiiiiiei . 06/25/2026 . | BARCLAYS CAPITAL INC .... 300,000 325,998 |.... . 02/27/2037 . 2.B FE ..
..G1981*-AA-2 | CAYMAN UNIVERSE SR NT  3.800% 09/30/45 ..... . 04/30/2026 . | Redemption 100.0000 . 153,600 152,443 |.... . 09/30/2045 . (1.D PL .
NASSAU AIRPORT DEVELOPMENT CO DEV CO LTD SR N
..P7077@-AF-1 ]7.000% 11/30/33 ....vvvvvvvvvnnnnniniiiinnnnnnnnnnes . 06/30/2026 . | Redemption 100.0000 ....oee foueenniiiiiiiiiiiinn oo 150,000 |.......... 150,000 |.......... 150,000 |.......... 150,000 |..ovvvviiiiiiins fovvvvveiininnnne fovviiiiiiiiiiins o e e 150,000 [..eevvvevevennne fovviiiiiiiins fooviiiiiiii o 5,250 |. 11/30/2033 . |3.A PL ....
0089999999. Subtotal - issuer credit obligations - corporate bonds (unaffiliated) 440,914,590 454,365,802 455,108,320 449,889,036 (19,998) (19,998) 454,857,244 (13,943,516) | (13,943,516) 11,578,540 XXX XXX
..52214#-AA-7 |R8DOODLE PROPTY SR SEC  6.470% 04/15/46 .... |. 06/15/2026 . |Redemption 100.0000 ...eeee founmminiiiiiiiiiiis oo 14,915 | 14,915 |........... 14,915 |............ 14,915 | o [ fo e e 14,915 | s e o, 442 |. 04/15/2046 . |2.C ........
RGA Global Funding SEC 144A  5.000% 08/25/32
L T6200P-AJ=2 | eeeiiiiiiiiiii . 05/13/2026 . | J P MORGAN SECURITIES INC ...... |oeeeeeevvevneiinnnns feunnnnnns 207,351 |l 300,000 |........... 301,290 |........... 301,276 |oooeeeeiiiiiies e [C10) ) SRR R [£10)) SRR R 301,226 |.ooooeiiiiiiiens e (3,875) [........ (3,875) |.eeeeeennns 10,792 |. 08/25/2032 . [1.E FE .
UNION PACIFIC CORPORATION 44745 PTC S
..00783X-AA-9 |6.176% 01/02/31 ......evvvvriniiiiiiiiiiiiiiiinanees . 04/22/2026 . | Redemption 100.0000 ....oee foueenniiiiiiiiiiiinn oo 180,427 |........... 180,427 |........... 180,427 |........... 180,427 |ovvvvvviviiiins foevveviiiniinne fovviiiiiiiiiiins foveiiiiiis e e 180,427 |.ooooeeeeeieeens Joviiiiiiiiiiies foviiiiiiiiiinne foviinnnnen. 16,439 |. 01/02/2031 . [1.C FE ....
0129999999. Subtotal - issuer credit obligations - single entity backed obligations (unaffiliated) 492,693 495,342 496,632 496,618 (50 (50 496,568 (3,875) (3.875) 27,673 XXX XXX
ALEXANDRIA REAL ESTATE EQ INC GUARNT  2.950%
..015271-AY-5 |03/15/34 ... .. |- 06/25/2026 . | BARCLAYS CAPITAL INC .... .. 424,925 .... 500,000 428,045 |...........429,140 |.... 432,567 |.. . (7,642) ... . 03/15/2034 . |2.A FE
ALEXANDRIA
..015271-BC-2 15.250% 06/15/36 ...cooeeeeeieeeiiieiieieee . 06/25/2026 . | BARCLAYS CAPITAL INC ......cccee fovrvvvvnnnnnnnnnnnns fornnnnnns 244,690 |........... 250,000 |........... 248,373 |..oeeennne 248,395 |oevviiiiiiiiiins e, A PO AN 57 [evririniiininns o 248,452 |o.ovviiiiiiiiinn foinnns (3,762) |........ (3,762) |..eeeeennn 8,057 |. 05/15/2036 . |2.A FE
ALEXANDRIA REAL ESTATE EQ INC CO GUARNT
..015271-BE-8 |5.500% 10/01/35 ..oovvvvvviiiiiiiiiiiiiiiiiiiiieees . 06/25/2026 . |Various ........ceeevvnnnnnnnnnnnnns foveeeniininnininnn, foon 3,186,528 |........ 3,200,000 |........ 3,244,384 |........ 3,243,895 |..oevviiiiiiiinn i (1,456) |evveeeeiiieiies fevniins (1,456) |evveeeeiniiiins fevninns 3,242,440 | | (55,912) |....... (85,912) |........... 119,931 |. 10/01/2035 . |2.A FE
AVALONBAY COMMUNITIES SR NT  5.350% 06/01/34
L 053484-AF-8 | .erveneeieiii e . 06/25/2026 . | BARCLAYS CAPITAL INC ......ccceet fevvvvvvnnnnnnninnnns fovnnnns 1,024,420 |........ 1,000,000 |........ 1,038,600 |........ 1,038,047 |ooevvvvviiiiinns fevnnnns (1,863) [cuvvvvvvnnininnn s (1,863) [cuvvvvvvuniiinnn s 1,036,184 |...cooeeeeeeeens |eens (11,764) |....... (11,764) |cevvveeens 30,465 |. 06/01/2034 . |1.G FE .
AVALONBAY COMMUNITIES SR NT  5.000% 08/01/35
. 053484-AG-6 | ..evuniiiiiiiiie e . 06/25/2026 . | BARCLAYS CAPITAL INC ........ccee Jovevvvvvvvvnvnvnnnns fornnnnns 249,338 |........... 250,000 |........... 251,668 |........... 251,664 [..oooooiiiiiiins i (58) [oevvnvnnnnnnnnis foveiiiiinns (58) [ouvenevennnnnnnn foreeiiinnnn 251,606 [..ooooeeeeeeees ooeeenn (2,269)]......... (2,269) ... 12,014 |. 08/01/2035 . [1.G FE .
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BRIXMOR PROPERTY GROUP INC SR NT  4.850%
LAH20V-AP-8 1 02/15/33 oo . 05/28/2026 . | SUNTRUST CAPITAL MARKETS INC .. |oeevvvvvvvvvvvnnnnns founnns 1,721,073 |........ 1,750,000 |........ 1,742,143 |........ 1,742,309 [ oo it R F 35 | feriiinns 1,782,704 |.ooooeeeeeeeenns | (21,631) |....... (21,631) [cevveeennns 61,200 |. 02/15/2033 . |2.B FE ....
CROWN CASTLE INTL CORP SR NT  4.300%
.. 22822V-AL-5 |02/15/29 ... . 05/05/2026 . | BANK OF AMERICA NA ... ..4,951,660 |........ 5,000,000 |........ 4,973,050 [........4,990,377 [oooiiiiiiiiiins fooeeeeeennn 997 L e 997 s [, 4,991,374 |.. . (39,824) [....... (39,824) . 02/15/2029 . (2.B FE ....
CROWN CASTLI
L22822V-AN-1 | 1/15/29 o . 05/05/2026 . | BANK OF AMERICA NA ...........ccee foue ..4,733,200 |........ 5,000,000 |........ 4,990,550 |........4,996,149 |.....ccoooevrnnn Jooviinnnnnnn 35 i v 38 i e 4,996,474 |.. (263,274) |...... (263,274) . 11/15/2029 . 2.B FE ..
..20717P-AR-8 | ESSEX PORTFOLIO LP GUARNT  3.625% 05/01/27 . 04/29/2026 . |MORGAN STANEY & CAPITAL SVCS .. |.... ..9,026,200 |...... 10,000,000 |........ 9,042,300 |........9,991,143 |.oooiiiiiiiins oo 2,182 [ 2,142 o 9,093,285 |.. . (67,085) |....... (67,085) . 05/01/2027 . 2.A FE ..
EXTRA SPACE STORAGE LP CO GUARNT  4.950%
.. 80225V-AV=9 | 01/15/33 .oooiiiiiiii . 05/29/2026 . | SUNTRUST CAPITAL MARKETS INC .. |oeeevvvvvvvvvvninnns founnne 1,982,880 |........ 2,000,000 |........ 2,004,400 |........ 2,004,386 [...oeveveennnnne fooviieennnn (207) |ooeeeeiiiiiiiiis e (207) | e 2,004,179 [oooeiiiiiiiiiins | (21,299) |....... (21,209) |t 80,575 |. 01/15/2033 . |2.B FE ....
HEALTHCARE REALTY TRUST GUARN  2.000%
L A22250-AH-7 | 03/15/31 oo . 05/12/2026 . | J P MORGAN SECURITIES INC ...... |oeeeeevvevvvninnnnns feunnne 1,004,928 |........ 1,150,000 |........... 999,465 |........ 1,008,347 [ooooiiiiiiiiiies e 9132 | [ 9182 [ s 1,012,480 |ooooeeiiieiiiins |oeeeins (7,552) |- (7,552) |.oeeeeennns 15,206 |. 03/15/2031 . [2.B FE ....
KILROY REALTY CORPORATION GUARNT ~ 3.050%
L A9427R-AP-7 | 02/15/30 oo . 06/05/2026 . | GOLDMAN SACHS & CO ....evvvvvvvnnn fevvevnnninnniiiiinns feunene 3,657,680 |........ 4,000,000 |........ 3,891,880 |........ 3,952,752 |oovvveiiiiiiiins e 4,682 [ [ 4882 | | 3,057,434 |...ooooiiiiiiins s (299,754) |...... (299,754) |......eeee 99,294 |. 02/15/2030 . |2.C FE ....
KIMCO REALTY CORPORATION SR NT  3.800%
.. 49446R-AS-8 | 04/01/27 ..ovvvviiiiiiiiiiiiiiiiiiiee . 04/27/2026 . | J P MORGAN SECURITIES INC ...... |oeeeevevvvvvnninnnnn feoune 14,950,500 |....... 15,000,000 |....... 14,945,550 |....... 14,992,068 |.....oovvvvennnn fooeeennnnn2,004 | 2,004 | e 14,994,072 |ooevveveviiinnnn founnne (43,572) |....... (43,572) . 04/01/2027 . [1.G FE ....
Kimco Realty OP LLC CO GUARNT  5.300%
..49447B-AC-7 102/01/36 ... . 06/25/2026 . | BARCLAYS CAPITAL INC .... .. 709,576 .. 700,000 715,491 ..715,373 |.... .. 714,817 |.. .(5,241)|.........(5,241) . 02/01/2036 . [1.G FE .
KITE REALTY GROUP LP SR NT  4.950% 12/15/31
..49803X-AF-0 . |- 05/01/2026 . [ SOCIETE GENERALE .. 599,040 .... 600,000 .... 606,366 |...........606,250 |.... .605,931 .. (6,891)]........ (6,891) . 12/15/2031 . [2.B FE ..
.. T4340X-CN-9 |Prologis, L.P. SR NT  5.000% 01/31/35 ....... . 06/25/2026 . | BARCLAYS CAPITAL INC .... .. 745,883 .. 750,000 757,635 |[...........757,625 |[.... 757,336 | L (11,483) |....... (11,453) . 01/31/2035 . [1.F FE .
HARBOURVEST DOVER STREET X N
..042880-AA-4 101/05/28 ..oovvvvviviiiiiiiiiiiiiiiiiiiiiiiiiiiiiees . 06/30/2026 . | Redemption 100.0000 ....oew fooviiiiiiiiiiiiiiins o 3,453,780 |........ 3,453,780 |........ 3,453,780 |........ 3,453,780 ..vvvvvvvvnnnnns fovveiiiiiiiiiins o e e foienns 3,453,780 |..vvvvvvveveenes fovvvviiiiiiiiins Lo e 82,315 |. 01/05/2028 . |1.F PL .
0169999999. Subtotal - issuer credit obligations - bonds issued by funds representing operating
entities (unaffiliated) 53,566,191 54,603,780 54,233,680 54,416,700 18,413 18,413 54,435,115 (868,925) (868,925) 1,340,688 XXX XXX
0489999999. Total - issuer credit obligations (unaffiliated) 520,412,454 534,967,959 535,466,532 530,330,492 721,525 88,886 632,639 535,287,279 (15,543,604) | (15,543,604) 13,544,655 XXX XXX
0499999999. Total - issuer credit obligations (affiliated) XXX XXX
0509999997. Total - issuer credit obligations - Part 4 520,412,454 534,967,959 535,466,532 530,330,492 721,525 88,886 632,639 535,287,279 (15,543,604) | (15,543,604) 13,544,655 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 520,412,454 534,967,959 535,466,532 530,330,492 721,525 88,886 632,639 535,287,279 (15,543,604) | (15,543,604) 13,544,655 XXX XXX
FANNIE MAE - CAS SERIES 2023R03 CLASS 2i1
..20753A-CJ-1 | 144A  6.128% 04/25/43 ......coeevveiininnnnnnnns . 06/25/2026 . |Paydoun ........oooooiiiiiiiiiiiiiins feiiiiiiiiiiiiiiiins feieiie 670,784 |.......... 670,784 |.......... 670,784 |.......... 670,784 |.oooooiiiiiiiiis oo e e o e 670,784 |ooovvviiiiiiiins e feiiiiiiiis e 17,769 . 04/25/2043 . |1.A ........
FANNIE MAE - CAS SERIES 2023R07 CLASS 21
..20753B-AA-0 |5.580% 09/25/43 ... . 06/25/2026 . |Paydoun .........oooeeiiiiiiiiiiinins foiiiiiiiiiiiiieiins [ 1,465,672 |........ 1,465,672 |........ 1,465,672 |........ 1,465,672 [oooeeeiiiiiiiies o v e o s 1,465,672 |ooooeeeeeeieees i e o, 35,312 (. 00/25/2043 . |1.A ........
FANNIE MAE - CAS SERIES 2023R04 CLASS 1M1
..207540-AA-6 | 144A  5.928% 05/25/43 .....ccoeiiiiiiiiiiiinnnns . 06/25/2026 . |Paydoun .........ooooeiiiiiiiiiiiiins feiiiiiiiiiiiiiiiens [ 1,364,241 |........ 1,364,241 |........ 1,364,241 |........ 1,364,241 [oooeiiiiiiiiiies e i e o s 1,864,241 [oeveeniiiiiiins o e e 35,058 |. 05/25/2043 . |1.A ........
FANNIE MAE - CAS SERIES 2023R02 CLASS 1M1
..20755A-AB-8 | 144A  5.930% 01/25/43 ...........oooeeeiiiiiits . 06/25/2026 . |Paydoun ........ooooeiiiiiiiiiiiiinns feiiiiiiiiiiiiiiiies feieine 919,520 |........... 919,520 |[........... 919,520 |[........... 919,520 [ouvvviiiiiiiiis oo e e e e 919,520 [ovvvvvvvviiiinnn foniiiiiiiiis o e 23,661 |. 01/25/2043 . |1.A ........
FANNIE MAE - CAS SERIES 2023R01 CLASS 1M1
..207932-AA-2 | 144A  6.030% 12/25/42 ....cooevvviiiiiiiiiis . 06/25/2026 . |Paydoun ........oooooiiiiiiiiiiiiiins feiiiiiiiiiiiiiiiins feieiie 500,455 |........... 500,455 |........... 500,455 |........... 500,455 [o.evvviiiiiiins oo e e e e 500,455 [..eevvvvivinnnnn fornniniiiiiins e e 13,038 |. 12/25/2042 . [1.A ........
Connecticut Avenue Securities SERIES 2023R05
..207942-AA-1 | CLASS 1M1 144A  5.528% 06/25/43 .............. . 06/25/2026 . |Paydoun .........ooooeiiiiiiiiiiiiins feiiiiiiiiiiiiiiiees feeeens 1,228,144 |........ 1,228,144 |........ 1,228,144 |........ 1,208,144 [ooooiiiiiiiiiiis s s e o s 1,28, 144 oeeeeeiiiiiiiis o e e 29,300 |. 06/25/2043 . |1.A ........
FREDDIE MAC FHR 2235 TZ COIN PROGRAM  6.500%
.. 3133TP-60-7 | 06/01/30 ....evvvvvrrrrinnniniiniiiiiiiiiiiienenennnes . 06/01/2026 . |Paydoun ........oooeeeiiiiiiiiiiiiins foiiiiiiiiiiiiiiiees feeiiiiiie 2,072 |oeeeeieenns 2,072 |l 1,731 [oeeiiiiees P17 R R LU IO RN LU ISR R 2 O Y R N 56 [. 06/01/2030 . |1.A ........
FANNIE MAE STRUCTURED CL ZJ  5.500% 09/01/33
LB139BE-NB-8 | e . 06/01/2026 . |Paydoun .......ccooeeiiiiiiiiiiiiiins foniiiiiiiiiiiiiiens feeiiiens 81,764 |............ 81,764 |............ 77,762 |oeevveennnns 80,665 |....covvviiiiinn fernnnnnnns 1,09 [oviiiiiiiiiiins ferveninns 1,09 [oviiiiiiiiiiies [ LT U R (U RN 1,988 |. 09/01/2033 . [1.A ........
FANNIE MAE STRUCTURED SER 2004-35 CL AZ
..31393X-V8-7 |4.500% 05/01/34 ...cooovviiiiiiiiiiiiiis . 06/01/2026 . |Paydoun ........coooeiiiiiiiiiiiiiins foniiiiiiiiiiiiiiins feeiiien 26,607 [...oeeeeeen 26,607 |............ 22,360 |oeeieeenns PN 7 I R o110 R R o112 R R 26,607 |ooooeeiiiiiiiies e e fo 490 |. 05/01/2034 . [1.A ........
FANNIE MAE STRUCTURED 2004-67 CL ZA  4.500%
L. 31394A-M3-7 | 09/01/34 oo . 06/01/2026 . | Paydown . 09/01/2034 . [1.A ........
FANNIE MAE STRUCTURED CL Z ~ 5.000% 04/01/35
.. 31304C-6F-4 .. |- 06/01/2026 . |Paydown ... . 04/01/2035 . [1.A ........
.. 31394D-0R-4 . |. 06/01/2026 . [Paydown ... . 05/01/2035 . [1.A ........
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..31394P-PA-5 | FREDDIE MAC 2755 CL ZM  5.000% 02/01/34 .... [. 06/01/2026 . |Paydown ........cccoeiinnnnnnnnnn Joovennniiiiinniinnns |, 9,547 |oeeiiiinnns 9,547 |oeernnnnnne 8,880 |............ 9,396 [ foeeeiiiees B | s 1B [ e 9,547 | e e o 197 (. 02/01/2034 . |1.A ........
FANNIE MAE STRUCTURED CL ZA  5.500% 03/01/36
LBIB9AVANS-5 | . 06/01/2026 . |Paydoun ........cooeeeiiiiiiiiiiiiins foiiiiiiiiiiiiiiiies [ 7,907 oo 7,907 | 7,480 |ooooeeeens 7085 |ooeeeieiiiiiiins e 122 [ o 122 | 7,907 oveeeeiiviiiinne forvneiiiiiiiins foiii e 184 . 03/01/2036 . |1.A ........
..31395H-RC-6 | FREDDIE MAC CL VZ ~ 5.000% 10/01/34 .......... . 06/01/2026 . | Paydoun ... e, 18,814 )L . . I . . 10/01/2034 . [1.A ........
..31396G-BS-9 | FREDDIE MAC 3087 CL NZ ~ 4.500% 12/01/35 .... [. 06/01/2026 . |Paydown ........cccooiimmnnnnnnnnnn Joovvrnniniiinninnnns |l 7,080 . 12/01/2035 . [1.A ........
Freddie Mac - STACR SERIES 2023HQA3 CLASS A1
.. 35564K-3F-4 |5.478% 11/25/43 ... . 04/27/2026 . |Paydoun .......oooooiiiiiiiiiiiiinins feieiiiiiiiiiiieens [ 66,068 |............ 66,068 |............ 66,068 |............ 66,068 |.....ooovviiiinn fernvnennniniiinn foriiiis fe e e 66,068 . 11/25/2043 . [1.A ........
Freddie Mac - STACR SERIES 2023HQA3 CLASS M1
.. 35564K-3G-2 |5.478% 11/25/43 ... . 04/27/2026 . |Paydoun ........coooeiiiiiiiiiiiiinns feiiiiiiiiiiiiiiiees feeeiee 127,208 |........... 127,28 |........... 127,28 |........... 127,28 |ooeeiiiiiiiiiies i i e o e 127,293 . 11/25/2043 . [1.A ........
Freddie Mac - STACR 2022-DNA6 CL M1A 144A
.. 35564K-H3-6 |5.778% 09/25/42 ........ooooiiiiiiii . 06/25/2026 . |Paydoun ........oooooiiiiiiiiiiiiiins e [ 935,664 |........... 935,664 |........... 935,664 |........... 935,664 [....evveiiiiinn oo e e e e 935,664 [.....ovvvrennnnn fornnniiiiiiins o 23,121 |. 09/25/2042 . |1.A ........
Freddie Mac - STACR SERIES 2022DNA7 CLASS M1A
.. 35564K-L3-1 | 144A  6.128% 03/25/52 .....ccovvvvevininnnnnnnns . 06/25/2026 . |Paydoun ........oooooiiiiiiiiiiiiiins feiiiiiiiiiiiiieiins [ 1,170,322 |........ 1,170,322 |........ 1,170,322 |........ 1,170,322 [oooiiiiiiiiiiies o s e o s IR (V< 20 KRR RO A R, 30,715 |. 03/25/2052 . |1.A ........
Freddie Mac - STACR SERIES 2023DNA1 CLASS M1A
.. 35564K-P3-7 | 144A  5.730% 03/25/43 ...........ooeeeiiiiiiil . 06/25/2026 . |Paydoun .........oooeeiiiiiiiiiiinins foiiiiiiiiiiiiieiins [ 1,024,166 |........ 1,024,166 |........ 1,024,166 |........ {07200 I AU A (SR SRR R R 7 T O S N 25,392 . 03/25/2043 . |1.A ........
Freddie Mac - STACR SERIES 2023DNA2 CLASS M1A
..35564K-T5-8 | 144A  5.730% 04/25/43 ...l . 06/25/2026 . |Paydoun .........ooooeiiiiiiiiiiinins feiiiiiiiiiiiiieiins [ 1,631,748 |........ 1,531,748 |........ 1,531,748 |........ 1,831,748 [oooiiiiiiis s i e o s IR T O R U N 37,790 |. 04/25/2043 . |1.A ........
Freddie Mac - STACR SERIES 2023HQA1 CLASS M1A
.. 35564K-X7-9 | 144A  5.628% 05/25/43 ........cooeeiiiiiiiiin.s . 06/25/2026 . |Paydown ........oooeiiiiiiiiiiiiiinns feieiiiiiiiiiiiiiies feeeenes 840,085 |........... 840,085 |........... 840,085 |........... 840,085 |......oooeeeeees |oeeiiiiiiii feeeiiiiiiiiins fovciiiiiiiiiiee i o 840,085 [...oooeeeieiiees oo o Joviiiiienns 20,421 |. 05/25/2043 . |1.A ........
1039999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating -
agency residential mortgage-backed securities - not/partially guaranteed (not exempt from RBC) 12,155,480 12,155,480 12,126,034 12,148,088 7,393 7,393 12,155,480 301,743 XXX XXX
AGATE BAY MORTGAGE LOAN TRUST MTG LOAN TR
..00842A-AD-1 |2015-4 C  3.463% 06/01/45 .......evvvvrnnnnnnnee . 06/01/2026 . |Paydoun ........cooeeiiiiiiiiiiiiiins foiiiiiiiiiiiiieiees feeeiiiine 5,107 [onnnnnne 5107 |t 5114 |l 5,109 |ooveiiiiiiiiiins e (3] R R (3] R R L7 (0 PR AR R R 74 |.06/01/2045 . |1.A ........
BANC OF AMERICA FUNDING CORP 2006-3  5.500%
..058931-BD-7 | 03/01/36 ...ovvvvviiiiiiiiiiiiiiiieeeeeeeeeeeeees . 06/01/2026 . |Paydoun .......ocooeeiiiiiiiiiiiiiins foniiiiiiiiiiiiiiens feeiiiin 15,627 |............ 16,206 |......cee... 14,831 |............ 15,729 |oovvviiiiiiiiins e (1073} S R (1073} S AR RECT 7 PR [N R R 428 |. 03/01/2036 . [2.C FM ...
BANC OF AMERICA FUNDING CORP 2003-3  5.500%
..05946X-EY=5 | 10/01/33 ...oovviiiiiiiiiiiiiiiieiiiiceeeeeeeees . 06/01/2026 . |Paydoun .......ocooeeeieiiiiiiiiiiins foniiiiiiiiiiiiiiens feeiiiens 17,411 [ 17,411 | 16,754 |............ LA\ PO N 0L R R 0L R R 17,8411 [ o o 393 |. 1070172033 . |1.A FM ....
BANC OF AMERICA FUNDING CORP 2 5.500%
..05946X-P8-0 | 10/01/35 ..ovvviiiiiiiiiiiiiiiiiiiieeeeeeeeeees . 06/01/2026 . |Paydoun .......ocooeeiiiiiiiiiiiiiins foniiiiiiiiiiiiiiens feeiiiin 12,584 |oeoeeeens 15,830 |t 14,817 |............ 15,463 |.ooovvviiiiiiies feveeees (28 74°) 1 PO N (2,879) |eeeeiiiiiiiiins v 12,584 | s e o, 363 |. 10/01/2035 . [5.C FM ...
BANC OF AMERICA MTG SECURITIES SECUR 2004
..05048X-T3-5 |5.266% 02/01/34 ....oooevviiiiiiiiiiiiiiiis . 06/01/2026 . |Paydoun ........oooeeiiiiiiiiiiiiinns foiiiiiiiiiiiiieiies feeeiiiine, 2,779 |oeeeeiienns 2,779 |l 2,334 [ 2,531 [ e 25 T PO N P25 T PO N P 4 U R RN R, 66 [. 02/01/2034 . |1.AFM ...
BANC OF AMERICA MTG SECURITIES SECUR 2004
..05949A-DG-2 |5.765% 05/01/34 ...oooevviiiiiiiiiiiiis . 06/01/2026 . |Paydoun ........oooeeeiiiiiiiiiiiiins foiiiiiiiiiiiiiiiees feeiiiiiie 2,037 |oeeeeiiinns 2,037 |l 1,785 |oveeeinens 1,95 | s M3 | s M3 | s P07 U R RN R, 53 |. 05/01/2034 . [1.A FM ....
BANC OF AMERICA MTG SECURITIES SECUR 2004
..05949A-XG-0 5.093% 12/01/34 .....oooooeiiiiiiii, . 06/01/2026 . |Paydoun ........oooeeeiiiiiiiiiiiiins foiiiiiiiiiiiiieiies feeeiiiien 1,462 |..oeeennneee 1,462 |oooeveennnns 1,43 | 1,450 [ooveeiiiiiiiiins ferniiiiiinnns 12 [ e 12 [ e L7 R R (SRR N 31 [. 12/01/2034 . |1.AFM ...
BANC OF AMERICA FUNDING CORP 2006  5.750%
..059490-AT-2 | 03/01/36 ...evvvvvviiiiiiiiiiiiiiiiiceeeeeeeeeeeeeees . 06/01/2026 . |Paydoun .......coooeviiiiiiiiiiiiiins foiiiiiiiiiiiiiiiens feiiiiiiiiie, KT T O, 604 |l L3212 O, L1 0 O N (222 1 PO (2223 1 PO N T4 FOUUUURUUU IR R R, 15 |. 03/01/2036 . |4.B FM ....
BRAVO Residential Funding Trus SERIES
..10570Y-AJ-3 | 2026NOM5 CLASS A2 5.664% 06/25/66 ........... . 06/13/2026 . |Paydoun ........ooooeiiiiiiiiiiiiiins feniiiiiiiiiiiiiiens feeiiine 62,504 |............ 62,504 |............ 62,503 |.ooeiiiiiiiiiiiiiins o e T s T s 62,504 [ooooiiiiiiiiiies e e e 205 |. 06/25/2066 . |1.C Z .....
CIM TRUST 2019-J2 CL A1 144A  3.500%
.. 12558T-AA-5 | 10/01/49 ..oooviiiiiiiiiiiiiiiiiiiiiiceceeeeeeeeee . 06/01/2026 . |Paydoun .......ocooeeiiiiiiiiiiiiiins foniiiiiiiiiiiiiiens feeiiiin 12,533 |oeeeiienns 12,533 [oeeeeeneee 12,721 | 12,687 [oeveeeiiiiiiiinn oo QLT PO QL7 P 12,533 | s e o, 184 . 10/01/2049 . |1.A ........
CITIMORTGAGE ALT LOAN TRUST LOAN TR -2007
..12566Q-AD-5 |6.000% 01/01/37 .oooeeeiiiiiiiiiiiiiiiiieiees . 06/01/2026 . |Paydoun .......ocooeeeieiiiiiiiiiiins foniiiiiiiiiiiiiiens feeiiiens 14,401 | 17,008 |ooeeveeenes 14,281 |............ 17,661 [oeeeeiiiiiiiiinn o e e e e 17,661 [ | (3,170) |........ (3,170) [ouvvervnnnnnnnne 406 |. 01/01/2037 . [5.C FM ...
COUNTRYWIDE HOME LOANS 2005-17  5.500%
.. 12669G-5T-4 | 09/01/35 .ooooiiiiiiiiiiiiii . 06/01/2026 . |Paydoun .......ocooeeiiiiiiiiiiiiiins foniiiiiiiiiiiiiiens feeiiiin 39,121 | 38,336 [ oo e e e e s e e e 39,121 |......... 39,121 | 888 |. 09/01/2035 . |1.A FM ...
COUNTRYWIDE HOME LOANS 2005-13  5.500%
..12669G-D3-2 |06/01/35 ... . 06/01/2026 . | Paydoun ... . 06/01/2035 . [1.A FM ....
COUNTRYWIDE HOME LOANS 2005-12
.. 12669G-XM-8 | 05/01/35 ...oooeiiiiiiiiiii . 06/01/2026 . | Paydown . 05/01/2035 . [5.C FM ...
CHASE MORTGAGE FINANCE CORP 2019-ATR CL
..16159G-AC-3 |3.500% 07/01/49 . 06/01/2026 . | Paydoun ... . 07/01/2049 . [1.A ........
CHASE MORTGAGE F INAN
.. 16159W-AC-8 |83.500% 03/01/50 ...eevvvviiiiiiiiiiiiiiiiiiiiiieees . 06/01/2026 . | Paydown . 03/01/2050 . [1.A ........
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CHASE MORTGAGE FINANCE CORP 20  5.500%
L A61620-MR-7 [ 10/01/35 wevveiiiiiie e . 06/01/2026 . |Paydomn .....ouunviviiiiniiiiniiiinns foriineeeriniieees [ 6,952 [eeiiiiinns 6,952 [.......oeeens 6,464 |...oounnnnnnn 6,763 |eviriiiiiiiins oereinins LI O RN LI O (RN [T O O O R, 159 |. 10/01/2035 . |[1.A FM ...
CITICORPORATION MTG SECS INC 2006-1  5.500%
.. 172973-8D-7 |02/01/36 ... .. |- 06/01/2026 . |Paydown ... ... 2,890 ... 2,851 .2,890 |.. . 02/01/2036 . |[1.A FM ....
CITICORPORA
.. 17310A-AK-2 [5.750% 04/01/36 . 06/01/2026 . |Paydomn ....ceuunvvviiirninniiiiiinnn fevviinenniiiiineees foriiiiis [ 2,211 | 2,116 | AR K O AR [ <5 PR R, {725 15 N P O S R 15 |. 04/01/2036 . |3.A FM ....
CREDIT SUISSE MORTGAGE CAPITAL MTG CAPITAL
..225470-P7-2 {2006  5.500% 04/01/36 ....ceevvvvvnnnniiniinnnnns . 06/01/2026 . |Paydonn ...ccevueneriiiiiniiiniiiins ferineeeeiiiies feeeneeeiiiinns 2T (T P 698 |.....oovvnnnnnns 6T U R, P T R T O E R (-0 R FOPR R AN 18 |. 04/01/2036 . |[1.A FM ....
Ellington Financial Mortgage T SERIES 2025RM1
..267951-AB-7 |CLASS A1B  5.000% 05/25/55 .......ceevvvvnnnnnns . 06/25/2026 . |Paydomn ......eevviiiiiiniiiiiiiiiinn Jereneeeiiiiees o 468,538 |........... 468,538 |........... 428,665 |........... 431,954 |oiiiiiiiiies e KT R R IR R R LIRS ) R M 10,164 |. 05/25/2055 . [1.A FE ....
Ellington Financial Mortgage T SERIES 2024RM1
..26843H-AA-6 | CLASS A1A  4.500% 03/25/54 .......eevvvvvinnnnns . 06/25/2026 . |Paydomn ......euveiiiiiniininiiiiinn Jerinneeeiiiineees o 748,635 |........... 748,635 |........... 664,524 |........... 684,259 [....ccovvvenens forreees 64,376 |oeveeiiiiiinns s 64,376 |oeveiiiiiiinins o LI TSI R RO RN R, 15,732 |. 03/25/2054 . |[1.A FE ....
Ellington Financial Mortgage T SERIES
..26844Y-AA-8 | 2025CES3 CLASS A1A  5.499% 06/25/70 ......... . 06/01/2026 . |Paydonn .....ceuunveeiiinniniiniiiinn fonnineeeiiniees feens 1,705,459 |........ 1,705,459 |........ 1,704,596 |........ 1,704,506 |oevvveviviiinns o L[ I PO R (KT PO R LSR5t RN FOPRR RN R 39,210 |. 06/25/2070 . |1.A FE ....
Ellington Financial Mortgage T SERIES
..26844Y-AB-6 | 2025CES3 CLASS A1B  5.650% 06/25/70 ......... . 06/01/2026 . |Paydomn .....ouunvviiiinininiiiiinn Jorinneeeiiiineees foeeeeein 247,633 |........... 247,633 |........... 247,506 |........... 247,506 |.....covvvnenien forriiiinnnns LT T RN LT R R 287,633 [ooeeiiiininnes [ [ s 5,850 |. 06/25/2070 . |1.A FE .
EVERBANK FINANCIAL CORP LOAN TR 2018-1 CL
..20978C-AA-8 [3.500% 02/01/48 ...evvvriiiiiiniiiiiiiiiieieeens . 06/01/2026 . |Paydomn ....cevuenieiiiiiiiiiiiiiiinn foneeeeeiiiiees feeeneeeens 46,918 |............ 46,918 |............ 46,390 |............ 46,563 |..ooovvniiiiiinn Joeeiniinns ST R F ST R F FCLCTRe t H R F N 785 |. 02/01/2048 . |1.A ........
FLAGSTAR MORTGAGE TRUST TR 2017-2 CL A3 1
..33850R-AC-6 [3.500% 10/01/47 ..evvviiiiiiiiiiiiiiiieeeeeinae . 06/01/2026 . |Paydomn .....euunviiiiiiiiiiiiiiiins ferneeeriniiees [ 9,701 [ooiiiiinnnnns 9,701 |oievinnnns 9,242 |.ooovvinnnnns [ A R RN LTV R E LTV R R LS (0 O O N AR 157 |. 10/01/2047 . |1.A ........
FLAGSTAR MORTGAGE TRUST TR 2021-1 CL A4 1
.. 33852D-AD-3 [2.500% 01/08/51 ..eevvviiiiiiiiiiiiiiiieee e . 06/01/2026 . |Paydomn .....evuneiiiiinininiiiiinn Joviineeeiiiiineees foeneeein 183,888 |........n. 183,888 [.......... 189,117 [oeennnnns 188,261 |ovvveviviiinnns Jovnennnns (374 PR R, [TA) ) P IR, 183,888 [oovevvvevinnns oo [ s 2,087 |. 01/08/2051 . |1.A ........
GSR MORTGAGE LOAN TRUST LOAN TR 2006-1F C
..362341-6R-5 [5.500% 02/01/36 ..evvvvnriviinniniiiiiinieeeeens . 06/01/2026 . |Paydomn .....ouunviviiiiniiiiniiiinns foriineeeriniieees [ 2,549 | 2,779 | 2,625 [....ccevnnnns ARSI R RN ([0 PO (G (0) ) PO TN T O R R 76 |. 02/01/2036 . |6. FM .....
GSR MORTGAGE LOAN TRUST LOAN TR 2005-9F CL
..362341-R7-6 | 1A1  5.500% 12/01/35 ....ceevvvvvnniiiiiinnnnnns . 06/01/2026 . |Paydomn .....euunviiriiiniiiniiiiins foriineeeeeiiineees [ 2,128 e 2,898 | 2,701 | /51 S R R R R R X I R (N (416) |.eevvennnns (3157 1 PO 66 |. 12/01/2035 . |[1.A FN .
GSR MORTGAGE LOAN TRUST LOAN TR 2005-9F CL
..362341-R8-4 [1A1  5.500% 12/01/35 ....oovvivvnnniiiiiiinnnnns . 06/01/2026 . |Paydomn .....euunviviiiiniiiniiiinnn foviineeeriniineees o 1,063 [ooiiiiinnnns 1,438 |oeeennnns 1,396 | LU PO [R<LCT0 1 PO [R<LCT0 1 PO N 055 R A R E N 33 |[. 12/01/2035 . [4.C FM
GSR MORTGAGE LOAN TRUST LOAN TR 2005-AR2 CL
..36242D-H7-1 |2A  4.893% 04/01/35 ..oovvvnniiiiiiiiniiiiininens . 06/01/2026 . |Paydomn .....euunviviiiiniiiiiiiiins foreeneeeeiiiiees o 9,536 [oeriiinnne 2,341 [onnns 2,339 [ooiiiiinnnns 2,339 [oovriiiiiiiinns o /2 PO RN /2 PO R /%y N U RN 7,202 |oeuennnns 7,202 |oveeiiieiianns 48 |. 04/01/2035 . |[1.A FN .
JP MORGAN MORTGAGE TRUST SERIES 2025NQM3
..466590-AA-7 | CLASS A1A  5.495% 11/25/65 .....ovvvvviiinnnnnns . 06/01/2026 . |Paydomn .....euuneviiiinininiiiiinn Joriinneeeeiiineees foeeeeein 656,763 |........... 656,763 |........... 657,393 |........... 657,318 |ooevviiiiiiiin v (51557 A F (51557 O R (SIS T (X T R R RN M 14,866 |. 11/25/2065 . [1.A ........
MERRILL LYNCH MTGE [NV TRUST 2005 5.109%
.. 50020U-SH-9 [ 02/01/35 ovvveniiiiiiiiieeiii e . 06/01/2026 . |Paydomn .....euunviviiiiniiiiiiiiins foreeneeeeiiiiees o 4,893 [.ceiiiine 4,893 [............ 4,850 |ieivinnnnnns L3R 74T FO E (VN R R, PV R F R 4,893 |ooiiiiiiinines o s e 104 |. 02/01/2035 . |[1.A FM .
MORGAN STANLEY MTG LOAN TRUST MTG LOAN T 2004
..61748H-BQ-3 [4.736% 08/01/34 ..evvvvriiiiiiiiiiiiiiiiiieceeees . 06/01/2026 . |Paydomn ...ccevuuneriiiiiniiiniiiinn feniineeeeiiies feeeneeeeiinans L ZA (-7 P 769 |.ooveiiinnnns £ TA P R, KLV R R, LV R E -7/ P R R AU 14 |. 08/01/2034 . |1.A FM .
ONSLOW BAY FINANCIAL LLC SERIES gNQM10 CLASS
..67121L-AA-4 | A1 5.453% 05/25/65 ....covvvnniiiiiniiiiiiiinnn . 06/01/2026 . |Paydomn .....evuneiiiiinininiiiiinn Joviineeeiiiiineees foeneeein 432,448 |........... 432,448 |...oennnnnn XY R R R (K3 D O R (K3 D U R X7 0 R (R R RN 3,990 |. 05/25/2065 . [1.A ........
OAKS MORTGAGE TRUST SERIES TR SER 2015-1 CL
..6738M-AC-5 [A3 1 3.500% 04/01/46 .....ooevvvvvnnniiiiinnnnns . 06/01/2026 . |Paydonn ....cevveniviiiiniiiiiiiiiinn feneeeeriiies feeeeeeeens 17,301 [oooieinnnens 17,301 [oeeeenne 17,642 |ooeveennnnnn 17,443 oo v (L7 F R (70 F R L0 R AR R AR 289 |. 04/01/2046 . |1.A ........
Woodward Capital Management SERIES 2025CES7
.. T4943A-AA-0 | CLASS A1A  5.377% 07/25/55 .... . 06/01/2026 . | Paydown ... 586,073 586,064 |.... . 07/25/2085 . |1.A ........
RMCT 2025-J3 SERIES 2025J3 CLASS .500%
L T5024R-AX=2 [ 12/25/55 ..ooivviiiiiiiiii s . 06/01/2026 . |Paydomn ...ccevenneriiiiinniiiiiiinn Joiineeeeiiiinnees foens 1,041,297 |........ 1,041,297 |........ 1,039,123 |........ 1,039,123 |oovvviiiiiiiiins v P2 V2.3 PO FRR P2 VL3 PO RN (L <A O AU R RN 23,090 |. 12/25/2055 . |1.A ........
Residential Funding Mtg Sec | MTG SEC |
..76111X-P2-3 [5.500% 03/01/36 .. . 05/01/2026 . | Paydown ... .2,443 .. . 03/01/2036 . |4.A FM
Residential Funding Mtg
.. 76111X-P2-3 [5.500% 03/01/36 ...evvvrivviirniniiiiiiiiiieeeens . 06/01/2026 . |Paydomn .....ouunvevriiinnnniniiiinnn Jovveenneneiiniinnees foonnnnennn 431 [ BT L TTO BT [ e e e [ [ 837 . 03/01/2036 . |4.B FM
RES ASSET MORTGAGE PROD INC LN 2005-AR5 CL 3
..76112B-YB-0 [4.630% 09/01/35 . 06/01/2026 . |Paydown ... .2,457 |.. . 09/01/2035 . |5.C FM
Sequoia Mortgage Trus 1
..81745N-AR-0 [4.000% 04/01/44 ..oovviiiiiiniiiiiiiiiinniines . 06/01/2026 . |Paydown ......ovviiiiiininiiniiiinns Joveenniiiiiiiinneene foeee... 120,696 [.......120,696 ....lll 122,261 el 120,188 [ e (A9 [ (491) |evvnvniniiiine Jovvvnnnnnns 120,696 . 04/01/2044 . |1.A ........
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Sequoia Mortgage Trust TR 2015-3 CL A19 1
..81746L-AU-6 |3.500% 07/01/45 ..oovvvvviiiiiiiiiiiiiiiiiiiiiines . 06/01/2026 . |Paydoun .........cooeveeiiiiiniinnnns fovniniiiiiiiiiiiins foiiiinn 17,903 |............ 17,903 |............ 17,890 [....oeeeee. 17,889 [ovvvviiiiiiiins [ L3 O R L3 R R 17,903 |ovvvviviiiiiiins [ fo 262 |. 07/01/2045 . [1.A ........
Sequoia Mortgage Trust TR 2016 CL 2A1 144
..81746R-AA-7 |3.500% 08/01/46 . 06/01/2026 . | Paydoun ... . 08/01/2046 . [1.A ........
Sequoia Mortgage Trus
..81747D-AA-7 |4.000% 03/01/48 ......ovvvvvrvrrrrnnnniiiiiiniinnnns . 06/01/2026 . |Paydoun .........oooeeeeiiiiiniiinnns foniniiniiiiiiiiiins feniiiinn 12,178 [oennnnne 12,178 |oeeernens 12,376 |............ 12,38 | e, [220) ) F R (7] PO 12,478 eveeeiiiiiiiinns o fo 219 |. 03/01/2048 . [1.A ........
Sequoia Mortgage Trust TR 2019-3 CL A2 14
..81748B-AB-8 |3.500% 09/01/49 ......oovvviviiiiiiiiiiiiiiis . 06/01/2026 . |Paydown .........cooeeeeiiiiinninnnns fovniiininiiiiiiiins foiiiinn 122,308 |........... 122,303 |[.eeennneee 124,463 |........... 123,969 |ooeeeeeeiiiiens |eeees (1,666) [covvvvrrnnnnnnnn foreeenn (1,666) [cuvvvennnnnnnnnn fooeeiiinnn 22 L O O 1,682 |. 09/01/2049 . [1.A ........
Sequoia Mortgage Trust SERIES 20264 CLASS A1
..817500-AA-2 15.500% 03/25/56 .......cevveeeeiiiiiieiiieeeees . 06/01/2026 . |Paydown .........cooeeeeiiiiinninnnns fovniiininiiiiiiiins foiiiinn 460,286 |........... 460,286 |........... LY V2 I R R R F R T O U F R O U £ O P N 4,366 |. 03/25/2056 . [1.A FE .
Verus Securitization Trust SERIES 20262 CLASS
.. 92490G-AF-5 | A1  4.500% 02/25/71 .....ovvvvvvvvirinnnninnnnnnns . 06/01/2026 . |Paydown .........cooeeieeeiiininninns fonvniiniiiiiiiiiins foiiinin 469,547 |........... 469,547 |........... LK L7 R R R 6,365 |.ooiiiiiiiiiins e 6,365 |..ooviiiiiiiiins e, 469,547 [ovvvvviiiiiiiinn foris e e 3,901 |. 02/25/2071 . |1.A FE .
WAMU Mor tgage Pass-Through Cer 2003-S11 CL
.. 92022F-GU-6 15.500% 11/01/33 ..oevvviriiiiiiiiiiiiiiiiiiiiiieees . 06/01/2026 . |Paydoun .........oooeeeeiiiiiniiinnns foniniiniiiiiiiiiins feniiiinn 28,731 | 28,731 [ 22,849 [.....oeeee. P LY A R R T O N 264 |oeeeiiiiiiiiins e < O P N 543 |. 11/01/2033 . |1.A FM .
WASHINGTON MUTUAL MTG PT PASS-THROUGH CER
..930336-23-0 | 2005  4.604% 03/01/35 ..covvvvvvvririiiiiiiinns . 06/01/2026 . |Paydown .........oooeeeiiiiiiiinniins fevniiniiiiiiiiiinns feiiiiii, 3,847 |oeriiiinnns 3,847 |l 3,817 | N:X 720 R R LT R RN LT R RN R O S RN 75 . 03/01/2035 . |1.A FM .
WELLS FARGO MTG BACKED SECS MTG SEC 2019-3 CL
..949831-AA-9 |3.500% 07/01/49 ...oovvvvriiiiiiiiiiiiiiiiiiiiiines . 06/01/2026 . |Paydoun .........coeeeeeiiiiininnnnns foneiiiiiiiiiiiiinns feniiiin, 12,014 |............ 12,014 |............ 12,183 |........... L T O [QEI) 1 P R (L)) T AN 12,014 [oeeeeeiiiiiiiins o fo 151 [. 07/01/2049 . |1.A ........
WELLS FARGO MTG BACKED SECS MTG SEC 2019-1 CL
..95001T-AS-4 |3.915% 11/01/48 ..oevvvvvvevriiiiiiiiiiiiiiiiinnees . 06/01/2026 . |Paydown ......ooeeeeeieiiiiiiiiiiiees Jovvviiiiiiiiiiiiiies foviiiiininn, 827 |oeeiiiiiiien. 827 |viiiiiiie.. 819 |oivvrviiiinnnes 7 O SN S feveiiiiiiiiiies e S foviiiiiiiiiiies e 827 |ovvvvevvvvnnnns foveviiiiiiiiiins o e 13 |. 11/01/2048 . |1.A ........
1059999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating -
non-agency residential mortgage-backed securities (unaffiliated) 7,713,650 7,749,847 7,561,339 6,153,686 100, 188 100, 188 7,669,666 43,991 43,991 149,053 XXX XXX
BLP COMM MTGE TR 2023-IND CL A 5.317%
..055531-AA-5 | 03/15/28 .ooooiiiiiiiiii . 05/18/2026 . |Paydown ..........ooeeeeiiiiiiiinnnns foniiiiiiiiiiiiiiins foiiiinn 743,126 |eeeeeeenns 743,126 |........... 741,244 |........... LR TN O R 2 O O, 2.7 PO L O P 13,324 |. 03/15/2028 . |1.A ........
Velocity Commercial Capital Lo SERIES 20262
..92263D-AA-8 |CLASS A 5.450% 05/25/56 ........evvvvvunnnnnnns . 05/14/2026 . |Paydoun ..........ooeeeiiiiiiiininins foniiiiiiiiiiiiiinns foiiiai 18,470 |...eennnne. 18,470 |ooeeveeenns 18,466 [ovvvvvvvvvvniniinnns o o LS R R S R AN 18,470 [ovvvvvvvvnnniinn fonniiiiiiiis fovis 84 . 05/25/2056 . |1.A ........
Velocity Commercial Capital Lo SERIES 20262
..92263D-AA-8 |CLASS A 5.450% 05/25/56 .....ccovvnunnnnnnnnns . 06/01/2026 . |Paydown ......oooeeveiiiiiiiiiiiieees Jovviiiiiiiiiiiiiiins feiiiniinns 42,393 ... 42,398 |eeeeenns 42,382 ovvvvvvnininiiinnnn fovviiiiiiiiiiins o L U [STUUUPPRN L U [SPUUUUROOoN 42,393 |oovvveeiiiiiiene feviiiiiiiiiiiins o e 385 |. 06/25/2056 . [1.A FE .
1079999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating -
non-agency commercial mortgage-backed securities (unaffiliated) 803,989 803,989 802,092 742,884 258 258 803,989 13,793 XXX XXX
Barrow Hanley CLO LTD SERIES 20243A CLASS A2
..06875V-AC-4 |5.495% 04/20/37 .ccoovvvviiiiiiiiiiiiiiiieieeieenn . 05/20/2026 . |Paydown ...........ooeeiiiiiiiiiinnns foniiiiniiiiniiiiins foien 4,000,000 |........ 4,000,000 |........ 4,000,000 |........ 4,000,000 |oeeeeiiiiiiieees e o e o o 4,000,000 |oeeeveeiiieinns fevveriiiiiiiiens feiiiiiiiiiiinn o, 131,506 |. 04/20/2037 . [1.A FE .
BRYANT PARK FNDG LTD CLO SERIES 202422A CLASS
.. 11766C-AC-8 |A2  5.473% 04/15/37 ..ovvvvvvvviiiiiiiiiiiiiinees . 06/11/2026 . |Paydown .........coooeeeiiiniiinnnnns fonniiniiiiiiiniiins fonens 2,000,000 |........ 2,000,000 |........ 2,000,000 |........ 2,000,000 |oeeeeeeiiiiieees e e e o o 2,000,000 |oeeerieeiieiies fevreriiieiiinees fovieiiiiiiiiinn o, 73,849 |. 04/15/2037 . |1.A FE .
DRYDEN SR LOAN CLO FUND SERIES 201541A CLASS
..26244K-A0-9 |BR 144A  5.235% 04/15/31 .....evvvvviinnnnnnnnnne . 04/15/2026 . |Paydown ..........ooeeiiiiiiiiininnns fonniniiiiiiiiiiiins foiiiii 406,143 |....oeeees 406,143 |........... 304,162 |........... 399,556 |.evvviiiiiiiins fernininnns (0511 O RN (G511 2 O AR L P 10,988 |. 04/15/2031 . |1.A FE ....
MP CLO VIII LTD MP CLO VIII  5.132% 04/28/34
LB24BTW-AL=T | e . 05/08/2026 . |Paydonn ......eeniiriiiiiiiiiiiiiiins feineeeeiiiinees foes 8,130,000 |........ 8,130,000 |........ 7,910,490 |........ 8,054,551 |.ooviviiiiiiiinn foeeeinnnn VETL I R RN 75,449 | |t 8,130,000 |.oevvvieiiiiiins fevviiiiiiiiiiens feiiiiiiiiiiinn o, 226,468 |. 04/28/2034 . |1.A FE ....
0ZLM CLO LTD SERIES 201924A CLASS A1AR 144A
..67113D-All-4 15.097% 07/20/32 . 04/20/2026 . | Paydoun ... ..515,617 515,617 505,733 |[...........512,325 [.... .515,617 |.. . 13,862 |. 07/20/2032 . [1.A FE ....
PPM Clo Ltd. SERIES
..693975-AC-8 |5.625% 01/20/37 ..oovvvvveiiiiiiiiiiiiiiiiis . 04/20/2026 . |Paydoun ...........ooeeiiiiiiiiinnnns feniiiniiiiiiiiiinns foee 8,800,000 |........ 8,800,000 |........ 8,800,000 |........ 8,800,000 |..eevvvvrrrrinnn forvvrnnnniiiiinn o e e e 8,800,000 |..oeevvveiiienns fevviiiiiiiiiiens feviiiiiiiiiinn o, 254,798 |. 01/20/2037 . |1.A FE ....
PPM Clo Ltd. SERIES 20226RA CLASS A2R
..693975-AL-8 |5.825% 01/20/37 . 04/20/2026 . |Paydown ...........ooeeeiiiiiiiiinnns fenniiiniiiiiiiiiins foein 7,200,000 |........ 7,200,000 |........ 7,200,000 |........7,200,000 |..cooeeriiiinnns Joeveniiiiiiiinns feverieiiiieeens foviiiiiiiiiiinn Lo o 7,200,000 |.. ...216,751 |. 01/20/2037 . [1.A FE ....
SOUND POINT CLO LTD
..83611J-AA-3 | 144A  5.028% 07/26/31 ....ovvvvvvrrnnninnnnnnnnns . 04/27/2026 . |Paydown ..........ooeeiiiiiiiinnnnnns foniiiiiiiiniiiiiens foiiiin 286,416 |........... 286,416 |........... 281,835 [...eveeeee 284,883 [o.ovvviiiiiiiis e 1,633 [oveviiiiiiiiens [, 1,633 [ovviiiiiiiiiins feriniiinnns 2 [ P N 7,420 |. 07/26/2031 . [1.A FE ....
SOUND POINT CLO LTD SERIES 20213A CLASS A
..83615P-AA-5 | 144A  5.008% 10/26/34 .....ooovviiiiiiiiiiiiiis . 06/09/2026 . |Paydoun ...........oeoeeiiiiiiiinnnns feniniiiiiiiiiiiiins fonenn 2,925,000 |........ 2,925,000 |........ 2,842,866 |........ 2,875,583 [ouvviiiiiiiiinn o 847 | | 847 | | 2,925,000 [eevvvvrvrnnnnnn fornnnniiiiiiis fo e 94,627 |. 10/25/2034 . |1.A FE ....
VIBRANT CLO LTD SERIES 202114A CLASS A1A
.. 92057E-AA-1 |5.147% 10/20/34 ..ooooveiiiiiiiii . 06/09/2026 . |Paydown ...........coeeeiiiiiiiiinnns foniiiiiiiiiniiiinns fonen 3,750,000 |........ 3,750,000 |........ 3,648,075 |[........ 3,694,882 [....evvvviiiinnn foeeennn 85,118 |oevviiriiiiiinns fereinns 85,118 |oevveiviiiiiinns fernnnnns F R ) O O 126,315 |. 10/20/2034 . |1.A FE .
Voya CLO Ltd SERIES 20161A CLASS A2R 144A
.. 92915C-AS-3 5.237% 01/20/31 .oovvvvveiiiiiiiiiiiiiiiiiiieeees . 04/20/2026 . |Paydown .......ooeeeiiiiiiiiiiiiiiies foeiiiiiiiiiiiiiiies foiiinnn, 587,512 |....oee.... 587,512 |........... 570,621 |........... 578,582 [..cooviiiiiiiies fooeiiinnn 8,930 |.viiiiiiiiins fovvinnnnns 8,930 |iviiiiiiiins eviiiinnns 587,512 oo e e eviiiiiees 15,857 |. 01/20/2031 . [1.A FE .
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1099999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating -
non-agency - CLOs/CBOs/CDOs (unaffiliated) 38,600,688 38,600,688 38,153,782 38,400, 362 200,327 200,327 38,600,688 1,171,131 XXX XXX
..055729-AH-0 |BSRT 2024A-1 SEC SER 2024  7.730% 06/30/30 |. 05/11/2026 . |Redemption 100.0000 ...oeee founmmmniiiiiiiiiiis oo 279,490 |........... 279,490 |........... 279,490 |........... 279,490 [oevvvviiiiiiis oo e e e e 279,490 [ovevvvviiiiininn foriiiiiiiiis e e 8,031 |. 06/30/2030 . [2.B PL ....
DP Red River LL ASSET BACKED SER A1 6.016%
L. 28202P-A*-4 106/29/46 ........oooiiiiiii . 06/30/2026 . | Redemption 100.0000 ...oeew founmmmniiiiiiiiiiis oo 460,800 |.......... 460,800 |.......... 460,800 |oooeeiiiiiiiiiiiins foeviiiiiiiis e [ f e e 460,800 |..ooovviiiiiiins feveiiiiiiiiiees feeiiiiiiiiiin o 2,428 |. 05/29/2046 . |1.G Z .....
DAWSON 5 (HY) LP ASSET BACKED FRN  6.632%h
L28027@-AA-8 | 11/21/29 oo . 04/08/2026 . | Redemption 100.0000 ...ooee founmmmniiiiiiiiiiis oo 797,909 |oeeeeeeens 797,909 |........... 797,909 |[........... 797,909 [oevvvviiiiiiis oo e e e e AT/ R R A A, 4,919 |[. 11/21/2029 . |1.F PL ...
DAWSON 5 (HY) LP ASSET BACKED FRN  6.632%h
L28027@-AA-8 | 11/21/29 oo . 05/07/2026 . | Redemption 100.0000 ...oeee founmmmniiiiiiiiiiis oo 113,397 ... 113,397 |........... 13,397 |........... LRIV R RUUUUUUUUUUUUUI R RN (RN R BRECTR 7 OO A (U R, 1,857 . 11/21/2029 . [1.F Z .....
Eagle Ford Ener ASSET BACKED SER A 5.580%
.269517-AD-0 | 05/25/51 ..ooooiiiiiiiiii . 06/25/2026 . | Redemption 100.0000 ....oen founmmmnniiiiiiiiiinn oo 1,315,127 |........ 1,315,127 |........ 1,315,127 [ Joviiiiiiiiiis e o e o s IR LT A O R R N 10,205 |. 05/25/2051 . [1.F PL ....
Eagle Ford Ener ASSET BACKED SER B 6.561%
. 269517-AE-8 | 06/25/51 ...oooeiiiiiiiiii . 06/25/2026 . | Redemption 100.0000 ...ooew founmmmniiiiiiiiiiin oo 265,941 |........... 265,941 |........... 265,941 [oeeeii o e e [ e e 265,941 [oueveiiiiiiiiinn foiiiis e 2,480 |. 05/25/2051 . [2.B PL ....
FNA Trust SERIES 20231A CLASS A1 144A
..30327H-AB-1 |6.900% 04/15/38 ......oevvvvriiiiiiiiiiiiiiiiiiiees . 06/15/2026 . |Paydoun .........ooooeeiiiiiiiiiiiins foniiiiiiiiiiiiiiins [ 1,192,747 |........ 1,192,747 |........ 1,192,745 |........ 1,192,745 [ oo 2 R R 2 [ e I 7 O O R N 27,909 |. 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 .......evvvvvrvvrnnnnnnnns . 06/20/2026 . |Paydoun .........ooooeiiiiiiiiiiiinns foniiiiiiiiiiiiiiens feeiiee 133,102 |........... 133,102 |........... 113,012 |.......... 118,408 |.oovvvvviiiiinns fevvnnnns 14,69 |ooooeieiiiiiiins o LT O JECC T 720 R O U R, 1,063 |. 07/20/2048 . [1.F FE ....
Hilton Grand Vacations Trust SERIES 20222A
..43283G-AB-8 |CLASS B 4.740% 01/25/37 .......coeeeeeiiinnnns . 06/25/2026 . |Paydoun ........oooooiiiiiiiiiiiiiins feiiiiiiiiiiiiiiiins feieiie 130,038 |........... 130,038 |........... 130,009 |........... 130,038 |ovvvvviiiiiiins fervveiiiiiiiinne o s e e JECTOROX < I U A U R, 2,572 |. 01/25/2037 . |1.F FE ....
Hilton Grand Vacations Trust SERIES 20243A
..43283N-AB-3 |CLASS B 5.270% 08/27/40 ......ccevvvveernnnnns . 06/25/2026 . |Paydoun .........ooooeiiiiiiiiiiiiins feiiiiiiiiiiiiiiiins [ 1,166,727 |........ 1,166,727 |........ 1,166,425 |........ 1,166,486 |...ooovvvvvneens fevvvinnnnns 2 I PO P2 I O 1,166,727 |eveveviiiiiiinn [ fois s 25,389 |. 08/27/2040 . |1.G FE ....
Hilton Grand Vacations Trust SERIES 20231A
..432017-AB-8 |CLASS B 144A  6.110% 01/25/38 .........evvueeee . 06/25/2026 . |Paydoun ........oooooiiiiiiiiiiiiinns feiiiiiiiiiiiiiiiies feiiiee 398,336 |........... 398,336 [........... 398,242 |...ooeennn 398,269 [..eevviiiiiiinnn oo (7 R R (-7 R R 398,336 [.vvvvvvrrnnnnnn fornniniiiiiiis oo e 10,156 . 01/25/2038 . |1.G FE ....
MVW Ouner Trust SERIES 20222A CLASS A 144A
..55400V-AA-9 |6.110% 10/21/41 ...oovvrriiiiiiiiiiiiee . 06/20/2026 . |Paydoun .........ooooeiiiiiiiiiiiinns foniiiiiiiiiiiiiiens feeiiee 225,379 |........... 225,379 |........... 225,343 |...ooeen. 225,379 |oveviiiiiiiiiins fevveviiiiiiiiies o e e e 225,379 . 10/21/2041 . (1.A FE ....
MVW Ouner Trust SERIES 20222A CLASS B 144A
..55400V-AB-7 |6.550% 10/21/41 . 06/20/2026 . | Paydoun ... .. 450,758 450,758 450,706 |...........450,758 |.... .450,758 |.. . 10/21/2041 . [1.F FE ....
MVW Ouner Trust SERIES 20232A CLASS A
..55400W-AA-7 16.180% 11/20/40 ....evvvrrnnnniiiiiiiiiiiiiiiiinae . 06/20/2026 . |Paydoun .........ooooeiiiiiiiiiiiinns foniiiiiiiiiiiiiiens feeiiee 405,706 |......ce... 405,706 |........... 405,624 |...........405,643 [....ccccoiiiiies Jooriiiiiinnns (- IO RN [ O . 11/20/2040 . (1.A FE ....
MVW Quner Trust SERIES 20232A CLASS B
..55400W-AB-5 |6.330% 11/20/40 . 06/20/2026 . | Paydoun ... . 11/20/2040 . (1.F FE ....
MOSAIC SOLAR LOANS LL
..61946K-AB-0 | 144A  7.360% 06/20/53 . 06/20/2026 . |Paydoun .........ooooeeiiiiiiiiiinins feviiiiiiiiiiiiiiens fereennn.. 56,262 [l 56,252 ............55,016 |............ 55,384 [oveviiiiiiiinn oo L1610 R R L1310 R R 56,252 . 06/20/2053 . [3.C FE ....
Oxford Finance Funding Trust SERIES 20231A
..69145C-AA-2 | CLASS A2 144A  6.716% 02/15/31 .. ... |- 06/15/2026 . [Paydown ..........ccceeeveririiiinnns fooviiiiiiiii s 3,308,863 |........ 3,308,863 |........ 3,308,863 |........3,308,863 [......evvurunnn fooveiiiiiiiiiins e e e e 3,308,863 |.. . 02/15/2031 . [1.F FE ....
Oxford Finance Funding Trust SERIE:
..69145C-AC-8 |CLASS B 144A  7.879% 02/15/31 .....evvvvvennns . 05/15/2026 . |Paydoun .......cooooiiiiiiiiiiiiiinns feniiiiiiiiiiiiiiens [ 656,064 |........... 656,064 |........... 656,064 |........... 656,064 |.....ooooiiiiies | e e fon el 656,064 |....oooovieiiies oo i e, 21,240 |. 02/15/2031 . |2.B FE ....
Oxford Finance LLC SERIES 2024A CLASS A2
..69145D-AA-0 |6.675% 01/14/32 ...oevvvviiiiiiiiiiiiiiiiiieeieees . 06/14/2026 . |Paydoun .........oooeeiiiiiiiiiiinins foniiiiiiiiiiiiiiies feeeens 4,677,914 |........ 4,677,914 |........ 4,677,914 |........ 4,677,914 [ooveeiiiiiiiinnn s e e e e 4,677,914 [oooiiiiiiiiiiies [ e e 134,521 |. 01/14/2032 . |1.F FE ..
..69410A-AA-4 |PACEWell 6 2022-1 A 6.635% 04/10/41 ........ . 06/10/2026 . |Paydown ..........oooeeeiiiiiiiiinins fonininiiiiiiiiiinns fonnns 2,240,108 |........ 2,240,108 |........ 2,240,052 |........ 2,240,108 [.evvvvriinnnnnn oo e e e e L 1 O Y 61,954 |. 04/10/2041 . |1.A FE ..
U.S. Bank National Association SERIES 20231
..90357P-AV-6 |CLASS B 6.789% 08/25/32 .......ceeeeeeeennnns . 06/25/2026 . |Paydown ..........oooeeeiiiiiinniinns fennniiiiieiiiiiiins feiiiiin 782,705 |oeeeerenns 782,705 |........... 782,705 |........... T O O R (U R RN L 1 O P 21,800 |. 08/25/2032 . |1.F FE ....
PMH [ SPV SUNFLOWER PRIVATE PLACEMENT
..G6853#-AA-2 |6.232% 06/26/30 ....oovvvviiiiiiiiiiiiiiii . 06/25/2026 . | Redemption 100.0000 ....ovn founnnnniniiiiiiin oo 2,711,538 |........ 2,711,638 |........ 2,711,538 |........ 0 O O O O RN R O Y 40,859 |. 06/26/2030 .|2.B PL ....
PMH [ SPV SUNFLOWER PRIVATE PLACEMENT
..G6853#-AA-2 |6.245% 06/26/30 .....oovvviiiiiiiiiiiiiiiii . 04/17/2026 . | Redemption 100.0000 ...ovvn fornnmniiiiii oo 54,806 [....evenne. 54,806 |[....cceeee. 54,806 |............ 54,806 |ooeiiieiiiiiens e e e e L O Y R RN 826 |. 06/26/2030 . (2.B PL ....
ENA NORTE TRUST TR NT 144A  4.950% 10/25/27
L 29248D-AA-0 [ .eiiiiiiiiii e . 04/25/2026 . | Redemption 100.0000 ....oo. fooriiiiiiiiiiiiiiinn foeeiinnns 185,215 [........... 185,215 |........... 185,215 . 10/25/2027 . [3.B FE ....
1119999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating -
other financial asset-backed securities - self-liquidating (unaffiliated) 22,414,628 22,414,628 22,392,614 XXX XXX
..00270@-AA-9 | ASF NIA PRIVATE PLACEMENT  6.082% 03/26/31 | 04/20/2026 . |Redemption 100.0000 ... R ..325,357 ..325,357 |.... . 03/26/2031 . [2.A Z .....
..00270@-AA-9 | ASF NIA PRIVATE PLACEMENT  6.082% 03/26/31 |. 06/30/2026 . |Redemption 100.0000 ... 368,983 368,983 |.... . 03/26/2031 . [2.A PL ..
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HV ROOSTER LLC SENIOR TL Y 06/28/28
L A04948-AA-5 | oeriei e . 06/12/2026 . | Redemption 100.0000 ....... fooreiiiiiiiiiiiiienn o 1,510,384 |........ 1,610,384 |........ 1,610,384 |........ 1,610,384 [oooeeiieiiiiiies e s e o s IS [ Y S N 50,841 |. 06/28/2028 . |1.G PL ....
DANSON 5 AT LP PRIVATE PLACEMENT  6.652%
..93002#-AA-7 | 09/24/27 \oovoiiiiiiiieiieiiieeeeeeeeeeeeeeee . 04/08/2026 . |Paydown .......oeeeeeiiiiiiiiiiiiiies fovviiiiiiiiiiiiiiies foiiinnns 346,263 |........... 346,263 |........... 346,263 |........... 346,263 [.ooviiiiiiiins o e e e foviiiinn, 346,263 |...vvvvvevininnn fovviiiiiiiiiiinn o e . 09/24/2027 . [1.F PL ....
1319999999. Subtotal - asset-backed securities - financial asset-backed securities - not self-
liquidating - equity backed securities (unaffiliated) 2,550,987 2,550,987 2,550,987 2,550,987 2,550,987 68,330 XXX XXX
Aqui la Funding ASSET BACKED SER 24-1 7.400%|
..037984-AA-9 109/30/41 .ooviiiiiiiiiiiiiiiiiiee . 04/15/2026 . | Redemption 100.0000 ....oew fooeiiiiiiiiiiiiiiins foeeenn 193,738 |[........... 193,738 |........... 193,738 |........... 193,738 | o evevvviiiiiiiies foveivinniiiinne fovviiiiiiiiiiins o 193,738 |oveeeeeieeeeees Jeveviviiiiiiies foviiiiiiiiiin foviiiinnnn, 7,168 |. 09/30/2041 . [1.EFE ....
1339999999. Subtotal - asset-backed securities - financial asset-backed securities - not self-
liquidating - other financial asset-backed securities - not self-liquidating (unaffiliated) 193,738 193,738 193,738 193,738 193,738 7,168 XXX XXX
COREVEST AMER FIN 2022-1 CL A 144A  4.744%
L 2ABTIE-AA-T | 07/01/52 v . 06/01/2026 . |Paydown .........cooeeeeiiiiinninnnns fovniiininiiiiiiiins foiiiinn 980,121 [....eeeins 980,121 |........... 980,079 |........... 979,162 [o.vvvviiiiiiinns e LIV R RN LIV R R 2 P 17,660 |. 07/01/2052 . |1.A FE ....
Sunrun Issuer SERIES 20252A CLASS A1 6.150%
..86773E-AA-1 |01/30/54 ooovviiiiiiiiii . 04/30/2026 . |Paydoun ..........cooeeiiiiiiiiiinnns feniininiiiiiiiiiens foiiiin 27,028 |.oooeenns 27,023 |oennnnee 26,827 | 26,841 | e 181 | s 181 | e 0 2 O P N 831 |. 01/30/2054 . [1.G FE ....
Trinity Rail Leasing L.P. SERIES 20251A CLASS
..89657M-AA-8 |A  5.000% 10/19/55 ...oooeiiiiiiiiiiiiiii . 06/19/2026 . |Paydown ..........ooeeieeiiiiiininins foviniiiiiiiiiiiiins foiiiin 157,432 |........... 167,432 |......... 157,410 |oeeeeeees ST 7 O SN (SRR R < 7 O P 3,344 |. 10/19/2055 . |1.C FE ....
USQ Rai| SERIES 20241A CLASS A 4.990%
..912928-AA-6 | 09/28/54 ....cooeiiiiiiii . 06/28/2026 . |Paydown ...........ooeeeiiiiiiiiinnns feniiiiiiiiiiiiiiins foiiiin 189,419 [.......... 189,419 |[........... 189,359 |........... 189,370 |ovvvvvviviiiiens ferviiiiiininns 49 [ o 49 [ o e O R N 3,944 |. 09/28/2054 . |1.C FE ....
GLOBAL SC FINANCE SRL SRL 2020-2A CL  2.260%
.. 37959P-AC-1 | 11/19/40 ovvvvvvvviiiiiiiiiiiiiiiiiiiiiiiiiiieeeees . 06/17/2026 . |Paydown ......ooeveeeiieiiiiiiiiiiees Jevviiiiiiiiiiiiiiins foiiinn, 473,160 |........... 473,160 |........... 421,00 |........... 792 [ oo 31,368 |ovvvvriiiiiiins fovnnnnns 31,368 |ovvvvvrriiiiiins fovinnnnnns 473,160 [0 o e eveeiiiiees 4,434 |. 11/19/2040 . |1.F FE ....
1519999999. Subtotal - asset-backed securities - non-financial asset-backed securities - practical
expedient - lease-backed securities - practical expedient (unaffiliated) 1,827,155 1,827,155 1,774,768 1,794,597 32,558 32,558 1,827,155 30,213 XXX XXX
Diversified ABS Phase VI LLC SERIES VI CLASS
.. 25612V-AA-7 |A 7.500% 11/28/39 ........ceeeiiiiiiiii . 04/28/2026 . |Paydoun ..........oooeeiiiiiiiiiinnns foniininiiiiiiiiinns feiiiin 35,609 |........... 35,699 |......oeee. 34,761 |l RN 17T AU R 671 [ois oo (-7 T O RN B O P N 892 |. 11/28/2039 . [2.A FE ....
Diversified ABS Phase VI LLC SERIES VI CLASS
.. 25612V-AA-7 |A  7.500% 11/28/39 ....ooovvvveeeiieiiiiiieee . 05/20/2026 . | Redemption 100.0000 ....oew fooviiiiiiiiiiiiiiins o 1,927,961 |........ 1,927,951 |........ 1,877,270 |........ 1,891,688 |..ovvvvvieiiies fovennnns 36,263 | oeeeees 36,263 | e, 1,927,961 [ fovviiiiiiiiiiiis e e 77,262 |. 11/28/2039 . |2.A FE ....
1539999999. Subtotal - asset-backed securities - non-financial asset-backed securities - practical
expedient - other non-financial asset-backed securities - practical expedient (unaffiliated) 1,963,650 1,963,650 1,912,031 1,926,716 36,934 36,934 1,963,650 78,154 XXX XXX
CF Hippolyta Issuer LLC SERIES 20201 CLASS A1
.. 12530M-AA-3 | 144A  1.690% 07/15/60 ....ooeeveeeeeiiieiieennns . 06/15/2026 . |Paydoun ..........oooeeeiiiiiiiiinnns fonniniiiiiiiiiiiins foiiiinn 14,477 |oeeennnne 14,477 |............ 13,065 |............ L R A FC T PO AN [T IO RN LY PO (S R R 102 (. 07/15/2060 . |1.E FE ....
CLI Funding LLC SERIES 20251A CLASS A
. 12571W-AG-8 |5.350% 06/20/50 .....cevvvvveiiiiiiiiiiiiiiiins . 06/20/2026 . |Paydown ..........cooeeeiiiiiinniinns fenniiiiiiiiiiiiiins foiiinn 562,500 [.eeeeeens 562,500 [........... 558,621 [....eveeee. 558,885 [...vvvvviiiiinn foeeiinnnn 3,615 |oovveiiiiiiiiies e 3,615 |oovveiiiiiiiiins e L7 P 12,539 |. 06/20/2050 . |1.C FE ....
Maritime Partners LLC SERIES 20231A CLASS A
..553427-AA-3 | 144A  7.167% 05/15/63 ......vvvvvrnnnnnnnnnnnnnns . 06/15/2026 . |Paydown ..........cooeeeeiiiiiinnnins fonniiiniiiiniiiiins feiiiin 64,682 |............ 64,682 |............ 64,681 |............ Lo O O e O R [ O O U N 1,933 |. 05/15/2063 . |1.F FE ....
SABEY DATA CENTER ISSUER LLC SERIES 20211
..78520E-AB-2 | CLASS A2 144A  1.881% 06/20/46 ................ . 06/20/2026 . |Paydown ...........ooeeeiiiiiiiiinnns foniniiniiiiiiiiinns foen 10,518,000 |....... 10,518,000 |........ 9,283,368 |....... 10,316,420 |..coeeeeeeeeinns |eeens 201,580 |oooeeeeiiieiiens s 201,580 |oooeeeeeiiiiiens s 10,518,000 |oevveeeeiniiins Jovviiiiiiiiiiens [ o, 98,372 |. 06/20/2046 . |1.F FE ....
Spur Rail | LLC SERIES 20261A CLASS A
..85213F-AA-8 |5.450% 04/17/56 ...oovvvvveiiiiiiiiiiii . 06/17/2026 . |Paydoun .........cooeeeeiiiiiniinnnns foneiiiiiiiiiiiiiens feiiiinn 23,687 [oeennnnns 23,687 |[.ccunnnne 23,679 |eeeiiiiiiiiiiiieens e e L R R L R R B O O R N 204 |. 04/17/2086 . [1.C FE ....
TIF Funding |1l LLC SERIES 20242A CLASS A
..BBB55A-AG-5 |5.540% 07/20/49 ........coeeeiiiiiiiii . 06/20/2026 . |Paydown ..........cooeeeiiiiiinniinns fenniiiiiiiiiiiiiins foiiinn 206,250 |....eeeens 206,250 [.....eeee. 206,193 |........... ALV T R RN LT PO AN L PO R Lo 1 O P 4,761 |. 07/20/2049 . [1.C FE ....
Tricon Residential SERIES 2024SFR2 CLASS A
..89616V-AA-8 4.750% 06/17/40 ....vvvvvvvvvvvvnnnniiiiiiniinnnnns . 06/05/2026 . |Paydown ........ooeeeiiiiiiiiiiiiiins Jovviiiiiiiiiiiiiies foriiiinnn, 5,779 |oveevevenns 5,779 |ooveeeeeenn. 5,583 [.occeunnnnnn 5,651 |vviviviiiiiies foviiiinnnnns 128 | e, 128 | e, 5779 |ooveeeeeeeeeeees leveviiiiiiiiiies fovevvvvviiiiiins fovviiiiiiinnnn, 137 . 06/17/2040 . [1.A FE ....
1719999999. Subtotal - asset-backed securities - non-financial asset-backed securities - full
analysis - lease-backed securities - full analysis (unaffiliated) 11,395,375 11,395,375 10, 155, 190 11,166,282 205,413 205,413 11,395,375 118,048 XXX XXX
CAERUS GNB ABS | LLC Asset Backed  7.480%
.. 127656-A*=7 |04/28/40 .coovveeiiiiiiiiiii . 06/28/2026 . | Redemption 100.0000 ...ouun fornnnmiiiiiii foeeeens 199,794 |........... 199,794 |........... 199,748 |........... 199,814 |.ooeeiiiiiiiins |t (0D IO RN ()] ISR RN 4 O P 6,226 |. 04/28/2040 . [1.G PL ....
Diversified ABS ASSET BACKED SER A-1  7.076%
.. 265123-A%=2 106/31/44 ..o . 06/30/2026 . |Paydown ..........oooeeeiiiiiininnnns feniiiiniiiiiiiiinns foiiiin 402,729 |........... 402,729 |....eeeee. 402,729 |.......... L 7 P Y N 402,729 [ovvvvvvviiiiiinn foriiins e e 11,830 . 05/31/2044 . |1.F FE ...
OHS Issuer, LLC ASSET BACKED SER A2  6.900%
B71158-AF-6 |02/25/61 .oovvvveeiiiiiiiiiiiiiiiiiiieeeieeeeeeeee . 06/25/2026 . | Redemption 100.0000 ....evw fooviiiiiiiiiiiiiiies foeeiinn 62,500 [............ 62,500 [............ 62,480 |...oooiiiiiiiiiiiees e e 20 foooviiiiiiiiis o 20 [ foeiiii 62,500 |..ooeeiiiei evvviiiiiiiiies feveciiiiiiiiins i, 1,222 |. 02/26/2061 . |2.C Z .....
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Show All Long-Term Bonds and Stocks Sold, Redeemed or Otherwise Disposed of During the Current Quarter
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2 5 6 7 8 9 Change In Book/Adjusted Carrying Value 15 17 18 19 20 21
10 1 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 Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying Realized Dividends Con- SiYe}
Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain  |Total Gain| Received | tractual | Admini-
Shares of | Consid- Actual Carrying | Increase/ | tization)/ | Recog- |[(10+11-| Carrying | Disposal (Loss)on | (Loss)on | During Maturity | strative
Description Stock eration Par Value Cost Value (Decrease)| Accretion nized 12) Value Date Disposal | Disposal Year Date Symbol
PLANET FITNESS SERIES 20241A CLASS A2l1
6.237% 06/05/54 ........evvvunnnnnnnnnnnnnnnnnnnnnnn |- 06/05/2026 . [Paydown .........ooeeviiiiiiiiiiiiins fooniiiiii [ 25,000 [oevenennns 25,000 [ocennnnnne O 11 O O Y U R R N O Y S N 780 |. 06/05/2054 . 2.B FE ....
Prose SERIES 20251A CLASS A2  6.460%
07/30/55 ..vvvvviiininiiiiiiiiiiiiiiiiiniiinninnnnnnn. |- 0473072026 . [Paydown ......ooevveeiiiiiiiiiiiiiins fonii [ 25,000 [oevenennns 25,000 [ounnnnnne O O 11 O O Y U R R N O O R N 808 |. 07/30/2055 . |2.B FE ....
Servpro Master Issuer LLC SERIES 20251A CLASS
A2 5.525% 10/25/55 ..veveveveerererereeenanennnns |+ 04/25/2026 . [Paydoun ...oveeeereveeeeieieecns Jeverereeeieieeees feereennns 62,500 |oovevenee 62,500 ..o 62,500 |ovveveeni62,500 [oovviiiiiiies [ oo e e e 62,500 |ovovevecererens foeeeerereees oo oo 1,544 |. 10/25/2055 . [2.C FE ....
WOLF ENERGY ASSET BACKED SER 2025  5.698%
07/25/50 ...uvvvviniiiiniiiiiiiiiiiiiniiiiininnnnnnnn. |- 06/25/2026 . [Redemption  100.0000 ....... foccceoiiiiiiiiiiiins foonn 1,179,551 |........ 1,179,561 |........ 1,179,561 |........ 1,183,145 [ s 26,406 |oeeevviiiiiiiinn fornnnnns 26,406 |oeeevviiiiiiiinn fornnnnns 1,179,551 | s e o, 37,781 |. 07/25/2050 . 1.F PL ....
WOLF ENERGY ASSET BACKED SER 2025  6.613%
07/25/50 .vevveeeeeeeererereveesssennenenenenens |- 06/25/2026 . [Redemption  100.0000 ... [ooveeeeveveviriiies [oveeenns 110,669 |.......... 110,669 |.......... 110,669 |.......... 108,164 [ovvveveveriee Joreeeeenn2505 |oveeeicieierens ferereen 2,505 [oveiiieies [ 10,669 |ovovvevereeies Joreeeeeieens Jeveeeeerenennns . 07/25/2050 . [2.B PL ...
Zaxby's Fundi
3.238% 07/30/51 ..vvvviiiiiiiiiiiiiniiiiiiininnnnnnn |- 0473072026 . [Paydown ......ooevveeiiiiiiiiiiiiinns foni [ 5,000 [.coonnnnnne 5,000 |..cooeennnn 4,405 |..oeennnnnnn L L O N R O N R O N 5,000 |ovvvvvvrvrrnnnnn fonnnniiiiiiii fo e 81 (. 07/30/2051 .|2.B FE ....
Zaxby's Funding LLC SERIES 20241A CLASS A2I
6.594% 04/30/54 ..oovvvvvviiiiiiiiiiieiieeeeeen.. | 04/30/2026 . | Paydown L..eeeeveiiiiiiiiiiiiiiiiiies i fo 20,375 oo 29,375 |oeevreeenes 29,375 [ornrnnnn 29,375 [oiiiiiiiiiiins e o e Jevevvviiiiiiiies foviiiinnnn, 29,375 [ooeiiiiiiiiiiies e e eviiiiiiiiiens 969 |. 04/30/2054 . [2.B FE ....
1739999999. Subtotal - asset-backed securities - non-financial asset-backed securities - full
analysis - other non-financial asset-backed securities - full analysis (unaffiliated) 2,102,118 2,102,118 2,101,457 2,010,342 29,29 29,29 2,102,118 65,365 XXX XXX
1889999999. Total - asset-backed securities (unaffiliated) 101,721,458 101,757,655 99,724,032 97,444,473 628,337 628,337 101,677,474 43,991 43,991 2,526,347 XXX XXX
1899999999. Total - asset-backed securities (affiliated) XXX XXX
1909999997. Total - asset-backed securities - Part 4 101,721,458 101,757,655 99,724,032 97,444,473 628,337 628,337 101,677,474 43,991 43,991 2,526,347 XXX XXX
1909999998. Total - asset-backed securities - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
1909999999. Total - asset-backed securities 101,721,458 101,757,655 99,724,032 97,444,473 628,337 628,337 101,677,474 43,991 43,991 2,526,347 XXX XXX
2009999999. Total - issuer credit obligations and asset-backed securities 622,133,912 636,725,614 635,190,564 627,774,965 1,349,862 88,886 1,260,976 636,964,753 (15,499,613) [ (15,499,613) 16,071,002 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
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
5989999999. Total - common stocks XXX XXX XXX
5999999999. Total - preferred and common stocks XXX XXX XXX
6009999999 - Totals 622,133,912 XXX 635,190,564 627,774,965 1,349,862 88,886 1,260,976 636,964,753 (15,499,613) [ (15,499,613) 16,071,002 XXX XXX
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SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
07/14/2026 6529.96 INDEXED LIFE PRODUCTS JPllorgan Chase &
107 Equity/Index |Co. ..vevvvrivirnnnnns 7HBGLXDRUGQFUSTRNES7  |. 07/14/2025 . 07/14/2026 |.....evvvvvvvnnn foerrnnnne 390,030 1..... 6,269/6,530 |........... ST (UJN RN (R RN, 16,210 [.eneeeeens v 16,212 |........... LT PO RN [ECTVLCIC)) R AR (LR 85/85 ..........
07/14/2026 6770.04 JPMorgan Chase &
. Equity/Index |Co. .. 7HBGLXDRUGQFUSRNES7  |. 07/14/2025 |. 07/14/2026 |.... PR PO 2,600,011]..... 6,269/6,770 |..........63,780 ...106,912 |.
08/14/2026 6986.02 JPMorgan Chase &
107 Equity/Index |Co. ..eeevvrivirnnnnns 7HBGLXDRUGQFUSRNES7  |. 08/14/2025 |. 08/14/2026 |.......evvvvvnn fennnnns 3,759,968 |..... 6,469/6,986 |......... 107,262 |.oevvvneeeeeenn [ o 286,824 [..eveneens [ 286,824 |......... 163,374
08/14/2026 6738.28 JPMorgan Chase &
..................... Equity/Index |Co. .................. T7HBGLXDRUGQFUS7RNEQ7 |. 08/14/2025 |. 08/14/2026 |..........cevves |oeveennn.. 380,027 |.....6,469/6,738 |.....ceuunn 8,191 |oeennnniinnnins [ oo 15,312 e [ 15,312 | BUBTT [ e (4,980 v |0 el |85/85
09/14/2026 7144.5 CALL| INDEXED LIFE PRODUCTS
. |EXHS L Equity/Index |BNP Paribas SA .... ROMUWSFPUSMPROBKSP83 |. 09/15/2025 |.09/14/2026 |.........cceevnr [orreenne 2,689,971(..... 6,615/7,145 |.......... LR 72228 O ERR AR 192,831 [.veeneeeeen |l 192,831 | 116,012 | o [(CRI<(C)) R A, (LR 85/85 ..........
09/14/2026 6891.14 INDEXED LIFE PRODUCTS
[0 Y EXHS ........ Equity/Index |BNP Paribas SA .... ROMUWSFPUBMPROBKSP83 [. 09/15/2025 |. 09/14/2026 |..........eeees |vvvnnnnns 340,025]..... 6,615/6,891 [........... 6,249 |..ovveiiiiiinin [ 13,064 [.ovveeeees o 13,054 |........... 1LY O I, [CN1)) P EN (LR 85/85 ..........
10/14/2026 6921.38 INDEXED LIFE PRODUCTS
[0 Y EXHS ........ Equity/Index |BNP Paribas SA .... ROMUWSFPUBMPROBKSP83 [. 10/14/2025 |. 10/14/2026 |...........coees |vvennnnns 270,0251..... 6,644/6,921 |........... S 20 PR (R RN, 10,002 [.eneeeeens e 10,002 |........... LR 7<) PO RN () FR R (LR 85/85 ..........
10/14/2026 7175.85 INDEXED LIFE PRODUCTS
................................................ EXH 5 ........ |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UK5573 | 10/14/2025 |. 10/14/2026 |...........cccen feunn....2,170,032).....6,644/7 176 |....oeee 77,569 |oeeevnnnnenniiinnn oo o 149,607 [ |l 149,507 oL 89,049 | oo (49,09 o [0 el 85785 L,
11/16/2026 7014.92 INDEXED LIFE PRODUCTS
L0 R EXHS ........ Equity/Index |BNP Paribas SA .... ROMUWSFPUBMPROBKSP83 [. 11/14/2025 |. 11/16/2026 |...........coovs |ovvrvnnnns 889,980 |..... 6,734/7,015 |.......... ISR ECIC N R FPPRPR RN 31,530 | oeeeeiiinn [ 31,530 [ouennnnens LR[00 R A [RATYECE)) R R (LR 85/85 ..........
11/16/2026 7289.67 INDEXED LIFE PRODUCTS
[0 Y EXHS ........ Equity/Index |BARCLAYS BANK PLC ~ G5GSEF7VJPSI70UKS573 |. 11/14/2025 |. 11/16/2026 |....cevvvvvvnnnn [ovvenne 3,099,980 1..... 6,734/7,290 |......... LS TR:(CIUN R AR RSP 208,772 [ .eveeneeans o 208,772 |........ 128,101 | o [WATAK)) R R (LR 85/85 ..........
12/14/2026 7378.87 INDEXED LIFE PRODUCTS
................................................ EXH 5 ........ |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UK5573 |. 12/15/2025 |. 12/14/2026 |........ceeeveen fevnn....2,740,033).....6,817/7,379 [ 122,131 |oeeennnnniiiiis oo e 77,149 [ | 177,140 112,804
12/14/2026 7100.76 INDEXED LIFE PRODUCTS
CALL - Equity/Index |BNP Paribas SA .... ROMUWSFPUBMPROBKSP83 |. 12/15/2025 |. 12/14/2026 |.... ....510,011].... 6,817/7,101 |.. L 17,432 ... 10,779 |.
01/14/2027 7498.04 INDEXED LIFE PRODUCTS
L0 R EXHS ........ Equity/Index |BARCLAYS BANK PLC ~ GSGSEF7VJPSI70UKS573 . 01/14/2026 |. 01/14/2027 |..eevvivvvvnnnnn fovveenne 3,429,983 ]..... 6,927/7,498 |.eevvniviinnnnns oo 159,186 [...oevvvveeeieees Jevnannnns 209,730 [.evenneenns o 209,730 |......... 123,339
01/14/2027 7215.44 INDEXED LIFE PRODUCTS
................................................ EXH 5 ........ |Equity/Index [BNP Paribas SA .... ROMUWSFPUBMPROBKSP83 |.01/14/2026 |. 01/14/2027 |........ccccevvn feoeerennnn500,0311.....6,927/7,215 [ceeeeeninnnnnnnns Joveennnnn 12,860 [oneiiininnins e 16,287 [l el 16,287 .l 9,308
02/16/2027 7407.79 INDEXED LIFE PRODUCTS
CALL . Equity/Index |BARCLAYS BANK PLC ~ G5GSEF7VJP5I70UKS573 |. 02/17/2026 |. 02/16/2027 |.... PR PO 2,370,012..... 6,843/7,408 |.....oovvvvnnnnns Joreennnnn 110,513 [ e 147,771 o 17,555 |,
02/16/2027 7128.58
107 Equity/Index |BNP Paribas SA .... ROMUWSFPUBMPROBKSP83 [. 02/17/2026 |. 02/16/2027 |.........cevvvrs |ovvrnnnnns 569,972]..... 6,843/7,129 |ouvvvniiiiininns o 14,569 [oovveiiiiiiiins foeeeeinnnn 18,721 [t o 18,721 |t [T 115 PO RN [ECTR 113 R EURN (LR 85/85 ..........
03/15/2027 7252.08
..................... Equity/Index |BARCLAYS BANK PLC ~ G5GSEF7VJP5I70UKS573 . 03/16/2026 |. 03/15/2027 |........cevvvnns |-eeeennn2,200,009|.....6,699/7,252 |....covvnnnnnnnnnn founnennn 103,488 oo [ 141547 | [ 1A 547 88,077 [ e (30,017) e v |0 e |85/85
03/15/2027 6978.74
107 Equity/Index |BNP Paribas SA .... ROMUWSFPUBMPROBKSP83 [. 03/16/2026 |. 03/15/2027 |........ceevnvrs |vvvnnnnns 279,97 |..... 6,699/6,979 |..evvnnviiiininnns [ A VL) R 9,390 | .eevnnnee o 9,390 |.covvnnnnns 31 1 FO RN (0570 R (LR 85/85 ..........
04/14/2027 7542.18885 | INDEXED LIFE PRODUCTS
L0 R EXHS ........ Equity/Index | SOCIETE GENERALE .. O2RNESIBXP4ROTD8PU41 |. 04/14/2026 |. 04/14/2027 |...eevvvvvvvennn [ovvvnnne 2,129,998]..... 6,967/7,542 |cevvviiiiinnnnns | 101,814 | o 125,384 | .ovvvnne [ 125,384 |.......... 44,886 |......ccvvvnvenns founnnnnns (151 (<)) R A, (LR 85/85 ..........
04/14/2027 7257.91975 | INDEXED LIFE PRODUCTS
................................................ EXH 5 ........ |Equity/Index [BNP Paribas SA .... ROMUWSFPUBMPROBKSP83 |. 04/14/2026 |. 04/14/2027 |.........ccceevn feoeeeenn.. 300,015].....6,967/7,258 [coeennivvivnnnnnes Jovvennnennn 7,830 feunniiiinnininns e 9,340 [ e 9,340 [ 3149 | [ (1,839)] e o [0 el [ 85/85 L,
05/14/2027 8157.6 CALL| INDEXED LIFE PRODUCTS
...................................................... EXH 5 ........ |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UK5573 |. 05/14/2026 |. 05/14/2027 |.......cevvvvvnn fernn....3,309,997 |.....7,501/8,158 [..eeevvvinnnnnnns Jovvennnnn 157,126 [ e 155,088 [ e |t 165,988 [ 17,963 | [t (19,15 o [0 el [ 85785 L
05/14/2027 7814.04 INDEXED LIFE PRODUCTS WELLS FARGO BANK NA
L0 R EXHS ........ Equity/Index |..oeeerereerunnnnnnnnns KB1H1DSPRFMYMCUFXTO9  |. 05/14/2026 |. 05/14/2027 |......evvvvvvnnn foerrnnnne 289,998 |..... 7,501/7, 814 [ [ <51V PO RN VAYZL: [ R 7,218 [ Lo T R AR [RE1575) R R (LR 85/85 ..........
06/14/2027 8215.29 INDEXED LIFE PRODUCTS
................................................ EXH 5 ........ |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5I70UK5573 |. 06/15/2026 |. 06/14/2027 |.......eovvvvvnn feunnn. 4,749,986 |.....7,554/8,215 [coeeniiiinnnnnns |eeennnnn226,908 [onnniceinnnnns e 219,891 [ 219,891 [ 10799 | [t B T70) e o [0 el [ 85/85 L,
06/14/2027 7869.3 CALL| INDEXED LIFE PRODUCTS
...................................................... EXH 5 ........ |Equity/Index [BARCLAYS BANK PLC  GSGSEF7VJP5170UK5573 |. 06/15/2026 |. 06/14/2027 |................ |..........400,000].....7,554/7,869 |.......ccevvunnees Jovvennnnnn 10,908 [ e 9,829 [ e 9829 [ 112 e Lo (391 fovvevvinnneeennn [0 el [85/85 LLiiiieees
0019999999. Subtotal - purchased options - hedging effective excluding variable annuity guarantees under SSAP No.108 - call options and warrants 639,181 918,777 2,396,819 XXX 2,396,821 1,137,032 (635,660) XXX XXX
0079999999. Subtotal - purchased options - hedging effective excluding variable annuity guarantees under SSAP No.108 639, 181 918,777 2,3%,819] XXX 2,396,821 1,137,032 (635,660) XXX XXX
0149999999. Subtotal - purchased options - hedging effective variable annuity guarantees under SSAP No.108 XXX XXX XXX




STATEMENT AS OF JUNE 30, 2026 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

1’903

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
07/15/2026 6555.95 INDEXED LIFE PRODUCTS MORGAN STANLEY
[0 Y EXHS ........ Equity/Index | INTERNATIONAL ...... 4PQUHN3JPFGFNF3BB653  |. 07/15/2025 |. 07/15/2026 |.....evvvvvvvvnn fonnnnns 1,504,3721..... 6,244/6,5% |.......... LT I PO RPN R T4 | [ 74,941 |.......... 38,052 |.evveeiiiiininn i (TR TA ) F RN (LR 85/85 ..........
08/14/2026 6772.29 INDEXED LIFE PRODUCTS
LL woevevererereienes [ eeerieeeeee e EXHS ........ Equity/Index | SOCIETE GENERALE .. O2RNESIBXP4ROTDBPU41 |.08/15/2025 |.08/14/2026 |.........cocers |oveeee. 750,886 |.....6,450/6,772 |.......... 14,539 | v oo o 36,246 [.voveeeres [ 36,246 |.......... 20,290 [oevveverneiees foeeeenn (11,696)]. v forererereeeenes [ 85/85 ..........
09/15/2026 6946.04 INDEXED LIFE PRODUCTS
[0 Y EXHS ........ Equity/Index |BNP Paribas SA .... ROMUWSFPUSMPROBKSP83 |. 09/16/2025 |. 09/15/2026 |.........ccevunr [oeeeenne 3,655,552]..... 6,615/6,946 |.......... FEUN0L<ICTN RN IR RN 167,399 [.eveeeeees s 167,399 |.......... 99,040 |.evvenniiiiininn foeeennnnn [GSTCC)|  RN (LR 85/85 ..........
10/15/2026 7004.61 INDEXED LIFE PRODUCTS GOLDMAN SACHS
L0 R EXHS ........ Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528 | 10/15/2025 |. 10/15/2026 |.....evvnvvvrnn feunnnnns 4,172,281|..... 6,671/7,005 |........ J[U[JN:KICTH R AR RPN 183,032 [.eveneeeees [ 183,032 |......... 108,973 [ Jvnins (63,594)].ccvveniiiinnnnns [ (LR 85/85 ..........
11/13/2026 7070.82 INDEXED LIFE PRODUCTS JPllorgan Chase &
- . |Equity/Index |Co. .. 7HBGLXDRUGQFUSTRNES7  |. 11/14/2025 |. 11/13/2026 |.. P O 378,524 1..... 6,734/7,071 [ttt 10,033 |oeveeieiiiiin foeevviiieiiieens o 15,997 | 15,997 |t 9,683 |..vveiiiiiiinnnnn ..
12/15/2026 7157.34 INDEXED LIFE PRODUCTS
CALL woveveveeveveereres [ e EXHS ........ Equity/Index |BARCLAYS BANK PLC ~ GBGSEF7VJPSITOUKS573 [ 12/15/2025 |. 12/16/2026 |....oecvevvevcvs foveeenee. 549,138 |.....6,817/7,157 |.......... 16,026 [..veveverereeees foeeerieieeeees o 22,318 [ e [ 2,318 |.......... 13,898 [ovvvveeieieieiens e (8,335 vvvererenees oo [ 85/85 ..........
01/15/2027 7291.69 INDEXED LIFE PRODUCTS MORGAN STANLEY
[0 Y EXHS ........ Equity/Index | INTERNATIONAL ...... 4PQUHN3JPFGFNF3BB653 | 01/15/2026 |. 01/15/2027 |..eevvvnvvvinnn fonnnnns 1,910,354 1..... 6,944/7,202 |..coovvneiiiiinnn feeeeeees 58,266 [...ooevvvvniniins |oveninns FRTE X I 73,463 |.......... AT [ | [Z220)| R RN (LR 85/85 ..........
02/12/2027 7177.98 | INDEXED LIFE PRODUCTS JPllorgan Chase &
LL woevevererereienes [ eeerieeeeee e EXHS ........ Equity/Index |Co. vovevevverernens 7HGGLXORUGOFUSTRNES7 . 02/13/2026 |. 02/12/2027 |.vevveevevenrs fovrennee 800,379.....6,836/7,178 |-..cvverererens [ 2,801 [ | 31,385 [ eeveeenes [ 31,385 |.......... 16,017 [oeveveveeeeerees foeeveinns (9,084)] v oo [ 85/85 ..........
03/15/2027 6963.8 CALL| INDEXED LIFE PRODUCTS Pllorgan Chase &
...................................................... EXH5 ........ |Equity/Index |Co. ..oeovovrvreenene THOGLXDRUGQFUSTRNED? [, 03/13/2026 |.03/15/2027 |vevevvevrvvn [oveverenn 172,769 ].....6,632/6,964 [..ovovvvverens fooerennn 5,270 [oveniiieieians foereerennn 7,000 | fovieiee 7,000 fooiiinen 3,269 oo [ (1,530 oo [0 . [85/85 e
04/15/2027 7374.1 CALL| INDEXED LIFE PRODUCTS MORGAN STANLEY
...................................................... EXH 5 ........ |Equity/Index [ INTERNATIONAL ...... 4PQUHN3JPFGFNF3BB653 |. 04/15/2026 |. 04/15/2027 |.....eevuvvvvvnn foooeeennnn 748,436 ... 7,023/7,374 [oeveniiiiiininns oo 28,201 [ e 27,246 [ | 27,246 [ 8839 | [ (A 794) ] o [0 el [ 85/85 L
05/14/2027 7778.93 INDEXED LIFE PRODUCTS
LL e [ EXHS ........ Equity/Index |BNP Paribas SA .... ROMUWSFPUBMPROBKSP83 [. 05/15/2026 |. 05/14/2027 |........cceveves |vvvnnnnns 418,284 1..... 7,409/7,779 |oevveniiiiinnnns foeeeiinnnn 12,544 | | 13,001 [oeneeeeeis o 13,001 |oevenennnns 1,985 [ s [QIILS)) O ETN (LR 85/85 ..........
06/15/2027 7932. CALL | INDEXED LIFE PRODUCTS MORGAN STANLEY
EXHS ........ Equity/Index | INTERNATIONAL ...... 4PQUHN3JPFGFNF3BB653  |. 06/15/2026 |. 06/15/2027 |.....evvvvvvnnn foonns 3,046,872]..... 7,554/7,982 |..cvvvennniiiinnn fos 90,492 | [ 88,248 [..ooeeieii s 88,248 |........... 1,246 [ | (3,490)]ceeniiiiniinnns forviniiiieiiinnns 0 ieeeens 85/85 ..........
0159999999. Subtotal - purchased options - hedging other - call options and warrants 246,462 214,184 740,276 | XXX 740,276 362,678 (215,518) XXX XXX
0219999999. Subtotal - purchased options - hedging other 246,462 214,184 740,276 | XXX 740,276 362,678 (215,518) XXX XXX
0289999999. Subtotal - purchased options - replications XXX XXX XXX
0359999999. Subtotal - purchased options - income generation XXX XXX XXX
0429999999. Subtotal - purchased options - other XXX XXX XXX
0439999999. Total purchased options - call options and warrants 885,643 1,132,961 3,137,095 | XXX 3,137,097 1,499,710 (851,178), XXX XXX
0449999999. Total purchased options - put options XXX XXX XXX
0459999999. Total purchased options - caps XXX XXX XXX
0469999999. Total purchased options - floors XXX XXX XXX
0479999999. Total purchased options - collars XXX XXX XXX
0489999999. Total purchased options - other XXX XXX XXX
0499999999. Total purchased options 885,643 1,132,961 3,137,095 | XXX 3,137,097 1,499,710 (851,178) XXX XXX
0569999999. Subtotal - written options - hedging effective excluding variable annuity guarantees under SSAP No.108 XXX XXX XXX
0639999999. Subtotal - written options - hedging effective variable annuity guarantees under SSAP No.108 XXX XXX XXX
0709999999. Subtotal - written options - hedging other XXX XXX XXX
0779999999. Subtotal - written options - replications XXX XXX XXX
0849999999. Subtotal - written options - income generation XXX XXX XXX
0919999999. Subtotal - written options - other XXX XXX XXX
0929999999. Total written options - call options and warrants XXX XXX XXX
0939999999. Total written options - put options XXX XXX XXX
0949999999. Total written options - caps XXX XXX XXX
0959999999. Total written options - floors XXX XXX XXX
0969999999. Total written options - collars XXX XXX XXX
0979999999. Total written options - other XXX XXX XXX
0989999999. Total written options XXX XXX XXX
1049999999. Subtotal - swaps - hedging effective excluding variable annuity guarantees under SSAP No.108 XXX XXX XXX
1109999999. Subtotal - swaps - hedging effective variable annuity guarantees under SSAP No.108 XXX XXX XXX
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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
22323/;845%83%23 ... |BOND PORTFOLIO HEDGE [EXH 5 ........ ! CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 03/16/2023 |. 05/27/2040 |......evvnvvvenn feunnns 37,000,000 ... 3.18 (SOFRR) |cvevvuevvrmnnnnns foorevvmnnnineiinns fooeennnns (99,311)f..... (3,836,631)[..cuveeccs [nnne (3,836,631)....... (364,481)[....ccvvevnnnnnns |evnnneeeieinins [ fenennd 690,172
2(1;\;2(33/%35%83%23 ... |BOND PORTFOLIO HEDGE [EXH 5 ........ CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39 | 01/24/2024 . 01/26/2034 |......eevvvvvnnn foennnns 6,000,000 ... 3.81 (SOFRR) [ceeuvvevvrmnnnnnns foevvnnineieiiinns [ 4,387 ) IR R (66,565)|....... (121,328)[. v Joevvnineeeeeinees [ s 82,600 [ .......... 0002 .oovvvnnnnne
gg\;og/ggzmsg%gg ... |BOND PORTFOLIO HEDGE [EXH 5 ........ . [CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 08/02/2024 |. 08/06/2044 |.... o feeeeenn 7,000,000 ]....3.43 (SOFRR) |.. . (9,849), (718,702).........(59,708)|.
gg\;o;/%s?\nsg%gg ... |BOND PORTFOLIO HEDGE [EXH 5 ........ CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 08/05/2024 |. 08/07/2034 |....eevvvvvvvnnn foenns 6,000,000 |....3.34 (SOFRR) |..eevveeeeeeenenns fooeeeeeeeeeeeeeee [ (11,279)]. (269,519)] e | (269,519)|....... (R[0T F R PP RN 85,432 | .......... 0002 .oovvvnnnnne
2?;02/%3?\{‘53%23 ... |BOND PORTFOLIO HEDGE [EXH 5 ........ . [CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 01/02/2025 |. 01/06/2035 |.... P 31,000,000 |... 4.07 (SOFRR) |[.. .. 157,115 ... .. 157,115 ) (640,333)|. 452,590
2(1;\;02/;(1]42%8[8)%23 ... |BOND PORTFOLIO HEDGE [EXH 5 ........ CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 01/02/2025 |. 01/06/2045 |........ovvvven feunnns 32,000,000 ... 4.11 (SOFRR) |evvvnnrrvvrnnnnns foovervnnnnineenns fonnnnns 73,326 |....... (573,189 ..eeveneas | (573,189)|....... (724151 P RN PR RN 688,823 [ .......... 0002 .oovvvnnnnne
gi\;og/ggsgAlYJS[s)%g; ... |BOND PORTFOLIO HEDGE |EXH 5 ........ . [CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 04/07/2025 |. 04/09/2035 |.... o feeeeenn 7,300,000 |SOFRR O (SOFRR) |.. (192,272)] ceveevnes foevnnnn (192,272)|....... Q75X F KU RPN RN 108,158 | .......... 0002 ...
22313/%32%53%23 ... |BOND PORTFOLIO HEDGE |EXH 5 ........ CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 04/10/2025 |. 04/14/2035 |.......eevvvvven feunnns 27,000,000 |....3.82 (SOFRR) |.evveunveveennnnns foovermmnnnineenns fonnnnns 16,398 |....... (379,684)(...cevvens |eunnnnn (379,684)....... (EA R K1) A F FAC ) R 400,350 [ ...oennnns 0002 .oovvvnnnnne
22323/284?[183%2[? ... |BOND PORTFOLIO HEDGE |EXH 5 ........ CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39 | 04/21/2025 |. 04/23/2045 |.....eevvvvvvnnn foennnns 8,500,000 |SOFRR O (SOFRR) [...evvvvvvnnnnnns foevnnnneeeeiinnns foorieinnne 11,025 |....... (213,077) . eeeneees Jevnnn (213,077)f......... [ESZ VLV O RPN IR RN 184,410 [ .......... 0002 .oovvvnnnnne
ggyZ;?ZggopﬁéDaug; ... |BOND PORTFOLIO HEDGE [EXH 5 ........ CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 07/24/2025 |. 07/28/2030 |.......evvvvvven founnns 22,000,000 [SOFRR O (SOFRR) [.vvvvveevvvnnnnnns foovrmnnnnnnerinnns fooneininnns 1,469 |......... 267,831 [.evveeeens o 267,831 |......... 431,239 | [ e 22,174 oo 0002 .oovvvnnnnns
23323/2342%83%23 ... |BOND PORTFOLIO HEDGE [EXH 5 ........ CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 07/24/2025 |. 07/28/2045 |......evvvvvvnnn foenns 5,000,000 |[SOFRR O (SOFRR) [...evvvvvvnnnnnns foevnnnnneneeiinins fooriiinnns 14,869 |......... (42,484)] .eovvnnnn fenns (42,484)|......... [STARECE<)) R AR R R, 109,231 [ ..oeeeenns 0002 .oovvvnnnnne
gg\;og/gggﬂyﬁ[s)%gg ... |BOND PORTFOLIO HEDGE |EXH 5 ........ CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 09/05/2025 |. 09/09/2045 |......evvvvvvnnn foennnns 7,000,000 |[SOFRR O (SOFRR) [..eevvvvvvennnnns foevnnnneeeeninnns foeniiinnne 12,089 |....... (277,703) . evneeen Jevnen (277,703)......... [WAT0EEL<)) R FOPRRRUUUR R R, 163,395 | ...oeeeen 0002 .oovvvnnnnne
?830?/2842%83%23 ... |BOND PORTFOLIO HEDGE [EXH 5 ........ CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 09/29/2025 |. 10/01/2045 |......eevvvvveen feunnns 22,000,000 [SOFRR O (SOFRR) |.vvvveneevvrmnnnns foovervmnnninennnn fonnnnnns 29,99 |....... (853,933)] .eevennns [oennnns (853,933)....... (230,988)[....ccvvvnnnnnnns foeveniiieeeens L) R R 482,855 | .......... 0002 .oovvvnnnnne
22313/2832%53%23 ... |BOND PORTFOLIO HEDGE |EXH 5 ........ CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 04/10/2025 |. 04/14/2035 |.......eeovvvven feunnns 16,000,000 |... 3.78 (SOFRR) |...evvvvvnnvrevrnn forerreiininnns foevennnnnns 6,497 |....... (272,254)] cevveennnes foennnns (272,254)....... [7ieie T 1) RN RN R RN 287,244 | .......... 0002 .oovvvnnnnns
?8312/2352%83%23 ... |BOND PORTFOLIO HEDGE [EXH 5 ........ CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 10/14/2025 |. 10/16/2085 |....evvvvvvvinnn foenne 6,000,000 |[SOFRR O (SOFRR) [..evvvvvvvnnnnns Joevvnnnnneeeeiinns fooneiiinnns 6,163 |....... (335, 170) . evvnnees Jevnees (335,170)|......... (230N O RPN R RN 162,430 [ ..oeeennns 0002 .oovvvnnnnne
?(1;\;02/2%42%83%23 ... |BOND PORTFOLIO HEDGE [EXH 5 ........ CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 11/04/2025 |. 11/06/2045 |....evvvvvvvvnnn foeenns 6,500,000 |[SOFRR O (SOFRR) [..vvvevvvvnnnnns foevvnnineneeiinns fooneiiinnns 9,968 |....... (238,031)(..cvenens fevneen (238,031))......... (IS0 O RPN R RN 143,026 | .......... 0002 .oovvvnnnnne
?g\;OZO/ZEZOPTJ\QD:;Ugg ... |BOND PORTFOLIO HEDGE |EXH 5 ........ CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 11/04/2025 |. 11/06/2030 |.......eevvvven feunnns 19,800,000 |SOFRR O (SOFRR) [...vvvvvvvnnnnnns Jvvnnnneeeeiininn foeriiienns 28,772 |euuennnn. 432,999 [.eeeeeeeen o 432,99 |......... VAR <) N O KPP NP R 206,627 | .......... 0002 .oovvvnnnnne
gg‘;;%?)@fﬁé;ugg ... |BOND PORTFOLIO HEDGE [EXH 5 ........ CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 02/12/2026 |. 02/17/2031 |...cevvvnnnvvnnn feunnns 14,000,000 |SOFRR O (SOFRR) [...vvvvvvvnnnnens Jvvnnnnereeninnns foeriiienns 13,881 ......... 322,677 [.eveeeeenes o 322,677 |.evuennns k72 Y PO FORRRRRN R R 150,758 [ ..evennnns 0002 .oovvvnnnnne
gg\;ﬁ/%az*\msg%gg ... |BOND PORTFOLIO HEDGE [EXH 5 ........ CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 03/09/2026 |. 03/11/2036 |......eevnvvvven feunnns 10,000,000 [SOFRR 0 (SOFRR) [...vvvvvunnerrvrnn fonrerrennninnns fevivnnnnens 966 |....... (290, 716)[ - vvveneen Jevneen (290, 716)f....... (2R -} A FPPRRUPN AP R, 185,757 [ weveennnns 0002 .oovvvnnnnne
gi\;o?/ggamsg%zg ... |BOND PORTFOLIO HEDGE [EXH 5 ........ CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 03/30/2026 |. 04/01/2031 |....cevvvnvvvnnn feunnns 10,000,000 [SOFRR 0 (SOFRR) [..vvvvvunnrrrrnnn founrerrernninnns foevinnnnnnnns 878 |....... (121,039) .eeeeenees Jeenee (121,039))....... [P I0XE)) R FPPRTUPTR RPN R, 109,043 [ .......eet 0002 .oovvvnnnnne
gi\;o?/ggamsg%gg ... |BOND PORTFOLIO HEDGE [EXH 5 ........ CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 03/30/2026 |. 04/01/2036 |.....evvvvvvnnn fonnnne 2,000,000 |SOFRR O (SOFRR) [.evvevvrvnnnnnes foervmnnnneeeininns fooneiinnnns 1,369 |......... (24,366)] .eevvvnnnnn fornnnne (24,366)......... (203153 | R KU T T, 31,244 .......... 0002 .oovvvnnnnne
22313/2342%83%23 ... |BOND PORTFOLIO HEDGE [EXH 5 ........ CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 02/12/2026 |. 02/17/2046 |.....eevvvvvvnnn foennnne 4,000,000 |SOFRR O (SOFRR) [.evvvvvvrvnnnnns Joevvmnnneneeinnns fooniiiinnns 6,056 |....... (120,288)( ...ccuvveee |eunneen (120,288)f....... (120,288)[...ceevevvennees Joevennneeeeeinnes [ s 88,655 ...uennnns 0002 .oovvvnnnnns
gim%ggepﬁénaugg ... |BOND PORTFOLIO HEDGE [EXH 5 ........ CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 04/15/2026 |. 04/17/2036 |.......evvvvvven founnns 11,000,000 [SOFRR 0 (SOFRR) |..vvvvvvennvrvvnnn foonrererennnnnnnns fovvennnnns (5,426)|......... 169,054 [.oeeneeeees [oennns 169,054 |......... LGNS R R R R, 172,225 | wooeeennn 0002 .oovvvnnnnne
gi\;zg%ggfﬁén?ugg ... |BOND PORTFOLIO HEDGE |EXH 5 ........ CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 04/21/2026 |. 04/23/2031 |.....evvvnvvvnnn founnns 17,000,000 [SOFRR 0 (SOFRR) [..vvvvvennvrrrrnn fonrerrernninnns fevennnnnnns (56)f......... 228,256 | .ooeeennnnn [e0nnnn 228,256 | 228,256 |.oevvvnieiiinnnn [ e e 186,544
22323/%42%53%23 ... |BOND PORTFOLIO HEDGE |EXH 5 ........ CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 04/21/2026 |. 04/23/2046 |.......cevvvvvnn fonnnne 6,000,000 |SOFRR O (SOFRR) (68,640)(..euveenes oo (68,640)|........ (68,640)[.....ccvvvnneeens Jvnnnineeiiins [ e 133,584 | .......... 0002 .oovvvnnnnne
gg\jog%ggepﬁénﬁugs ... |BOND PORTFOLIO HEDGE [EXH 5 ........ . [CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 05/04/2026 |. 05/06/2036 |.... o feeeeenn 6,000,000 |SOFRR O (SOFRR) |..
gg\%g%ggepﬁénjug; ... |BOND PORTFOLIO HEDGE [EXH 5 ........ CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 05/14/2026 |. 05/18/2036 |.......eevvvvenn fonnnne 5,000,000 [SOFRR O (SOFRR) |..eeeveeeeeeeeeees fooeeeeeeeeieeeeee fornnnnnnnn (2,584))e 407 i o 97 [ 9T | e fo [ 78,623 | e 0002 ..ovvennnnns
gg%;%?)@fﬁé;ugg ... |BOND PORTFOLIO HEDGE [EXH 5 ........ . [CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 05/14/2026 |. 05/18/2031 o feeeeenn 5,000,000 |SOFRR O (SOFRR) |..
22313/3852%8;%23 ... |BOND PORTFOLI0 HEDGE |EXH 5 ........ CME_GROUP_INC ...... SNZ20JLFKBMNNCLQOF39  |. 06/08/2026 |. 06/10/2056 |........ceevvene foernns 2,000,000 [SOFRR O (SOFRR) |....evveeeeeeeeees foeeeeeeeeeeeeeeees fovvvnnnnnnnnnn 780 et 30,198 e 30,158 [ 30,168 e o Lo e 54,7421 e 0002 ..ovvennnnns
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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|
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Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
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RCV SOFRR PAY 4.01 Interest
06/24/2031 USD/USD ... | BOND PORTFOLIO HEDGE CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 06/22/2026 |. 06/24/2031 |......evvvvvvvnn feunnns 10,000,000 [SOFRR 0 (SOFRR) [..vvvvvvenvrvvrnnn foorererrvnnninnes fovvninnns (741)f......... (36,229)] +evvvvnnnnn fornnnns (36,229)|......... [RELCT24 ) R KRN U RN 111,650 | .......... 0002 .oovvvnnnnne
RCV 4.30 PAY SOFRR
06/24/2046 USD/USD ... | BOND PORTFOLIO HEDGE CME GROUP INC ...... SNZ20JLFKBMNNCLQOF39  |. 06/22/2026 |. 06/24/2046 |........eeevvvnn foennnne 5,000,000 [SOFRR O (SOFRR) [..uvvvvvvvennnns Joevvnnnnnneeennnns fooreiiiinnnnns 651 [.......... 30,013 [eeenneeees [ 30,013 [ouuneee 30,013 oo [ e [ 111796 | 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) |-evvvvvenrvvrnnnn fooreeriiimnnnnnes Jovvnnnnns (29,840)f....... (335,842)] .evvevnns [oennnns (335,842)[.........(30,493)[...ovvvvnnnnnnnnnn Jereereneneeeeeens foeeeeeeee [ 34,306 | 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) [..oeevvvvenneinns v [ (13,323)|....... [ 10)) (R (396,210)..eeveeeen (4,308)] e e i |, 29,664 | L 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 |.. o feeeeenn 9,600,000]..... 2.3 (SOFRR) |.. .(67,214)]..... (2,114,858)(...eveeeecn | (2,114,858)).........(44,024)[......ouummnnnnnnn [ernnnnnnnnnnininns e [ 190,531 | ol 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 |....evvvvvvvvnnn foennns 6,000,000 ]....2.56 (SOFRR) [ceeevnivevennnnnns Joovenmnnnieiiinns foreennns (34,854)..... (1,150,804)(..eevveecn | (1,150,804)(...000vvu(33,760)). s [ [ |, 119,681 Lo, 0002 .oovvvnnnnne
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) [...evvevvvnnninns fovnnnneieeiininns forriinnne (84,723)..... (3,045,407)] .eevvvnnnnn fennnn (3,045,407))....... (129,946)[......cuummmmnnnnn fervrmnnnnnrninnnns foeeeeeeeee [ 379,404 | Ll 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 (32,275)|..... (1,506,445)] ..cevvnnnns fennnn (1,506,445))........ (18,718)[...euvvnnnnnnnnnns fernrnnnnnnnniinnns e [ 152,850 | e 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 |.....eevvvvvvnnn foennns 2,800,000 ... 2.81 (SOFRR) [cevvurvvrrnnnnnns Joevennnneeeiinnns oo (12,787)....... (458,777 ) eeveneeen | (458, 777)........ [QETCT%)) R AR R RN 56,115 ...oeenees 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 (11,453)]........ (334,939)] . cevnnennn fornennn (334,939)....... (156,573)[..vvvvenennnnnns fvvnnnniniiiinins [ Joninnnns 133,325 ] .......... 0002 ..eevvnnnnns
1119999999. Subtotal - swaps - hedging other - interest rate (117,431)]  (16,598,590) XXX (16,598,590))  (2,648,384) 792 7,188,434 [ XXX XXX
RCV 6.97 PAY 6.36 BANK OF AMERICA NA
02/01/2027 USD/CAD ... | CML HEDGE .............. ‘B T, Currency..... ‘ ........................ BATYDEB6GKMZ0031MB27 ‘ 12/13/2006 | 02/01/2027 ‘ ................ ‘ .......... 482,199| ..... 6.97 (6.36) [.ooiivieninniiins Jovninnnniiiiiiinns fovviiiiiiiiens oo 94,810 [.eeueeeenn [ 94,810 |.......... (5,183)......... (51,941 i forniiinnn 1,855 [0 ........ 0004 ...oovnnnnns
1139999999. Subtotal - swaps - hedging other - foreign exchange 94,810 [ XXX 94,810 (5, 183), (51,941) 1,855 | XXX XXX
1169999999. Subtotal - swaps - hedging other (117,431)]  (16,503,780) XXX (16,503,780)  (2,653,568), (51,941) 792 7,190,289 [ 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 (117,431)]  (16,598,590) XXX (16,598,590))  (2,648,384) 792 7,188,434 [ XXX XXX
1369999999. Total swaps - credit default XXX XXX XXX
1379999999. Total swaps - foreign exchange 94,810 [ XXX 94,810 (5, 183), (51,941) 1,855 | XXX XXX
1389999999. Total swaps - total return XXX XXX XXX
1399999999. Total swaps - other XXX XXX XXX
1409999999. Total swaps (117,431)]  (16,503,780) XXX (16,503,780 (2,653,568) (51,941) 792 7,190,289 [ 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.108 639,181 918,777 2,3%,819| XXX 2,396,821 1,137,032 (635,660) XXX XXX
1699999999. Subtotal - hedging effective variable annuity guarantees under SSAP No.108 XXX XXX XXX
1709999999. Subtotal - hedging other 246,462 214,184 (117,431)  (15,763,504) XXX (15,763,504) (2,290,890) (51,941) (214,726) 7,190,289 [ 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 885,643 1,132,961 (117,431)  (13,366,685) XXX (13,366,683) (1,153,858) (51,941) (850, 386) 7,190,289 | XXX XXX

(a) Description of Hedged Risk(s)

Hedges the equity risk of a liability ...
.. |Hedges the interest rate risk of a liabi
.. | Hedges the currency risk of a liability ...
. |Hedges the currency risk of an asset ....... .
LTy T G TR A N CoT ]G0 AU T U RS
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STATEMENT AS OF JUNE 30, 2026 OF THE PACIFIC LIFE & ANNUITY COMPANY

Financial or Economic Impact of the Hedge at the End of the Reporting Period
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STATEMENT AS OF JUNE 30, 2026 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 Sep
ESUB ..ooovve v 203 |....... 109,270,340 | 2026 .................... VARIABLE ANNUITY .... |EXH 5 ........ Equity/Index |.09/18/2026 .|CME .................. SNZ20JLFKBMNNCLQOF39 . |.06/12/2026 .|...7,458.7263 |...7,548.2500 |........... (0500 ) PO N RN F I SR (1,311,522)(..... (1,311,522)f........ 4,279,206 10001 ....ovvvunnnnnferrrniiiinnns 50
MINI MSCI EMG MKT Sey
MESUB ........ [ceeeeeeeenns 59 [ovieinns 5,126,256 | 2026 P VARIABLE ANNUITY .... |EXH 5 ........ Equity/Index |.09/18/2026 .| ICE .........ccevnnnnn 5493004R83R1LVX2IL36  |.06/12/2026 .|...1,737.7140 |...1,757.3000 |............ (T7,779) [vvvvvninninininiinns foeeeeeeeeeeeenens o e s (57,779)|........ (57,779)]........... 861,683 {0001 .....ovvvvvenn]ceeeeeeeenns 50
MINI MSCI EAFE Sey
MFSUB ........ [oeeeeeennn 125 |l 19,782,470 (2026 .... P . | VARIABLE ANNUITY .... |EXH 5 ........ Equity/Index |.09/18/2026 .| ICE .........cceennnnn 5493004R83R1LVX2IL36 |.06/16/2026 .|...3,165.1951 |...3,145.3000 |.... D (CY8=11[0) ) P N R R R 124,345 |.. 124,345 |......... 1,825,600 (0001 ....
EMINI RU
RTYUB ...oooes Joveveeeeees 122 |........ 18,106,208 |Sep 2026 ............... VARIABLE ANNUITY .... |EXH 5 ........ Equity/Index |.09/18/2026 .JCME .................. SNZ20JLFKBMNNCLQOF39 . |.06/16/2026 ....2,968.2308 |...3,045.6000 |............ (91,500) |.eeeeeeeeeeeieeeeeees feveviiiiiiiiiins e e o, (471,982)|....... (471,952)|........ 1,781,785 10001 ...ovvvvnnennn|vvviiniinnnns 50
1609999999. Subtotal - short futures - hedging other (939,979) (1,716,908)[  (1,716,908) 8,748,275 XXX XXX
1649999999. Subtotal - short futures (939,979) (1,716,908)]  (1,716,908) 8,748,275 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 (939,979) (1,716,908)]  (1,716,908) 8,748,275 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 (939,979) (1,716,908) (1,716,908) 8,748,275 XXX XXX
Beginning Cumulative Ending
Broker Name Cash Balance Cash Change Cash Balance
JP MORGAN SECURITIES LLC ... , ... 199,522 |.
MERRILL LYNCH PIERCE FENNER . , (349,072)]....
Total Net Cash Deposits 8,807,825 (149,550)

Description of Hedged Risk(s)

the
the
the
the
the

Hedges
... | Hedges
... | Hedges

. | Hedges
Hedges

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

Financial or Economic Impact of the Hedge at the End of the Reporting Period
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STATEMENT AS OF JUNE 30, 2026 OF THE PACIFIC LIFE & ANNUITY COMPANY

SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

1 2 3 Counterparty Offset Book/Adjusted Carrying Value Fair Value 12 13
Credit 4 5 6 7 8 9 10 11
Master Support Fair Value of Present Value Contracts With Contracts With
Description of Exchange, Agreement Annex Acceptable of Financing Book/Adjusted Book/Adjusted Exposure Net of Contracts With Contracts With Exposure Potential Off-Balance
Counterparty or Central Clearinghouse (Y orN) (Y orN) Collateral Premium Carrying Value >0 | Carrying Value <0 Collateral Fair Value >0 Fair Value <0 Net of Collateral Exposure Sheet Exposure
0199999999 - Aggregate Sum of Exchange Traded Derivatives XXX 8,748,275 8,748,275 (939,979) 8,748,275 8,748,275

ROMUWSFPUBMPROBKSP83 .
. BATYDEB6GKMZO031MB27 . |.
W22LROWP2 IHZNBBBKS28 . |.
THBGLXDRUGQFUSTRNES7 . |
4PQUHN3JPFGFNF3BB653 . |
G5GSEF7VJPSI70UK5673 . |
KB1H1DSPRFMYMCUFXTOS . |.
02RNES IBXP4ROTD8PU41 .

BNP Paribas SA
BANK OF AMERICA NA .
GOLDMAN SACHS | NTERNAT 10NAL
JPMorgan Chase & Co. ..........
MORGAN STANLEY INTERNATIONAL
BARCLAYS BANK PLC ..........

WELLS FARGO BANK NA .
SOCIETE GENERALE ........ccccovvveeiiiiiinnnnene

153,082
6,654

7,278

208,987 |..
. 94,810 |..

............ 11,630 |..

.... 94,810
... 183,032
... 579,820
... 263,898
.1,442,452

... 498,987 |...

(5,702,656)

... 208,987 |..

651,945

0299999999. Total NAIC 1 Designation

2,177,244

3,231,905

(5,702,656)

482,391

3 231,907

(5,702,656)

482 391

653,800

1,675,184

(12,571,118)

1,675,184

(12,571, 118)

6,536,489

0899999999. Aggregate sum of central clearinghouses (excluding exchange traded)

(18,273,774)

9,230,666

482,391

15,938,564

0999999999 Gross totals 2,177,244 13,655,364 4,907, 091 (19,213,753) 9,228,811
1. Offset per SSAP No. 64
2. Net after right of offset per SSAP No. 64 13,655,364 (18,273,774)
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Collateral Pledged by Reporting Entity

STATEMENT AS OF JUNE 30, 2026 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 CUSIP Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (1, V or IV)
JPMorgan Chase & C0. .....vvivvivvvniiiiiiiiiiiiiiiinis THEGLXDRUGQFUS7RNESY .. ....4,930,002 |...
INTERCONT INENTALEXCHANGE (JP MORGAN SECURITIES LLC) .. . 5493004R83R1LVX2IL36 .. ....2,687,283
CHICAGO MERCANTILE EXCHANGE (MERRILL LYNCH PIERCE FENNER & SMITH INC) voo. SNZ20JLFKBMNNCLQOF39 .. [ Cash......ccevuuuniiiriiiiiiiiiiiiiinencciiiinnnercnninns | eveeeeeeeeniineeeeees [ 088N i eeees [ 6,000,002 | 0006,060,992 [l 06,080,992 [ e
CHICAGO MERCANTILE EXCHANGE SWP (MERRILL LYNCH PIERCE FENNER & SMITH INC) . SNZ20JLFK8MNNCLQOF39 ..
CHICAGO MERCANTILE EXCHANGE SWP (MERRILL LYNCH PIERCE FENNER & SMITH INC) . SNZ20JLFK8MNNCLQOF39 ..

0199999999 - Total

36,635,602

36,635,602

36,635,602 XXX XXX
Collateral Pledged to Reporting Entity
1 2 3 4 5 6 7 8 9
Book/Adjusted Type of
Exchange, Counterparty CUSIP Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (1, V or IV)

BNP PARIBAS
GOLDMAN SACHS INTERNAT IONAL .
BARCLAYS BANK PLC ...
SOCIETE GENERALE ...
MORGAN STANLEY INTERNATIONAL ...

. ROMUNSFPUBMPROBKSP83 ..
. W22LROWP2|HZNBB6KS528 ..
. GBGSEF7VJPSI70UKS573 ..
... O2RNE8IBXP4ROTD8PU41 ..

. 4PQUHN3JPFGFNF3BB653 ..

... 290,000 |...

... 290,000 ...

0299999999 - Total

2,177,244

2,177,244




STATEMENT AS OF JUNE 30, 2026 OF THE PACIFIC LIFE & ANNUITY COMPANY

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, 2026 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 9
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 AMERICA .......cococvveeee LOS ANGELES, CA ....cocover
BANK OF NEW YORK MELLON ........ NEW YORK, NY ..o
CITIBANK ..o NEW YORK, NY ..o

FEDERAL HOME LOAN BANK . .. SAN FRANCISCO, CA
JPMORGAN CHASE BAN K ... . NEW YORK, NY .......
PNC BANK ..o PITTSBURGH, PA .......c.cocc.... .
US BANK .o BLOOMINGTON, MN ................. .
WELLS FARGO BANK ......cocooveenne SAN FRANCISCO, CA ...(16,125,167)|..
NORTHERN TRUST COMPANY .......... CHICAGD, IL iiiieiiiicinieie foriiiiiiiiisess foneeesennnns feesemsmseseeesinninsnes foeseessnsnsnnenesinnnnnnes |oessnsssssessnannsssseans [oeesescaes 21,351,316
0199998. Deposits in ... depositories that do not
exceed the allowable limit in any one depository (see
instructions) - open depositories XXX XXX XXX
0199999. Totals - open depositories XXX XXX 2,013 4,037,403 (7,780,769) 4,303,902 | XXX
0299998. Deposits in ... depositories that do not
exceed the allowable limit in any one depository (see
instructions) - suspended depositories XXX XXX XXX
0299999. Totals - suspended depositories XXX XXX XXX
0399999. Total cash on deposit XXX XXX 2,013 4,037,403 (7,780,769) 4,303,902 | XXX
0499999. Cash in company's office XXX XXX XXX XXX XXX

. (43,879.604)]........ (10.607.706) .
............ 1.76.386 |.

0599999. Total X | XXX 2,013 4,037,403 (7,780,769) 4,303,902 | XXX

E13
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STATEMENT AS OF JUNE 30, 2026 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

...................... |FHLB LI o = S0 [ O 0 A R O 1 . ey 14100 I O PP PPN
8109999999. Subtotal - sweep accounts 750,000
25160K-20-7 ....... DWS MONEY MARKET SERIES——INST DWS MONEY MARKET SERIES—=INST ....eeeeiieeeeeeei e e e eemne e e e e een e e e e e e e e e e e eenee s e e e ennna s e e e eennnaneeeeennnnneeeennnnnnes | oeeeensninneesnnns [oeeemnnnnns 06/26/2026 ....cevne |oeeennnee e 0.036 ... 110,073,173 |..
262006-20-8 ....... DREYFUS GOVT PR CASH MGT DREYFUS GOVT CASH MGMT=1 ...eeiiieiiiiiiiiiii ettt e s e s s s s eaa e s s e e s e e s s eannansessennnannes [ oeeeesnsnnneeennns [oeerinnnnns 06/11/2026 ..ovevees [ornniiiiiiiiieeeeceiiaens 0.028 10,395,010 |..

31846V-33-6 ....... First American Funds Inc. - G FIRST AMERICAN GOVERNMENT OBLI 06/25/2026 ......covn |eeennnaeeeeenne e 0.037 51,594,782 |..

40428X-10-7 . HSBC US GOVT MMKT GOVT MMKT=1 .eeeeiiiiiiiiiiiiiiiiee e 06/30/2026 . ... 0.037 | ..33,544,068 |..

825252-41-4 ........ | INVESCO GOVT & AGENCY PORT INVESCO STIT GOVT & AGENCY CAV ... 06/26/2026 . ... 0.037 |. ..38,230,693 |..

857492-70-6 ....... [STATE STREET INSTL U.S. GOV MM STATE STREET INSTL U.S. Gov MM . . 06/24/2026 . .. 0.036 . 80,416,726 |..

8309999999. Subtotal - all other money market mutual funds 324,254,452

8589999999. Total cash equivalents (unaffiliated) 325,004,452

8599999999. Total cash equivalents (affiliated)

325,004,452

8609999999 - Total cash equivalents
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