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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY

ASSETS
Current Statement Date 4

1

Assets

2

Nonadmitted Assets

3
Net Admitted Assets 

(Cols. 1 - 2)

December 31
Prior Year Net

Admitted Assets

1. Bonds ............................................................................................................. .......... 50,216,094,676 .................................0 .......... 50,216,094,676 ...........52,775,175,578 

2. Stocks:

2.1 Preferred stocks ....................................................................................... ................. 16,199,995 .................................0 ................. 16,199,995 ................. 31,729,995 

2.2 Common stocks ....................................................................................... ............1,054,182,812 ................... 3,640,447 ............ 1,050,542,365 ............ 1,079,384,751 

3. Mortgage loans on real estate:

3.1 First liens .................................................................................................. ...........11,938,724,633 .................................0 ...........11,938,724,633 .......... 13,605,994,514 

3.2 Other than first liens.................................................................................. ................... 4,324,723 .................................0 ................... 4,324,723 ................... 4,320,725 

4. Real estate:

4.1 Properties occupied by  the company (less $ .................................0 

encumbrances) ....................................................................................... .................................0 .................................0 .................................0 .................................0 

4.2 Properties held for  the production of income (less 

$ .................................0  encumbrances)  ....................................... .................................0 .................................0 .................................0 .................................0 

4.3 Properties held for sale (less $ .................................0 

encumbrances) ....................................................................................... ...................1,607,582 .................................0 ...................1,607,582 ................... 1,297,013 

5. Cash ($ ............ 1,144,033,488 ), cash equivalents 

($ ............1,892,881,021 ) and short-term

 investments ($ ................330,384,097 ) ................................................. ............ 3,367,298,606 .................................0 ............ 3,367,298,606 ............ 2,013,002,164 

6. Contract loans (including $ .................................0  premium notes) ...... ................995,342,846 .................................0 ................995,342,846 ................937,624,453 

7. Derivatives ..................................................................................................... ............ 3,754,292,836 .................................0 ............ 3,754,292,836 ............ 4,220,383,794 

8. Other invested assets .................................................................................... ............ 4,576,042,559 ...................... 474,608 ............ 4,575,567,951 ............4,614,800,918 

9. Receivables for securities .............................................................................. ................193,348,009 .................................0 ................193,348,009 ................340,107,281 

10. Securities lending reinvested collateral assets .............................................. .................................0 .................................0 .................................0 .................................0 

11. Aggregate write-ins for invested assets ......................................................... ................. 10,162,682 .................................0 ................. 10,162,682 ................. 12,689,189 

12. Subtotals, cash and invested assets (Lines 1 to 11) ..................................... .......... 76,127,621,959 ...................4,115,055 .......... 76,123,506,904 ...........79,636,510,375 

13. Title plants less $ .................................0  charged off (for Title insurers

only)  .............................................................................................................. .................................0 .................................0 .................................0 .................................0 

14. Investment income due and accrued ............................................................. ............1,694,585,645 ................... 2,727,452 ............ 1,691,858,193 ................863,473,610 

15. Premiums and considerations:

15.1 Uncollected premiums and agents' balances in the course of collection ................237,002,799 ...................8,412,076 ................228,590,723 ................544,897,741 

15.2 Deferred premiums, agents' balances and installments booked but 

deferred and not yet due (including $ .................................0 

earned but unbilled premiums) ............................................................ ................. 49,130,293 .................................0 ................. 49,130,293 ................. 49,914,498 

15.3 Accrued retrospective premiums ($ .................................0 ) and

contracts subject to redetermination ($ .................................0 ) ....... .................................0 .................................0 .................................0 .................................0 

16. Reinsurance:

16.1 Amounts recoverable from reinsurers .................................................... ................272,388,464 .................................0 ................272,388,464 ................345,192,317 

16.2 Funds held by or deposited with reinsured companies .......................... .................................0 .................................0 .................................0 .................................0 

16.3 Other amounts receivable under reinsurance contracts ........................ ................489,207,489 .................................0 ................489,207,489 ............... 508,642,492 

17. Amounts receivable relating to uninsured plans ............................................ .................................0 .................................0 .................................0 .................................0 

18.1 Current federal and foreign income tax recoverable and interest thereon .... ...................8,204,182 .................................0 ...................8,204,182 .................................0 

18.2 Net deferred tax asset ................................................................................... ............ 2,819,714,534 ............ 2,305,326,722 ................514,387,812 ................322,163,269 

19. Guaranty funds receivable or on deposit ...................................................... ................. 14,795,107 .................................0 ................. 14,795,107 ................. 12,843,600 

20. Electronic data processing equipment and software ..................................... .................................0 .................................0 .................................0 .................................0 

21. Furniture and equipment, including health care delivery assets

($ .................................0 )  ................................................................ .................................0 .................................0 .................................0 .................................0 

22. Net adjustment in assets and liabilities due to foreign exchange rates ......... .................................0 .................................0 .................................0 .................................0 

23. Receivables from parent, subsidiaries and affiliates ..................................... ................. 43,011,275 .................................0 ................. 43,011,275 ................. 60,606,746 

24. Health care ($ .................................0 ) and other amounts receivable ...... .................................0 .................................0 .................................0 .................................0 

25. Aggregate write-ins for other than invested assets ........................................ ................748,373,093 ................... 7,857,953 ................740,515,140 ................430,794,571 

26. Total assets excluding Separate Accounts, Segregated Accounts and 
Protected Cell Accounts (Lines 12 to 25) ..................................................... .......... 82,504,034,840 ............ 2,328,439,258 .......... 80,175,595,582 .......... 82,775,039,219 

27. From Separate Accounts, Segregated Accounts and Protected Cell 
Accounts ...................................................................................................... .........114,018,326,818 .................................0 .........114,018,326,818 .........106,490,174,410 

28. Total (Lines 26 and 27) 196,522,361,658 2,328,439,258 194,193,922,400 189,265,213,629 

DETAILS OF WRITE-INS

1101. Deposits in connection with investments  ................................................. ................. 10,162,682 .................................0 ................. 10,162,682 ................. 12,689,189 

1102.  ...................................................................................................................... .................................... .................................... .................................... ....................................

1103.  ...................................................................................................................... .................................... .................................... .................................... ....................................

1198. Summary of remaining write-ins for Line 11 from overflow page ................... .................................0 .................................0 .................................0 .................................0 

1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11 above) 10,162,682 0 10,162,682 12,689,189 

2501. Insurance Company Owned Life Insurance  .................................................... ................661,357,978 .................................0 ................661,357,978 ................340,332,073 

2502. Premium deposit suspense  ............................................................................ ................. 28,082,681 .................................0 ................. 28,082,681 .................................0 

2503. Other receivables  ........................................................................................ ................. 22,823,173 .................................0 ................. 22,823,173 .................................0 

2598. Summary of remaining write-ins for Line 25 from overflow page ................... ................. 36,109,261 ................... 7,857,953 ................. 28,251,308 ................. 90,462,498 

2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 748,373,093 7,857,953 740,515,140 430,794,571 
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS
1

Current
Statement Date

2
December 31

Prior Year

1. Aggregate reserve for life contracts $ .......... 43,489,654,423  less $ .................................0  included in Line 6.3

(including $ ............ 7,912,634,720  Modco Reserve) .......................................................................................................... .......... 43,489,654,423 .......... 45,345,368,340 

2. Aggregate reserve for accident and health contracts (including $ .................................0  Modco Reserve) ....................... ................. 59,287,394 ................. 52,473,457 

3. Liability for deposit-type contracts (including $ ............... 208,121,254  Modco Reserve).................................................... .......... 12,905,465,664 .......... 12,529,620,100 

4. Contract claims:

4.1 Life ...................................................................................................................................................................................... ................311,323,598 ................307,373,153 

4.2 Accident and health ............................................................................................................................................................ ...................... 188,218 ...................... 176,909 

5. Policyholders� dividends/refunds to members $ ................(11,560,690)  and coupons $ .................................0  due

and unpaid ................................................................................................................................................................................ ................(11,560,690) ................(12,820,337)

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 $ .................................0 

Modco) ............................................................................................................................................................................... ...................5,914,442 ................... 5,877,992 

6.2  Policyholders� dividends and refunds to members not yet apportioned (including $  ............................... 0  Modco) .... .................................0 .................................0 

6.3  Coupons and similar benefits (including $  ............................... 0  Modco) .................................................................. .................................0 .................................0 

7. Amount provisionally held for deferred dividend policies not included in Line 6 ....................................................................... .................................0 .................................0 

8. Premiums and annuity considerations for life and accident and health contracts received in advance less

$ .................................0  discount; including $ ........................ 12,921  accident and health premiums ......................... ................... 1,784,379 ...................1,496,222 

9. Contract liabilities not included elsewhere: 

9.1  Surrender values on canceled contracts ............................................................................................................................ .................................0 .................................0 
9.2  Provision for experience rating refunds, including the liability of $ .................................0  accident and health

experience rating refunds of which $ .................................0  is for medical loss ratio rebate per the Public Health 

Service Act ....................................................................................................................................................................... .................................0 .................................0 

9.3  Other amounts payable on reinsurance, including $ ................346,467,009  assumed and  $ ................676,012,536 

ceded ................................................................................................................................................................................. ............ 1,022,479,545 ............ 1,286,335,933 

9.4 Interest Maintenance Reserve ............................................................................................................................................ ................313,345,160 ................405,143,181 

10. Commissions to agents due or accrued-life and annuity contracts $ ................. 35,481,410 , accident and health

$ .................................0  and deposit-type contract funds $ .................................0   .................................................. ................. 35,481,410 ................. 33,262,613 

11. Commissions and expense allowances payable on reinsurance assumed .............................................................................. ................. 13,712,724 ................217,019,150 

12. General expenses due or accrued ............................................................................................................................................ ................. 17,386,524 ................. 18,104,961 

13. Transfers to Separate Accounts due or accrued (net) (including $  ............ (305,144,725)  accrued for expense

allowances recognized in reserves, net of reinsured allowances) .......................................................................................... ................748,047,452 ................910,802,739 

14. Taxes, licenses and fees due or accrued, excluding federal income taxes .............................................................................. ................. 30,666,735 ................. 25,448,686 

15.1 Current federal and foreign income taxes, including $ .................................0  on realized capital gains (losses) .............. .................................0 ...................... 229,857 

15.2 Net deferred tax liability ............................................................................................................................................................. .................................0 .................................0 

16. Unearned investment income ................................................................................................................................................... ................... 1,925,753 ...................2,215,216 

17. Amounts withheld or retained by reporting entity as agent or trustee ....................................................................................... ................... 6,776,219 ................. 14,464,512 

18. Amounts held for agents' account, including $ ..........................2,492  agents' credit balances ........................................... ..........................2,492 ...................... 279,545 

19. Remittances and items not allocated ........................................................................................................................................ ................144,860,797 ............... 150,665,566 

20. Net adjustment in assets and liabilities due to foreign exchange rates .................................................................................... .................................0 .................................0 

21. Liability for benefits for employees and agents if not included above ....................................................................................... .................................0 .................................0 

22. Borrowed money $ .................................0  and interest thereon $ .................................0   ........................................... .................................0 .................................0 

23. Dividends to stockholders declared and unpaid ....................................................................................................................... .................................0 .................................0 

24. Miscellaneous liabilities:

24.01 Asset valuation reserve ................................................................................................................................................... ............ 1,470,403,597 ............ 1,485,042,932 

24.02 Reinsurance in unauthorized and certified ($ .................................0 ) companies ....................................................... .................................0 .................................0 

24.03 Funds held under reinsurance treaties with unauthorized and certified ($ .................................0 ) reinsurers ......... .................................0 .................................0 

24.04 Payable to parent, subsidiaries and affiliates .................................................................................................................. ................. 77,606,125 ................130,124,219 

24.05 Drafts outstanding ........................................................................................................................................................... .................................0 .................................0 

24.06 Liability for amounts held under uninsured plans ............................................................................................................ .................................0 .................................0 

24.07 Funds held under coinsurance ........................................................................................................................................ ............ 5,784,967,140 ............ 5,423,191,521 

24.08 Derivatives ...................................................................................................................................................................... ............ 3,680,758,919 ............ 4,880,507,018 

24.09 Payable for securities ...................................................................................................................................................... ............1,009,422,065 ............ 1,029,059,778 

24.10 Payable for securities lending ......................................................................................................................................... ............ 3,272,432,904 ............ 3,279,477,530 

24.11 Capital notes $ .................................0  and interest thereon $ .................................0   ........................................... .................................0 .................................0 

25. Aggregate write-ins for liabilities ............................................................................................................................................... 2,132,879,720 950,300,856 

26. Total liabilities excluding Separate Accounts business (Lines 1 to 25) ..................................................................................... 76,525,212,709 78,471,241,649 

27. From Separate Accounts Statement ......................................................................................................................................... .........113,677,722,736 .........106,171,228,064 

28. Total liabilities (Lines 26 and 27) ............................................................................................................................................... 190,202,935,445 184,642,469,713 

29. Common capital stock ............................................................................................................................................................... ................. 75,000,000 ................. 75,000,000 

30. Preferred capital stock .............................................................................................................................................................. .................................0 .................................0 

31. Aggregate write-ins for other than special surplus funds .......................................................................................................... .................................0 .................................0 

32. Surplus notes ............................................................................................................................................................................ ................811,670,000 ................811,670,000 

33. Gross paid in and contributed surplus ....................................................................................................................................... ............ 4,935,279,527 ............ 4,935,279,527 

34. Aggregate write-ins for special surplus funds ........................................................................................................................... .................................0 .................................0 

35. Unassigned funds (surplus) ...................................................................................................................................................... .......... (1,830,962,572) .......... (1,199,205,611)

36. Less treasury stock, at cost:

36.1 .................................0  shares common (value included in Line 29 $ .................................0 ) ............................... .................................0 .................................0 

36.2 .................................0  shares preferred (value included in Line 30 $ .................................0 ) ............................. .................................0 .................................0 

37. Surplus (Total Lines 31+32+33+34+35-36) (including $ ................340,604,082  in Separate Accounts Statement) .............. 3,915,986,955 4,547,743,916 

38. Totals of Lines 29, 30 and 37 ................................................................................................................................................... 3,990,986,955 4,622,743,916 

39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 194,193,922,400 189,265,213,629 

DETAILS OF WRITE-INS

2501. Derivative instruments expense payable ................................................................................................................................ ............ 1,437,873,303 ................386,830,980 

2502. Cash collateral received on derivatives ............................................................................................................................... ................558,057,958 ............... 429,852,060 

2503. Miscellaneous ........................................................................................................................................................................... ................136,948,459 ................133,617,816 

2598. Summary of remaining write-ins for Line 25 from overflow page .............................................................................................. .................................0 .................................0 

2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 2,132,879,720 950,300,856 

3101. ................................................................................................................................................................................................... .................................... ....................................

3102. ................................................................................................................................................................................................... .................................... ....................................

3103. ................................................................................................................................................................................................... .................................... ....................................

3198. Summary of remaining write-ins for Line 31 from overflow page .............................................................................................. .................................0 .................................0 

3199. Totals (Lines 3101 through 3103 plus 3198)(Line 31 above) 0 0 

3401. ................................................................................................................................................................................................... .................................... ....................................

3402. ................................................................................................................................................................................................... .................................... ....................................

3403. ................................................................................................................................................................................................... .................................... ....................................

3498. Summary of remaining write-ins for Line 34 from overflow page .............................................................................................. .................................0 .................................0 

3499. Totals (Lines 3401 through 3403 plus 3498)(Line 34 above) 0 0 
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY

SUMMARY OF OPERATIONS
1

Current Year
To Date

2
Prior Year
To Date

3
Prior Year Ended

December 31

1. Premiums and annuity considerations for life and accident and health contracts ............................... ................600,572,253 ............5,992,218,191 .......... 12,559,203,739 

2. Considerations for supplementary contracts with life contingencies............................................................... (1,158,866,626) ................292,488,347 ................400,174,992 

3. Net investment income ........................................................................................................................ ............2,085,568,089 ............ 2,256,974,358 ............ 2,993,058,160 

4. Amortization of Interest Maintenance Reserve (IMR) .......................................................................... ................. (7,896,123) ...................... 651,104 .....................(227,881)

5. Separate Accounts net gain from operations excluding unrealized gains or losses ............................ .......... (2,843,238,518) .......... (1,302,444,046) .......... (2,980,652,517)

6. Commissions and expense allowances on reinsurance ceded ........................................................... ............... 146,054,910 ............... 160,252,060 ................214,831,856 

7. Reserve adjustments on reinsurance ceded .................................................................................................... 7,829,888,660 ..............(298,716,593) ..............(399,531,500)

8. Miscellaneous Income: 

8.1 Income from fees associated with investment management, administration and contract 
guarantees from Separate Accounts............................................................................................. ............ 1,543,622,880 ............ 1,537,900,863 ............ 2,030,303,440 

8.2 Charges and fees for deposit-type contracts ................................................................................. .................................0 .................................0 .................................0 

8.3 Aggregate write-ins for miscellaneous income .............................................................................. 418,777,383 388,522,489 529,494,159 

9. Totals (Lines 1 to 8.3) .......................................................................................................................... 8,614,482,908 9,027,846,773 15,346,654,448 

10. Death benefits ...................................................................................................................................... ................734,053,577 ............... 801,525,854 ............ 1,012,247,952 

11. Matured endowments (excluding guaranteed annual pure endowments) ........................................... ...................... 955,978 ...................... 466,959 ...................... 908,489 

12. Annuity benefits ................................................................................................................................................ 2,547,305,459 ............ 2,454,023,421 ............ 3,205,718,790 

13. Disability benefits and benefits under accident and health contracts .................................................. ................... 5,739,581 ...................6,099,053 ................... 7,431,773 

14. Coupons, guaranteed annual pure endowments and similar benefits ................................................. .................................0 .................................0 .................................0 

15. Surrender benefits and withdrawals for life contracts .......................................................................... .......... 11,056,271,910 ............ 8,305,058,331 .......... 12,030,691,511 

16. Group conversions ............................................................................................................................... .................................0 .................................0 .................................0 

17. Interest and adjustments on contract or deposit-type contract funds ...................................................................402,687,671 ................287,261,688 ............... 412,951,494 

18. Payments on supplementary contracts with life contingencies ............................................................ ................176,901,164 ................167,822,394 ................227,764,401 

19. Increase in aggregate reserves for life and accident and health contracts .......................................... (1,848,899,980) (1,504,537,804) (1,317,869,577)

20. Totals (Lines 10 to 19) ......................................................................................................................... .......... 13,075,015,360 .......... 10,517,719,896 .......... 15,579,844,833 

21. Commissions on premiums, annuity considerations, and deposit-type contract funds (direct 
business only) .................................................................................................................................... ................626,111,766 ................597,838,400 ............... 802,621,499 

22. Commissions and expense allowances on reinsurance assumed ...................................................... ................. 50,870,738 ................. 41,567,990 ................262,123,538 

23. General insurance expenses and fraternal expenses ..........................................................................................706,235,934 ................706,363,303 ................986,917,739 

24. Insurance taxes, licenses and fees, excluding federal income taxes .................................................................... 49,126,498 ................. 56,061,448 ................. 71,128,963 

25. Increase in loading on deferred and uncollected premiums ................................................................ ................. (3,118,349) .....................(836,942) ................. (1,373,981)

26. Net transfers to or (from) Separate Accounts net of reinsurance ........................................................ ...........(4,353,477,263) .......... (2,990,900,046) .......... (4,277,404,082)

27. Aggregate write-ins for deductions ....................................................................................................... (189,173,218) (392,628,017) 3,920,694,020 

28. Totals (Lines 20 to 27) ......................................................................................................................... 9,961,591,466 8,535,186,032 17,344,552,529 

29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus 
Line 28) .............................................................................................................................................. .......... (1,347,108,558) ................492,660,741 .......... (1,997,898,081)

30. Dividends to policyholders and refunds to members ........................................................................... 3,964,879 3,955,982 5,437,461 

31. Net gain from operations after dividends to policyholders, refunds to members and before federal 
income taxes (Line 29 minus Line 30) ............................................................................................... ...........(1,351,073,437) ................488,704,759 ...........(2,003,335,542)

32. Federal and foreign income taxes incurred (excluding tax on capital gains) ....................................... (12,705,453) (13,488,202) (36,162,964)

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) ..................................... ...........(1,338,367,984) ............... 502,192,961 ...........(1,967,172,578)

34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital

gains tax of $ ................. 31,825,524  (excluding taxes of $ ................(26,500,974)

transferred to the IMR) ......................................................................................................................... 54,776,200 (1,391,237,747) (1,164,130,699)

35. Net income (Line 33 plus Line 34) ....................................................................................................... (1,283,591,784) (889,044,786) (3,131,303,277)

CAPITAL AND SURPLUS ACCOUNT

36. Capital and surplus, December 31, prior year ...................................................................................... 4,622,743,916 6,349,379,241 6,349,379,241 

37. Net income (Line 35) ...................................................................................................................................... (1,283,591,784) ..............(889,044,786) ...........(3,131,303,277)

38. Change in net unrealized capital gains (losses) less capital gains tax of $ ............ 200,959,272 ................703,747,745 ..............(137,292,327) ............ 1,270,086,467 

39. Change in net unrealized foreign exchange capital gain (loss) ............................................................................. 27,581,927 ................... 3,327,317 ................. 41,138,545 

40. Change in net deferred income tax ...................................................................................................... ................338,329,723 ................253,114,964 ................744,237,007 

41. Change in nonadmitted assets ............................................................................................................ ................(30,430,083) ..............(248,663,901) ..............(309,722,415)

42. Change in liability for reinsurance in unauthorized and certified companies ....................................... .................................0 .................................0 .................................0 

43. Change in reserve on account of change in valuation basis, (increase) or decrease ...........................................................0 .................................0 .................................0 

44. Change in asset valuation reserve ........................................................................................................................ 14,639,335 ................(21,204,879) ................(20,159,257)

45. Change in treasury stock ..................................................................................................................... .................................0 .................................0 .................................0 

46. Surplus (contributed to) withdrawn from Separate Accounts during period ................................................... (2,888,450,603) .......... (1,961,533,452) ...........(2,980,362,393)

47. Other changes in surplus in Separate Accounts Statement ................................................................ ............2,864,896,254 ............ 1,998,868,360 ............ 3,003,895,496 

48. Change in surplus notes ...................................................................................................................... .................................0 .................................0 .................................0 

49. Cumulative effect of changes in accounting principles ........................................................................ .................................0 .................................0 .................................0 

50. Capital changes:

50.1 Paid in .......................................................................................................................................... .................................0 .................................0 .................................0 

50.2 Transferred from surplus (Stock Dividend) .................................................................................. .................................0 .................................0 .................................0 

50.3 Transferred to surplus .................................................................................................................. .................................0 .................................0 .................................0 

51. Surplus adjustment:

51.1 Paid in .......................................................................................................................................... .................................0 .................................0 .................................0 

51.2 Transferred to capital (Stock Dividend) .........................................................................................................................0 .................................0 .................................0 

51.3 Transferred from capital ............................................................................................................... .................................0 .................................0 .................................0 

51.4 Change in surplus as a result of reinsurance ...............................................................................................(57,554,957) ................(56,041,328) ................(74,721,771)

52. Dividends to stockholders .................................................................................................................... .................................0 .................................0 ..............(266,000,000)

53. Aggregate write-ins for gains and losses in surplus ............................................................................. (320,924,518) 200,537,687 (3,723,727)

54. Net change in capital and surplus for the year (Lines 37 through 53) .................................................. (631,756,961) (857,932,345) (1,726,635,325)

55. Capital and surplus, as of statement date (Lines 36 + 54) 3,990,986,955 5,491,446,896 4,622,743,916 

DETAILS OF WRITE-INS

08.301. Management and service fee income .................................................................................................... ................273,281,672 ................268,394,719 ................354,156,568 

08.302. Rider benefits ...................................................................................................................................................... 58,018,087 ................. 53,032,156 ................. 71,298,409 

08.303. Miscellaneous ...................................................................................................................................... ................. 50,268,723 ................. 43,000,629 ................. 71,604,519 

08.398. Summary of remaining write-ins for Line 8.3 from overflow page ......................................................................... 37,208,901 ................. 24,094,985 ................. 32,434,663 

08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above) 418,777,383 388,522,489 529,494,159 

2701. Realized gain/(loss) on funds withheld on derivatives .................................................................. ..............(589,164,428) ..............(192,855,544) ..............(199,445,091)

2702. Interest credited to reinsurers ........................................................................................................................312,050,318 ................255,756,167 ................325,155,090 

2703. Reserves transferred under reinsurance agreements ...........................................................................................57,353,783 ..............(462,376,892) ............ 3,767,688,315 

2798. Summary of remaining write-ins for Line 27 from overflow page .......................................................................... 30,587,109 ...................6,848,252 ................. 27,295,706 

2799. Totals (Lines 2701 through 2703 plus 2798)(Line 27 above) (189,173,218) (392,628,017) 3,920,694,020 

5301. Unrealized change on funds withheld on derivatives ....................................................................... ..............(322,356,455) ................200,537,687 ..................(3,723,727)

5302. Miscellaneous ...................................................................................................................................... ................... 1,431,937 .................................0 .................................0 

5303. .............................................................................................................................................................. .................................... .................................... ....................................

5398. Summary of remaining write-ins for Line 53 from overflow page ..........................................................................................0 .................................0 .................................0 

5399. Totals (Lines 5301 through 5303 plus 5398)(Line 53 above) (320,924,518) 200,537,687 (3,723,727)
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY

CASH FLOW
1

Current Year
To Date

2
Prior Year
To Date

3
Prior Year Ended

December 31

Cash from Operations

1. Premiums collected net of reinsurance ............................................................................................... ...........(2,833,588,700) ............ 6,349,868,234 .......... 12,452,853,227 

2. Net investment income ........................................................................................................................ ............ 1,980,440,329 ............ 1,895,859,453 ............2,521,665,281 

3. Miscellaneous income ......................................................................................................................... 2,051,016,503 1,500,738,820 2,571,168,317 

4. Total (Lines 1 to 3) .............................................................................................................................. 1,197,868,132 9,746,466,507 17,545,686,825 

5. Benefit and loss related payments ...................................................................................................... ............ 7,213,862,477 .......... 12,086,603,813 .......... 16,594,497,281 

6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell Accounts ................. .......... (4,605,614,652) ...........(3,229,079,687) .......... (4,669,405,638)

7. Commissions, expenses paid and aggregate write-ins for deductions ............................................... .......... (1,230,220,059) ............ 1,037,432,850 ............ 5,859,250,388 

8. Dividends paid to policyholders ........................................................................................................... ...................2,668,782 ...................2,294,366 ...................5,649,164 

9. Federal and foreign income taxes paid (recovered) net of $ .................................0  tax on capital

gains (losses) ................................................................................................................................... 1,053,136 616,936 (19,553,230)

10. Total (Lines 5 through 9) .................................................................................................................... 1,381,749,684 9,897,868,278 17,770,437,965 

11. Net cash from operations (Line 4 minus Line 10) ............................................................................... (183,881,552) (151,401,771) (224,751,140)

Cash from Investments

12. Proceeds from investments sold, matured or repaid:

12.1 Bonds ......................................................................................................................................... ............ 5,409,036,643 ............ 3,025,754,669 ............ 3,975,146,514 

12.2 Stocks ......................................................................................................................................... ................. 17,813,860 ................. 34,057,910 ................. 41,308,066 

12.3 Mortgage loans ........................................................................................................................... ................554,957,937 ................531,755,584 ................710,174,025 

12.4 Real estate ................................................................................................................................. ................... 1,158,337 ........................ 94,891 ...................... 391,804 

12.5 Other invested assets ................................................................................................................. ............... 192,205,909 ............... 121,462,588 ................157,972,980 

12.6 Net gains or (losses) on cash, cash equivalents and short-term investments ........................... ................... 2,374,727 ...................8,936,209 ................. 11,232,449 

12.7 Miscellaneous proceeds ............................................................................................................. 763,662,214 286,343,174 743,100,213 

12.8 Total investment proceeds (Lines 12.1 to 12.7) ......................................................................... ............ 6,941,209,627 ............4,008,405,025 ............ 5,639,326,051 

13. Cost of investments acquired (long-term only):

13.1 Bonds ......................................................................................................................................... ............ 4,460,639,859 ............2,409,655,106 ............ 3,391,664,287 

13.2 Stocks ......................................................................................................................................... ................... 6,232,987 ................. 73,854,267 ................. 74,301,738 

13.3 Mortgage loans ........................................................................................................................... ................680,370,856 ................421,191,530 ................475,488,295 

13.4 Real estate ................................................................................................................................. .................................0 .................................0 .................................0 

13.5 Other invested assets ................................................................................................................. ............... 216,849,220 ................313,540,776 ................397,944,013 

13.6 Miscellaneous applications ......................................................................................................... 19,082,031 1,307,585,351 1,699,043,565 

13.7 Total investments acquired (Lines 13.1 to 13.6) ........................................................................ 5,383,174,953 4,525,827,030 6,038,441,898 

14. Net increase (or decrease) in contract loans and premium notes ...................................................... 57,718,393 22,830,274 40,157,220 

15. Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) ................................................ 1,500,316,281 (540,252,279) (439,273,067)

Cash from Financing and Miscellaneous Sources

16. Cash provided (applied):

16.1 Surplus notes, capital notes ....................................................................................................... .................................0 .................................0 .................................0 

16.2 Capital and paid in surplus, less treasury stock ......................................................................... .................................0 .................................0 .................................0 

16.3 Borrowed funds .......................................................................................................................... .................................0 .................................0 .................................0 

16.4 Net deposits on deposit-type contracts and other insurance liabilities ....................................... ................375,845,564 ................298,951,547 ................371,077,125 

16.5 Dividends to stockholders .......................................................................................................... .................................0 .................................0 ............... 266,000,000 

16.6 Other cash provided (applied) .................................................................................................... (337,983,851) (439,602,250) (256,484,862)

17. Net cash from financing and miscellaneous sources (Line 16.1 through Line 16.4 minus Line 16.5 
plus Line 16.6) .................................................................................................................................. 37,861,713 (140,650,703) (151,407,737)

RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS

18. Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15 and 17) . ............ 1,354,296,442 ..............(832,304,753) ..............(815,431,944)

19. Cash, cash equivalents and short-term investments:

19.1 Beginning of year ........................................................................................................................ ............ 2,013,002,164 ............ 2,828,434,108 ............ 2,828,434,108 

19.2 End of period (Line 18 plus Line 19.1) 3,367,298,606 1,996,129,355 2,013,002,164 

 

Note: Supplemental disclosures of cash flow information for non-cash transactions:

20.0001. Bonds, transfer to Separate Account .......................................................................................... ............ 3,293,886,072 ............ 1,488,543,417 ............ 1,846,504,748 

20.0002. Reinsurance settlement to premiums ceded, asset in kind transfer ........................................ ............ 2,464,542,319 ............... 194,686,886 ............... 194,686,885 

20.0003. Mortgage loans, transfer to Separate Account .......................................................................... ............ 2,443,365,158 .................................0 .................................0 

20.0004. Bonds, transfer from Separate Account ...................................................................................... ............ 1,719,111,915 .................................0 ................292,553,724 

20.0005. Mortgage loans, transfer from Separate Account ....................................................................... ................705,508,048 ............ 1,444,772,050 ............ 1,444,772,050 

20.0006. Security exchanges ....................................................................................................................... ................422,017,295 ............... 152,425,155 ................315,430,469 

20.0007. Bonds, asset in kind transfer out ............................................................................................. ................126,299,360 ................229,420,764 ................229,420,764 

20.0008. Death Benefits, asset in kind transfer .................................................................................... ................111,876,169 ................127,940,308 ................127,940,309 

20.0009. Interest credited to reinsurers, asset in kind transfer ........................................................ ................. 81,990,358 ................. 40,811,267 ................. 40,811,267 

20.0010. Surrenders, asset in kind transfer ........................................................................................... ................. 48,226,531 ................... 5,873,236 ................... 5,873,236 
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY
Note: Supplemental disclosures of cash flow information for non-cash transactions:

20.0011. Mortgages, transfers with bonds and Separate Account ............................................................. ................. 39,869,694 .................................0 .................................0 

20.0012. Other invested assets, transfer from Separate Account ........................................................... ................. 29,350,643 .................................0 ................. 57,767,927 

20.0013. Mortgage loan modifications ....................................................................................................... ................. 23,948,932 .................................0 .................................0 

20.0014. Capitalized interest on bonds .................................................................................................... ................. 18,015,316 ................. 19,555,398 ................. 26,019,425 

20.0015. Short Term Bonds assets in kind transfer in ............................................................................ ................. 13,800,000 .................................0 .................................0 

20.0016. Transfer of assets to other invested assets from stocks ....................................................... ................. 12,000,000 .................................0 .................................0 

20.0017. Commission, asset in kind transfer ........................................................................................... ................. 11,608,938 ................. 25,160,058 ................. 25,160,059 

20.0018. Rider Benefits, asset in kind transfer ..................................................................................... ................. 11,046,456 ................. 19,642,982 ................. 19,642,981 

20.0019. Other invested assets underlying asset sold and reinvested .................................................. ...................7,256,269 ................. 16,494,053 ................. 19,757,600 

20.0020. Funds held under coinsurance, asset in kind transfer ............................................................. ...................1,851,160 ................. 34,194,043 ................. 34,194,044 

20.0021. Transfer of assets from mortgages to other invested assets .................................................. ................... 1,759,203 .................................0 ...................1,815,799 

20.0022. Bonds, asset in kind transfer in ............................................................................................... .................................0 ................103,103,323 ................103,103,323 

20.0023. Federal income tax recovered ...................................................................................................... .................................0 .................................0 ................. 19,485,894 

20.0024. Transfer of assets from other invested assets to stocks ....................................................... .................................0 .................................0 ...................7,604,446 

20.0025. General expenses, asset in kind transfer ................................................................................. .................................0 ...................5,885,435 ...................5,885,435 

20.0026. Prior period adjustments-tax provision ..................................................................................... .................................0 ................. 53,307,487 ...................... 989,852 

20.0027. Miscellaneous application ........................................................................................................... .................................0 ................. 10,861,180 .................................0 
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY

EXHIBIT 1

DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS
1

Current Year
To Date

2
Prior Year
To Date

3
Prior Year Ended

December 31

1. Individual life ........................................................................................................................................ ............ 1,302,200,802 ............ 1,353,437,906 ............ 1,817,738,367 

2. Group life ...............................................................................................................................................................................0 .....................(106,924) .....................(100,768)

3. Individual annuities ........................................................................................................................................... 7,064,110,593 ............ 6,990,909,247 ............ 9,485,442,335 

4. Group annuities ....................................................................................................................................................416,874,646 ................. 36,044,487 ................. 49,081,964 

5. Accident & health ................................................................................................................................. ................142,967,058 ................146,139,209 ................199,408,310 

6. Fraternal ................................................................................................................................................................................0 .................................0 .................................0 

7. Other lines of business ........................................................................................................................ .................................0 .................................0 .................................0 

8. Subtotal (Lines 1 through 7) ............................................................................................................................. 8,926,153,099 ............ 8,526,423,925 .......... 11,551,570,208 

9. Deposit-type contracts ......................................................................................................................... ...................9,598,997 ................. 19,623,184 ................. 25,396,856 

10. Total (Lines 8 and 9) 8,935,752,096 8,546,047,109 11,576,967,064 

 6



1. Summary of Significant Accounting Policies 

A. Accounting Practices

Brighthouse Life Insurance Company (the “Company”) presents the accompanying financial statements on the basis of 
accounting practices prescribed or permitted (“DE SAP”) by the State of Delaware (“Delaware”) Department of 
Insurance (the “Department”).

The Department recognizes only the statutory accounting practices prescribed or permitted by Delaware in 
determining and reporting the financial condition and results of operations of an insurance company, in determining its 
solvency under the Delaware Insurance Law.  In 2001, the National Association of Insurance Commissioners 
(“NAIC”) Accounting Practices and Procedures Manual (“NAIC SAP”) was adopted as a component of DE SAP.

Delaware has adopted certain prescribed accounting practices that differ from those found in NAIC SAP, none of 
which affect the financial statements of the Company.  A reconciliation of the Company’s net income (loss) and capital 
and surplus between DE SAP and NAIC SAP is as follows:

SSAP 
Number (1)

Financial 
Statement 

Page

Financial 
Statement 

Line 
Number

For the Nine Months Ended 
September 30, 2024

For the Year Ended 
December 31, 2023

Net income (loss), DE SAP $ (1,283,591,784) $ (3,131,303,277) 
State prescribed practices: NONE  —  — 
State permitted practices: NONE  —  — 
Net income (loss), NAIC SAP $ (1,283,591,784) $ (3,131,303,277) 

September 30, 2024 December 31, 2023
Statutory capital and surplus, DE SAP $ 3,990,986,955 $ 4,622,743,916 
State prescribed practices: NONE  —  — 
State permitted practices: NONE  —  — 
Statutory capital and surplus, NAIC SAP $ 3,990,986,955 $ 4,622,743,916 

(1)  Statement of Statutory Accounting Principles (“SSAP”)

B. No significant change.

C. Accounting Policy 

(1) No significant change. 

(2)   Bonds not backed by other loans are generally stated at amortized cost unless they have a NAIC rating 
designation of 6, which are stated at the lower of amortized cost or fair value.  Bonds not backed by other loans 
are amortized using the constant yield method.  

(3-5) No significant change.

(6) Loan-backed and structured securities are stated at either amortized cost or the lower of amortized cost or fair 
market value. Amortized cost is determined using the interest method and includes anticipated prepayments. 
The retrospective adjustment method is used to determine the amortized cost for the majority of loan-backed 
and structured securities. For certain securities, the prospective adjustments methodology is utilized, including 
interest-only securities and securities that have experienced an other-than-temporary impairment (“OTTI”). 

 
(7-13) No significant change. 

D. Going Concern  

Management does not have any substantial doubt about the Company’s ability to continue as a going concern. 

2. Accounting Changes and Corrections of Errors 

No significant change.

3. Business Combinations and Goodwill 

No significant change.

4. Discontinued Operations 

No significant change.

5. Investments 

  A-C. No significant change.
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D. Loan-backed Securities 

(1) Prepayment assumptions were obtained from published broker dealer values and internal estimates. 

(2)   a.  The Company did not recognize any OTTI on the basis of the intent to sell during the nine months ended 
September 30, 2024. 

b. The Company did not recognize any OTTI on the basis of the inability or lack of intent to retain the 
investment in the security for a period of time sufficient to recover the amortized cost basis during the nine 
months ended September 30, 2024.

c.  Impairments where the present value of cash flows expected to be collected is less than the amortized cost 
basis of the security are shown in Note 5D(3). 

(3) The loan-backed securities for which an OTTI has been recognized during the nine months ended September 30, 
2024, measured as the difference between amortized cost and estimated present value of projected future cash 
flows to be collected, were as follows:

CUSIP

Book/Adjusted 
Carrying Value 
Amortized Cost 
Before Current 
Period OTTI

Present Value 
of Projected 
Cash Flows

Recognized 
OTTI

Amortized Cost 
after OTTI

Estimated Fair 
Value at Time of 

OTTI

Date of Financial 
Statement Where 

Reported

02150EAD5 $ 5,596,571 $ 5,427,796 $ 168,775 $ 5,427,796 $ 5,239,616 3/31/2024
12667GQK2 $ 4,730,381 $ 4,590,155  140,226 $ 4,590,155 $ 4,642,885 3/31/2024
225470T78 $ 1,965,165 $ 1,896,907  68,258 $ 1,896,907 $ 1,792,496 3/31/2024
362256AC3 $ 4,150,149 $ 3,944,549  205,600 $ 3,944,549 $ 3,846,794 3/31/2024
76114GAA5 $ 6,987,134 $ 6,794,464  192,670 $ 6,794,464 $ 5,663,807 3/31/2024
87222EAH1 $ 1,912,266 $ 1,836,864  75,402 $ 1,836,864 $ 1,603,103 3/31/2024
02150EAD5 $ 5,384,097 $ 5,298,299  85,798 $ 5,298,299 $ 5,081,029 6/30/2024
12667GQK2 $ 4,501,697 $ 4,435,496  66,201 $ 4,435,496 $ 4,492,939 6/30/2024
36167RAE3 $ 650,000 $ 81,939  568,061 $ 81,939 $ 81,939 6/30/2024
76114GAA5 $ 6,794,464 $ 6,698,789  95,675 $ 6,698,789 $ 5,579,733 6/30/2024
362256AC3 $ 3,868,989 $ 3,798,644  70,345 $ 3,798,644 $ 3,762,333 9/30/2024

Total $ 1,737,011 

The recognized OTTI shown above is all noninterest related.  

(4) At September 30, 2024, the estimated fair value and gross unrealized losses for loan-backed securities, aggregated 
by length of time the securities have been in a continuous loss position were as follows:

a. The aggregate amount of unrealized losses:
1.   Less than 12 Months $ 69,141,015 
2.   12 Months or Longer $ 630,089,299 

b. The aggregate related fair value of securities with unrealized losses:
1.   Less than 12 Months $ 1,203,778,513 
2.   12 Months or Longer $ 7,277,473,466 

(5) The Company performs a regular evaluation, on a security-by-security basis, of its securities holdings in 
accordance with its OTTI policy in order to evaluate whether such investments are other than temporarily 
impaired.  Management considers a wide range of factors about the security issuer and uses its best judgment in 
evaluating the cause of the decline in the estimated fair value of the security and in assessing the prospects for 
near-term recovery.  Factors considered include fundamentals of the industry and geographic area in which the 
security issuer operates, as well as overall macroeconomic conditions.  Projected future cash flows are estimated 
using assumptions derived from management’s best estimates of likely scenario-based outcomes after giving 
consideration to a variety of variables that include, but are not limited to: (i) general payment terms of the 
security; (ii) the likelihood that the issuer can service the scheduled interest and principal payments; (iii) the 
quality and amount of any credit enhancements; (iv) the security’s position within the capital structure of the 
issuer; (v) possible corporate restructurings or asset sales by the issuer; and (vi) changes to the rating of the 
security or the issuer by rating agencies.  Additional considerations are made when assessing the unique features 
that apply to certain loan-backed and structured securities including, but are not limited to: (i) the quality of 
underlying collateral; (ii) expected prepayment speeds; (iii) current and forecasted loss severity; (iv) consideration 
of the payment terms of the underlying assets backing the security; and (v) the payment priority within the tranche 
structure of the security.  For loan-backed or structured securities in an unrealized loss position as summarized in 
the immediately preceding table, the Company does not have the intent to sell the securities, believes it has the 
intent and ability to retain the security for a period of time sufficient to recover the carrying value of the security 
and based on the cash flow modeling and other considerations as described above, believes these securities are not 
other than temporarily impaired.  
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E. Repurchase Agreements and/or Securities Lending Transactions 

(1-2) No significant change.

(3) Collateral received

The Company participates in a securities lending program as discussed in Note 17. 

a. The aggregate amount of collateral received as of September 30, 2024, was as follows:

 1. Securities Lending Fair Value
Open(1) $ 641,293,458 
30 days or less  2,423,277,501 
31 to 60 days  205,535,218 
61 to 90 days  — 
Greater than 90 days  — 
Sub Total $ 3,270,106,177 
Securities received  — 
Total collateral received $ 3,270,106,177 

(1) The related loaned security could be returned to the Company on the next business day requiring the Company to immediately 
return the cash collateral. 

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

b. As of September 30, 2024, the Company did not have collateral that was sold or repledged. 

c. No significant change.

(4)   No significant change.

(5) Collateral Reinvestment 

a. The aggregate amount of cash collateral reinvested as of September 30, 2024 was as follows: 
 

1. Securities Lending Amortized Cost Fair Value
Open $ — $ — 
30 days or less  37,232,585  37,232,585 
31 to 60 days  240,934,516  240,934,516 
61 to 90 days  2,748,372  2,739,679 
91 to 120 days  —  — 
121 to 180 days  28,262,213  28,332,763 
181 to 365 days  109,446,344  109,388,511 
1 to 2 years  154,636,847  154,676,220 
2 to 3 years  236,091,813  229,383,560 
Greater than 3 years  2,265,915,855  2,159,871,983 
Total Bonds  3,075,268,545  2,962,559,817 

Additional collateral reinvested
Common stocks  —  — 
Preferred stocks  5,250,000  5,251,151 
Derivatives  2,360,511  2,360,511 
Cash  222,331,086  222,331,086 
Payables, receivables and all other, net  108,150,390  108,150,390 
Total other  338,091,987  338,093,138 

Security collateral received  —  — 

Grand total reinvestment portfolio $ 3,413,360,532 $ 3,300,652,955 

Portion of reinvestment portfolio invested in U.S.
Treasury securities, agency securities and certain 
agency RMBS $ 1,580,554,092 $ 1,491,512,124 

2. The Company did not have any cash collateral reinvested from dollar repurchase agreements. 
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b. The bonds within the reinvestment programs consist principally of Agency RMBS, ABS, U.S. and foreign 
corporate securities, U.S. government and agency securities, non-agency RMBS and CMBS. If the securities 
on loan or the structured securities or corporate securities within the reinvestment portfolio become less 
liquid, the Company has U.S government and agency securities within the reinvestment portfolio and the 
liquidity resources of most of its General Account available to meet any potential cash demand when 
securities are returned to the Company. 

(6-7) No significant change.

F-I.   Repurchase and Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing and as a Sale
   

The Company did not have any repurchase or reverse repurchase agreements transactions accounted for as secured 
borrowing or as a sale during the nine months ended September 30, 2024.

J-K. No significant change. 

L. Restricted Assets 

(1) Restricted Assets (Including Pledged) 

Information on the Company’s investment in restricted assets as of September 30, 2024 was as follows:

                Gross Restricted

2024 Percentage

(1) (2) (3) (4) (5) (6) (7) (8) (9) (10) (11)

Restricted Asset 
Category

Total 
General 
Account 

General 
Account 

Supporting 
Separate 
Account 

Activity (a)

Total 
Separate 
Account 

Restricted 
Assets

Separate 
Account 
Assets 

Supporting 
General 
Account 

Activity (b)
September 30, 
2024 (1 plus 3)

December 
31, 2023

Increase/
(Decrease)
(5 minus 6)

Total Non 
Admitted  
Restricted

Total 
Admitted 
Restricted     
(5 minus 8)

Gross 
Restricted 

to Total 
Assets

Admitted 
Restricted 

to Total 
Admitted 

Assets
 Subject to 

contractual 
obligation for 
which liability 
is not shown $ — $ — $ — $ — $ — $ — $ — $ — $ —  — %  — %

 Collateral held 
under security 
lending 
agreements  3,445,279,083  —  18,449,156  18,449,156  3,463,728,239  3,427,358,029  36,370,210  —  3,463,728,239  1.76  1.78 

 Subject to 
repurchase 
agreements  —  —  —  —  —  —  —  —  —  —  — 

 Subject to reverse 
repurchase 
agreements  —  —  —  —  —  —  —  —  —  —  — 

Subject to dollar 
repurchase 
agreements  —  —  —  —  —  —  —  —  —  —  — 

Subject to dollar 
reverse 
repurchase 
agreements  —  —  —  —  —  —  —  —  —  —  — 

Placed under 
option 
contracts  —  —  —  —  —  —  —  —  —  —  — 

Letter stock or 
securities 
restricted as to 
sale  —  —  —  —  —  —  —  —  —  —  — 

Federal Home 
Loan Bank 
(“FHLB”) 
capital stock  242,250,000  —  —  —  242,250,000  244,625,000  (2,375,000)  —  242,250,000  0.12  0.12 

On deposit with 
states  7,351,387  —  —  —  7,351,387  7,357,377  (5,990)  —  7,351,387  —  — 

On deposit with 
other 
regulatory 
bodies  31,887,365  —  —  —  31,887,365  31,764,031  123,334  —  31,887,365  0.02  0.02 

Pledged collateral 
to FHLB 
(including 
assets backing 
funding 
agreements  7,815,408,396  —  148,153,297  148,153,297  7,963,561,693  9,298,001,379  (1,334,439,686)  —  7,963,561,693  4.05  4.10 

Pledged as 
collateral not 
captured in 
other 
categories  3,720,790,898  10,938,017  2,127,115,311  2,127,115,311  5,847,906,209  6,079,526,124  (231,619,915)  —  5,847,906,209  2.97  3.01 

Other restricted 
assets  14,644,075,150  —  —  —  14,644,075,150  16,478,676,127  (1,834,600,977)  —  14,644,075,150  7.46  7.55 

Total restricted 
assets $ 29,907,042,279 $ 10,938,017 $ 2,293,717,764 $ 2,293,717,764 $ 32,200,760,043 $ 35,567,308,067 $ (3,366,548,024) $ — $ 32,200,760,043  16.38 %  16.58 %

(a) Subset of column 1.

(b) Subset of column 3.
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(2) Details on the Company’s assets pledged as collateral, not captured in other categories, as of September 30, were 
as follows: 

                Gross Restricted
2024 Percentage

(1) (2) (3) (4) (5) (6) (7) (8) (9) (10)

Restricted Asset Category
Total General 

Account 

General 
Account 

Supporting 
Separate 
Account 

Activity(a)

Total 
Separate 
Account 

Restricted 
Assets

Separate 
Account 
Assets 

Supporting 
General 
Account 

Activity(b)
September 30, 
2024 (1 plus 3)

December 
31, 2023

Increase/
(Decrease)
(5 minus 6)

Total 
Admitted 
Restricted

Gross 
Restricted 

to Total 
Assets

Admitted 
Restricted 

to Total 
Admitted 

Assets
Derivatives Collateral

$ 2,391,214,753 $ 10,938,017 $ 2,052,158,303 $ 2,052,158,303 $ 4,443,373,056 $ 5,290,936,161 $ (847,563,105) $ 4,443,373,056  2.26 %  2.29 %

Pledged Collateral on Other 
Funding Agreements  582,496,706  —  56,197,008  56,197,008  638,693,714  —  638,693,714  638,693,714  0.32  0.33 

Reinsurance Agreement - 
Securities Pledged  —  —  —  —  —  8,278,628  (8,278,628)  —  0.00  0.00 

Pledged collateral to Farmer 
Mac  747,079,439  —  18,760,000  18,760,000  765,839,439  780,311,335  (14,471,896)  765,839,439  0.39  0.39 

Total $ 3,720,790,898 $ 10,938,017 $ 2,127,115,311 $ 2,127,115,311 $ 5,847,906,209 $ 6,079,526,124 $ (231,619,915) $ 5,847,906,209  2.97 %  3.01 %

(a) Subset of column 1.
(b) Subset of column 3.

  (3)  Details of Other Restricted Assets, as of September 30, were as follows: 

                Gross Restricted
2024 Percentage

(1) (2) (3) (4) (5) (6) (7) (8) (9) (10)

Restricted Asset Category
Total General 

Account 

General 
Account 

Supporting 
Separate 
Account 

Activity(a)

Total 
Separate 
Account 

Restricted 
Assets

Separate 
Account 
Assets 

Supporting 
General 
Account 

Activity(b)
September 30, 
2024 (1 plus 3)

December 
31, 2023

Increase/
(Decrease)
(5 minus 6)

Total 
Admitted 
Restricted

Gross 
Restricted 

to Total 
Assets

Admitted 
Restricted 

to Total 
Admitted 

Assets
Assets held in trust to 
support reinsurance 
agreements $ 7,954,106,862 $ — $ — $ — $ 7,954,106,862 $ 7,576,226,485 $ 377,880,377 $ 7,954,106,862  4.05 %  4.10 %

Assets held in the custodial 
account titled 
“Superintendent of New 
York Department of 
Financial Services in trust 
of the security of the New 
York Policies of MetLife 
Insurance Company USA”

 6,674,972,580  —  —  —  6,674,972,580  8,888,794,298  (2,213,821,718)  6,674,972,580  3.40  3.44 

Rabbi Trust

 14,995,708  14,995,708  13,655,344  1,340,364  14,995,708  0.01  0.01 

Total $ 14,644,075,150 $ — $ — $ — $ 14,644,075,150 $ 16,478,676,127 $ (1,834,600,977) $ 14,644,075,150  7.46 %  7.55 %

(a) Subset of column 1.
(b) Subset of column 3.

  (4) No significant change.

M. Working Capital Finance Investments

The Company had no working capital finance investments as of September 30, 2024.

N. Offsetting and Netting of Assets and Liabilities  

The Company had no assets and liabilities which are offset and reported net in accordance with a valid right to offset. 

     O - P.    No significant change

Q.  Prepayment Penalty and Acceleration Fees 

During the nine months ended September 30, 2024, the Company had securities sold, redeemed or otherwise disposed 
of as a result of a callable feature. The number of securities sold, disposed or otherwise redeemed and the aggregate 
amount of investment income generated as a result of a prepayment penalty and/or acceleration fee is as follows:

General Account Separate Account
Number of CUSIPs  43  13 
Aggregate Amount of Investment Income $ 6,467,304 $ 815,151 

R.   Reporting Entity's Share of Cash Pool by Asset Type

The Company did not participate in a cash pool during the nine months ended September 30, 2024.

S. No significant change.

6. Joint Ventures, Partnerships and Limited Liability Companies 

A. No significant change. 

B. The Company recognized write-downs and recorded adjustments totaling $15,147,302 and $16,804,526 on 
investments in joint ventures, partnerships and LLCs during the nine months ended September 30, 2024 and the year 
ended December 31, 2023, respectively. Impairments are recognized when an investment’s net asset value or 
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management’s estimate of value, based on available information, is less than the carrying amount or if, in 
management’s judgment, the investment will not be able to absorb prior losses classified as unrealized losses. These 
losses are deemed to be other than temporary and the value of these impairments was recorded as a realized loss.  

7. Investment Income 

 A-B.  No significant change

C.  The gross, nonadmitted amounts for interest income due and accrued as of September 30, 2024 were as follows:

Interest Income Due and Accrued:

1 Gross $ 1,694,585,645 
2 Nonadmitted  2,727,452 
3 Admitted $ 1,691,858,193 

D-E.  No significant change

 8. Derivative Instruments 

As of September 30, 2024 there were no significant changes in the Company’s derivative policy or investments other than 
those described below.

In the third quarter of 2024, the Company utilized equity futures to manage risk related to certain of its index-linked 
annuity products. These equity futures are non-qualified hedges.

Cash Flow Hedges 

The Company designates and accounts for the following as cash flow hedges when they have met the effectiveness  
requirements of SSAP 86: (i) foreign currency swaps to hedge the foreign currency cash flow exposure of foreign currency 
denominated assets and liabilities, (ii) interest rate forwards to hedge the exposure to variability in cash flows relating to 
forecasted purchases of bonds, and (iii) interest rate swaps to hedge interest rate risk in funding agreement liabilities.  

All components of each derivative’s gain or loss were included in the assessment of hedge effectiveness. 

For the nine months ended September 30, 2024, there were no gains or losses related to cash flow derivatives that no longer 
qualify for hedge accounting or for which the Company removed the hedge designation.  For the year ended December 31, 
2023, there were no gains or losses related to cash flow derivatives that no longer qualify for hedge accounting or for 
which the Company removed the hedge designation. 

Credit Risk 

The Company enters into various collateral arrangements, which may require both the pledging and accepting of collateral 
in connection with its derivatives. 

The table below summarizes the collateral pledged by the Company in connection with its OTC and exchange-traded 
derivatives as of: 

Cash Securities (1) Total
September 30, 2024 December 31, 2023 September 30, 2024 December 31, 2023 September 30, 2024 December 31, 2023

Initial Margin:

OTC-bilateral $ — $ — $ 2,575,582,938 $ 2,643,357,135 $ 2,575,582,938 $ 2,643,357,135 

OTC-cleared  —  —  264,682,147  272,653,895  264,682,147  272,653,895 

Variation Margin:

OTC-bilateral  —  —  1,577,712,583  2,298,698,862  1,577,712,583  2,298,698,862 

OTC-cleared  —  —  —  —  —  — 

Total OTC $ — $ — $ 4,417,977,668 $ 5,214,709,892 $ 4,417,977,668 $ 5,214,709,892 

Initial Margin:

Futures (2) $ — $ — $ 25,395,387 $ 76,226,268 $ 25,395,387 $ 76,226,268 

(1) Securities pledged as collateral are reported in bonds.  Subject to certain constraints, the counterparties are permitted by contract to sell or repledge 
this collateral. 

 (2)     Cash collateral pledged on exchange-traded futures is reported in derivatives within assets and not as a restricted asset.
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The table below summarizes the collateral received by the Company in connection with its OTC derivatives as of:  

Cash (1) Securities (2) Total
September 30, 2024 December 31, 2023 September 30, 2024 December 31, 2023 September 30, 2024 December 31, 2023

Initial Margin:

OTC-bilateral $ — $ — $ 2,310,172,072 $ 2,109,141,117 $ 2,310,172,072 $ 2,109,141,117 

Variation Margin:

OTC-bilateral  378,739,800  319,675,951  54,876,164  262,350,667  433,615,964  582,026,618 

OTC-cleared  179,318,158  110,176,109  —  —  179,318,158  110,176,109 

Total OTC $ 558,057,958 $ 429,852,060 $ 2,365,048,236 $ 2,371,491,784 $ 2,923,106,194 $ 2,801,343,844 

(1) Cash collateral received is reported in cash, cash equivalents and short-term investments and the obligation to return the collateral is reported in 
aggregate write-ins for liabilities as cash collateral on derivatives. 

(2) Securities collateral received is held in separate custodial accounts and is not reflected in the financial statements.  These amounts are also reported 
in Note 16 because the securities are held off-balance sheet.   

Certain of the Company’s derivative contracts require premiums to be paid at a series of specified future dates over the life 
of the contract or at maturity. 

The table below summarizes the net amount of undiscounted future settled premium payments (receipts), by year, as of                                                             
September 30, 2024: 

Fiscal Year

Net 
Undiscounted 
Future Settled 

Premium 
Payments 
(Receipts)

2024 $ 64,567,833 
2025  143,376,887 
2026  98,188,553 
2027  104,846,053 
Thereafter  404,234,863 

Total $ 815,214,189 

The following table summarizes the estimated fair value of the Company’s derivatives with future settled premiums and the 
estimated fair value impact thereof as of: 

September 30, 2024 December 31, 2023
Net undiscounted future premium payments (receipts) $ 815,214,189 $ 844,858,067 
Estimated  fair value of derivative net assets (liabilities), including 

discounted future premiums $ (302,850,768) $ (263,634,752) 
Estimated  fair value of derivative net assets (liabilities), excluding 

discounted future premiums $ 439,957,592 $ 492,545,113 

  9. Income Taxes 

No significant change.

10. Information Concerning Parents, Subsidiaries, Affiliates and Other Related Parties 

No significant change.

11. Debt 

A. No significant change. 

B. Federal Home Loan Bank Agreements 

(1) The Company is a member of the FHLB of Atlanta, where it maintains a secured funding agreement program, 
under which funding agreements may be issued either (i) for spread lending purposes or (ii) to provide additional 
liquidity. At September 30, 2024, the Company holds stock of the FHLB of Atlanta and Pittsburgh and maintains 
advances with the FHLB of Pittsburgh. The Company has determined the actual or estimated maximum borrowing 
capacity as $19,419,392,240. The Company calculated this amount in accordance with FHLB of Atlanta 
regulatory and or FHLB specific borrowing limits.
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(2) FHLB Capital Stock

a. The Company’s aggregate total for FHLB capital stock was as follows at: 

September 30, 2024
General Separate

Total Account Account
Membership stock - Class A $ — $ — $ — 
Membership stock - Class B  18,000,000  18,000,000  — 
Activity stock  224,250,000  224,250,000  — 
Excess stock  —  —  — 
Aggregate total $ 242,250,000 $ 242,250,000 $ — 

Actual or estimated borrowing capacity as determined by 
the insurer $ 19,419,392,240 $ 19,419,392,240 $ — 

December 31, 2023
General Separate

Total Account Account
Membership stock - Class A $ — $ — $ — 
Membership stock - Class B  18,000,000  18,000,000  — 
Activity stock  226,625,000  226,625,000  — 
Excess stock  —  —  — 
Aggregate total $ 244,625,000 $ 244,625,000 $ — 

Actual or estimated borrowing capacity as determined by 
the insurer $ 18,926,521,363 $ 18,926,521,363 $ — 

b. The Company’s membership stock (Class A and B) eligible for redemption at September 30, 2024 was as 
follows: 

Total
Not Eligible for 

Redemption
Less Than 6 

Months

6 Months to 
Less Than 1 

Year
1 to Less 

Than 3 Years 3 to 5 Years

Membership stock

    Class A $ — $ — $ — $ — $ — $ — 

    Class B $ 18,000,000 $ 18,000,000 $ — $ — $ — $ — 

(3) The Company’s collateral pledged to FHLB was as follows: 

a. Amount pledged as of:

September 30, 2024

Fair Value Carrying Value
Aggregate Total 

Borrowing
Total collateral pledged - total General and Separate Accounts $ 7,392,336,000 $ 7,963,561,693 $ 4,800,000,000 
Total collateral pledged - General Account $ 7,253,395,166 $ 7,815,408,396 $ 4,800,000,000 
Total collateral pledged - Separate Account $ 138,940,834 $ 148,153,297 $ — 

December 31, 2023
Total collateral pledged - General and Separate Accounts $ 8,425,823,704 $ 9,298,001,379 $ 4,850,000,000 

b. Maximum amount pledged during the reporting period ended:

September 30, 2024

Fair Value Carrying Value

Amount Borrowed 
at Time of 
Maximum 
Collateral

1. Maximum collateral pledged - total General and Separate 
Accounts $ 8,425,823,704 $ 9,298,001,379 $ 4,850,000,000 

2. Maximum collateral pledged - General Account $ 8,425,823,704 $ 9,298,001,379 $ 4,850,000,000 
3. Maximum collateral pledged - Separate Account $ — $ — $ — 

December 31, 2023
4. Maximum collateral pledged - total General and Separate 

Accounts $ 8,332,163,383 $ 9,355,826,921 $ 4,750,000,000 

NOTES TO THE FINANCIAL STATEMENTS

ｓｔａｔｅｍｅｎｔ＠ａｓ＠ｏｆ＠ｓｅｐｔｅｍｂｅｒ＠ＳＰＬ＠ＲＰＲＴ＠ｏｆ＠ｔｈｅ＠ｂｒｉｇｈｔｈｏｕｓｅ＠ｌｉｆｅ＠ｉｎｓｕｒａｎｃｅ＠ｃｏｍｐａｎｙ

ＷＮＷ



(4) The Company’s borrowing from FHLB was as follows: 

a. Amount borrowed as of: 

September 30, 2024

Total General Account Separate Account
Funding Agreements 
Reserves Established

Debt $ — $ — $ — $ — 
Funding agreements  4,800,000,000  4,800,000,000  —  65,000,000 
Other  —  —  —  — 
Aggregate total $ 4,800,000,000 $ 4,800,000,000 $ — $ 65,000,000 

December 31, 2023

Total General Account Separate Account
Funding Agreements 
Reserves Established

Debt $ — $ — $ — $ — 
Funding agreements  4,850,000,000  4,850,000,000  —  65,000,000 
Other  —  —  —  — 
Aggregate total $ 4,850,000,000 $ 4,850,000,000 $ — $ 65,000,000 

b. Maximum amount borrowed during the reporting period ended:

September 30, 2024

Total General Account Separate Account
Debt $ — $ — $ — 
Funding agreements  4,850,000,000  4,850,000,000  — 
Other  —  —  — 
Aggregate total $ 4,850,000,000 $ 4,850,000,000 $ — 

c. FHLB - Prepayment Obligations:

Does the company have prepayment obligations under the following 
arrangement (yes/no)?

Debt —
Funding agreements  no
Other —

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

As of September 30, 2024, the Company did not have any material employee benefit plan obligations. 

13. Capital Surplus, Shareholder’s Dividend Restrictions and Quasi Reorganizations 

A-I.   No significant change.

J. The portion of unassigned funds (surplus) represented by cumulative unrealized gains (losses) was $3,121,707,545 at 
September 30, 2024.

K-M.  No significant change.

14. Liabilities, Contingencies and Assessments  

  A-E.    No significant change.

F.    Uncollectible Premium Receivables 

The Company had admitted assets of $228,590,723 and $544,897,741 at September 30, 2024 and December 31, 2023, 
respectively, in uncollected premiums and agents’ balances in the course of collection. The Company routinely 
assesses the ability to collect these receivables. Based upon Company experience, the amount of premiums and other 
accounts receivable that may become uncollectible and result in a potential loss is not material to the Company’s 
financial condition.
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Litigation 

Sales Practice Claims and Regulatory Matters 

Over the past several years, the Company has faced claims and regulatory inquiries and investigations, alleging 
improper marketing or sales of individual life insurance policies, annuities, or products issued by the company. The 
Company vigorously defends against the claims in these matters. 

Cost of Insurance Class Actions 

Richard A. Newton v. Brighthouse Life Insurance Company (U.S. District Court, Northern District of Georgia, Atlanta 
Division, filed May 8, 2020). Plaintiff has filed a purported class action lawsuit against Brighthouse Life Insurance 
Company. Plaintiff was the owner of a universal life insurance policy issued by Travelers Insurance Company, a 
predecessor to Brighthouse Life Insurance Company.  Plaintiff seeks to certify a class of all persons who own or 
owned life insurance policies issued where the terms of the life insurance policy provide or provided, among other 
things, a guarantee that the cost of insurance rates would not be increased by more than a specified percentage in any 
contract year. Plaintiff also alleges that cost of insurance charges were based on improper factors and should have 
decreased over time due to improving mortality but did not. Plaintiff alleges, among other things, causes of action for 
breach of contract, fraud, suppression and concealment, and violation of the Georgia Racketeer Influenced and Corrupt 
Organizations Act. Plaintiff seeks to recover damages, including punitive damages, interest and treble damages, 
attorneys’ fees, and injunctive and declaratory relief. Brighthouse Life Insurance Company filed a motion to dismiss in 
June 2020, which was granted in part and denied in part in March 2021. Plaintiff was granted leave to amend the 
complaint. On January 18, 2023, the plaintiff filed a motion on consent to amend the second amended class action 
complaint to narrow the scope of the class sought to those who own or owned policies issued in Georgia; the motion 
was granted on January 23, 2023 and the third amended complaint was filed on January 23, 2023. The Company 
intends to vigorously defend this matter. 

Lawrence Martin v. Brighthouse Life Insurance Company (U.S. District Court, Southern District of New York, filed 
April 6, 2021). Plaintiff has filed a purported class action lawsuit against Brighthouse Life Insurance Company. 
Plaintiff is the owner of a universal life insurance policy issued by Travelers Insurance Company, a predecessor to 
Brighthouse Life Insurance Company. Plaintiff seeks to certify a class of similarly situated owners of universal life 
insurance policies issued or administered by defendants and alleges that cost of insurance charges were based on 
improper factors and should have decreased over time due to improving mortality but did not. Plaintiff alleges, among 
other things, causes of action for breach of contract, breach of the covenant of good faith and fair dealing, and unjust 
enrichment. Plaintiff seeks to recover compensatory damages, attorney’s fees, interest, and equitable relief including a 
constructive trust. Brighthouse Life Insurance Company filed a motion to dismiss in June 2021, which was denied in 
February 2022. Brighthouse Life Insurance Company of NY was initially named as a defendant when the lawsuit was 
filed, but was dismissed as a defendant, without prejudice, in April 2022. The Company intends to vigorously defend 
this matter.

MOVEit Data Security Incident Litigation

Kennedy v. Progress Software Corporation, et al. (U.S. District Court, District of Massachusetts, filed October 3, 
2023). Brighthouse Financial, Inc. (“Brighthouse Financial”) has been named as a defendant in a purported class action 
lawsuit. The action relates to a data security incident at an alleged third-party vendor, PBI Research Services (“PBI”), 
and allegedly involves the MOVEit file transfer system that PBI uses in its provision of services (“MOVEit Incident”). 
As it relates to Brighthouse Financial, Plaintiff seeks to certify a subclass of persons whose private information was 
allegedly maintained by Brighthouse Financial and accessed or acquired in relation to the MOVEit Incident. Plaintiff 
alleges, among other things, that Brighthouse Financial negligently chose to utilize PBI to store and transfer Plaintiff’s 
and purported class members’ private information despite PBI’s use of the MOVEit software which Plaintiff contends 
contained security vulnerabilities. The complaint asserts claims against Brighthouse Financial for negligence, 
negligence per se, and unjust enrichment, and Plaintiff seeks declaratory and injunctive relief, damages, attorneys’ fees 
and prejudgment interest. Brighthouse Financial intends to vigorously defend this matter.

Summary

Various litigations, claims and assessments against the Company, in addition to those discussed previously and those 
otherwise provided for in the Company’s financial statements, have arisen in the course of the Company’s business, 
including, but not limited to, in connection with its activities as an insurer, investor or taxpayer. The Company also 
receives and responds to subpoenas or other inquiries seeking a broad range of information from various state and 
federal regulators, agencies and officials. The issues involved in information requests and regulatory matters vary 
widely, but can include inquiries or investigations concerning the Company’s compliance with applicable insurance 
and other laws and regulations. The Company cooperates in these inquiries.

It is not possible to predict the ultimate outcome of all pending investigations and legal proceedings.  In some of the 
matters, large and/or indeterminate amounts, including punitive and treble damages, may be sought.  Although, in light 
of these considerations, it is possible that an adverse outcome in certain cases could have a material effect upon the 
Company’s financial position, based on information currently known by the Company’s management, in its opinion, 
the outcomes of pending investigations and legal proceedings are not likely to have such an effect.  However, given the 
large and/or indeterminate amounts that may be sought in certain of these matters and the inherent unpredictability of 
litigation, it is possible that an adverse outcome in certain matters could, from time to time, have a material effect on 
the Company’s net income or cash flows in any particular period.

Other Contingencies

As with litigation and regulatory loss contingencies, the Company considers establishing liabilities for loss 
contingencies associated with disputes or other matters involving third parties, including counterparties to contractual 
arrangements entered into by the Company (e.g., third-party vendors and reinsurers), as well as with tax or other 
authorities (“other loss contingencies”). The Company establishes liabilities for such other loss contingencies when it 
is probable that a loss will be incurred and the amount of the loss can be reasonably estimated. In matters where it is 
not probable, but is reasonably possible that a loss will be incurred and the amount of loss can be reasonably estimated, 
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such losses or range of losses are disclosed, and no accrual is made. In the absence of sufficient information to support 
an assessment of the reasonably possible loss or range of loss, no accrual is made and no loss or range of loss is 
disclosed. On a quarterly basis, the Company reviews relevant information with respect to other loss contingencies 
and, when applicable, updates its accruals, disclosures and estimates of reasonably possible losses or estimated ranges 
of loss based on such reviews.

The Company’s tax-related matters have involved disputes with taxing authorities, ongoing audits, evaluation of filing 
positions and any potential assessments related thereto. In the matters where the Company’s subsidiaries are acting as 
the reinsured or the reinsurer, such reinsurance matters have involved assertions by third parties primarily related to 
rates, fees or reinsured benefit calculations, and certain of such reinsurance matters have resulted in arbitration. As of 
September 30, 2024, the Company has no matters where it is reasonably possible that a loss will be incurred and the 
amount of loss can be reasonably estimated. For certain matters, the Company may not currently be able to estimate 
the reasonably possible loss or estimated range of loss until developments in such matters have provided sufficient 
information to support an assessment of such loss. During the first quarter of 2024, an arbitration panel ruled in favor 
of a reinsurer seeking a premium rate increase retroactive to September 2019 resulting in a $187,000,000 loss, of 
which $167,000,000 was reported in premiums and $20,000,000 was reported in policyholder benefits and claims.

15. Leases 

No significant change.

16. Information about Financial Instruments with Off-Balance Sheet Risk and Financial Instruments with Concentrations of 
Credit Risk

(1) The table below summarizes the notional amount of the Company’s financial instruments (derivatives that are 
designated as effective hedging instruments and derivatives used in replications) with off-balance sheet credit risk at: 

Assets Liabilities
September 30, 2024 December 31, 2023 September 30, 2024 December 31, 2023

Swaps $ 1,803,386,610 $ 3,136,930,079 $ 905,875,722 $ 353,174,128 

(2) No significant change. 

(3) The Company may be exposed to credit-related losses in the event of nonperformance by counterparties to derivatives.  
Generally, the current credit exposure of the Company’s derivatives is limited to the net positive estimated fair value 
of derivatives at the reporting date after taking into consideration the existence of master netting or similar agreements 
and any collateral received pursuant to such agreements. 

The Company manages its credit risk related to derivatives by entering into transactions with creditworthy 
counterparties and establishing and monitoring exposure limits.  The Company’s OTC-bilateral derivative transactions 
are governed by International Swaps and Derivatives Association, Inc. (“ISDA”) Master Agreements which provide 
for legally enforceable set-off and close-out netting of exposures to specific counterparties in the event of early 
termination of a transaction, which includes, but is not limited to, events of default and bankruptcy.  In the event of an 
early termination, the Company is permitted to set-off receivables from the counterparty against payables to the same 
counterparty arising out of all included transactions. Substantially all of the Company’s ISDA Master Agreements also 
include Credit Support Annex provisions which may require both the pledging and accepting of collateral in 
connection with its OTC-bilateral derivatives. 

The Company’s OTC-cleared derivatives are affected through central clearing counterparties and its exchange-traded 
derivatives are affected through regulated exchanges. Such positions are marked to market and margined on a daily 
basis (both initial margin and variation margin), and the Company has minimal exposure to credit-related losses in the 
event of nonperformance by clearing brokers or central clearing counterparties to such derivatives.  

Off-balance sheet credit exposure is the excess of positive estimated fair value over book/adjusted carrying value for 
the Company’s highly effective hedges and derivatives used in replications at the reporting date.  All collateral 
received from counterparties to mitigate credit-related losses is deemed worthless for the purpose of calculating the 
Company’s off-balance sheet credit exposure.  The off-balance sheet credit exposure of the Company’s swaps was 
$193,502,170 and $150,804,248 at September 30, 2024 and December 31, 2023, respectively.

(4) At September 30, 2024 and December 31, 2023,  the estimated fair value of collateral consisting of various securities 
received by the Company on its OTC-bilateral derivatives as variation margin was $54,876,164 and $262,350,667, 
respectively.  The Company also received, as initial margin on its OTC-bilateral derivatives, various securities with an 
estimated fair value of $2,310,172,072 and $2,109,141,117 at September 30, 2024 and December 31, 2023, 
respectively.  Securities collateral received was held in separate custodial accounts and is not reflected in the financial 
statements.  The collateral agreements between the Company and the counterparties apply to derivatives held by both 
the General Account and Separate Accounts. 

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

A. No significant change.
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B. Transfer and Servicing of Financial Assets 

The Company participates in a securities lending program whereby securities, which are included in invested assets, 
are loaned to third parties, primarily brokerage firms and commercial banks. The Company generally accepts collateral 
of 102% of the fair value of the loaned securities to be separately maintained as collateral for the loans. The Company 
is liable for the return of the cash collateral under its control to its counterparties.         

Securities with a cost or amortized cost of $3,463,728,239 and an estimated fair value of $3,175,892,756 were on loan 
under the securities lending program at September 30, 2024. The Company was liable for cash collateral under its 
control of $3,270,106,177 at September 30, 2024. 

The Company has loaned securities with the Separate Accounts which are included within the General Account 
securities lending program with a cost or amortized cost of $18,449,156 and an estimated fair value of $18,679,753. 
The policy and procedures for the Separate Accounts do not differ from the General Account.

C. Wash Sales 

(1) In the course of the Company’s asset management, securities are not sold and reacquired within 30 days of the 
sale date to enhance the Company’s yield on its investment portfolio. There may be occasional isolated incidents 
where wash sales occur. 

(2) The Company had no wash sales with an NAIC designation 3 or below or unrated securities during the quarter 
ended September 30, 2024. 

18.  Gain or Loss to the Reporting Entity from Uninsured Plans and the Uninsured Portion of Partially Insured Plans 

No significant change.

19. Direct Premium Written/Produced by Managing General Agents/Third Party Administrators 

No significant change.
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20. Fair Value Information  

A. (1) Assets and Liabilities Measured and Reported at Estimated Fair Value at Reporting Date.

Hierarchy Table

The following table provides information about financial assets and liabilities measured and reported at estimated fair 
value at:

September 30, 2024
Fair Value Measurements at Reporting Date Using
Level 1 Level 2 Level 3 Total

Assets
Bonds

Industrial & Miscellaneous $ — $ 1,017,405 $ 7,994,413 $ 9,011,818 
Unaffiliated Bank Loans  —  222,393  222,393 

Total bonds  —  1,239,798  7,994,413  9,234,211 
Perpetual preferred stocks

Industrial & Miscellaneous  —  6,400,000  —  6,400,000 
Common stocks

Industrial & Miscellaneous (1)  9,302,968  242,250,000  4,918,195  256,471,163 
Derivative assets (2)

Interest rate  —  977,070,380  —  977,070,380 
Foreign currency exchange rate  —  63,907,000  4,062,867  67,969,867 
Equity market  —  2,566,457,299  —  2,566,457,299 

Total derivative assets  —  3,607,434,679  4,062,867  3,611,497,546 
Separate Account assets (3)  29,119,935  79,625,303,283  —  79,654,423,218 
     Total assets $ 38,422,903 $ 83,482,627,760 $ 16,975,475 $ 83,538,026,138 

Liabilities
Derivative liabilities (2)

Interest rate $ — $ 1,316,720,918 $ — $ 1,316,720,918 
Foreign currency exchange rate  —  3,518,758  —  3,518,758 
Equity market  —  2,302,876,397  —  2,302,876,397 

Total derivative liabilities  —  3,623,116,073  —  3,623,116,073 
Separate Account liabilities (3)  —  25,376,383  —  25,376,383 
     Total liabilities $ — $ 3,648,492,456 $ — $ 3,648,492,456 

(1) Common stocks as presented in the table above may differ from the amounts presented in the Statutory Statements of Assets, Liabilities, 
Surplus and Other Funds because certain of these investments are not measured at estimated fair value (e.g. affiliated common stocks 
carried at underlying equity, etc.).  

(2) Derivative assets and derivative liabilities presented in the table above represent only those derivatives that are carried at estimated fair 
value. Accordingly, the amounts above exclude derivatives carried at amortized cost, which include highly effective derivatives and 
replication synthetic asset transactions. Futures are excluded from the amounts above because they are valued at the amount of cash deposits 
posted to futures exchanges for initial margin.  The amounts are presented gross in the table above to reflect the presentation in the Statutory 
Statements of Assets, Liabilities, Surplus and Other Funds; but, the amounts are presented net for purposes of the rollforward in the 
following table. 

(3)  Separate Account assets are subject to General Account claims only to the extent that the value of such assets exceeds the Separate Account 
liabilities. Investments (stated generally at estimated fair value) and liabilities of the Separate Accounts are reported separately as assets and 
liabilities.  Separate Account assets as presented in the table above may differ from the amounts presented in the Statutory Statements of 
Assets, Liabilities, Surplus and Other Funds because certain of these investments are not measured at estimated fair value.

Transfers between Levels 1 and 2

During the quarter ended September 30, 2024, transfers between Levels 1 and 2 were not significant. Transfers 
between levels are assumed to occur at the beginning of the annual period. 

(2) Assets and Liabilities Measured and Reported at Estimated Fair Value at Reporting Date.

NOTES TO THE FINANCIAL STATEMENTS

ｓｔａｔｅｍｅｎｔ＠ａｓ＠ｏｆ＠ｓｅｐｔｅｍｂｅｒ＠ＳＰＬ＠ＲＰＲＴ＠ｏｆ＠ｔｈｅ＠ｂｒｉｇｈｔｈｏｕｓｅ＠ｌｉｆｅ＠ｉｎｓｕｒａｎｃｅ＠ｃｏｍｐａｎｙ

ＷＮＱＲ



Rollforward Table – Level 3 Assets and Liabilities

A rollforward of the estimated fair value measurements for all assets and liabilities measured and reported at estimated 
fair value using significant unobservable (Level 3) inputs for their respective time periods was as follows:

Estimated Fair Value Measurements in Level 3 of the Fair Value Hierarchy

Balance, 
June 30, 

2024

Transfer 
into 

Level 3 (1)

Transfer 
out of 

Level 3 (1)

Total Gains 
and Losses 
included in 
Net Income

Total Gains 
and 

Losses 
included 

in Capital 
and 

Surplus Purchases Sales Issuances Settlements

Balance, 
September 

30, 2024

Assets

Bonds - Industrial 
& miscellaneous $ 8,565,845 $ — $ — $ (571,432) $ — $ — $ — $ — $ 7,994,413 

Common stocks - 
Industrial & 
miscellaneous  5,398,682  —  —  —  (480,486)  —  —  —  —  4,918,196 
Derivatives - 
Foreign currency 
exchange (2)  3,996,686  —  —  —  66,181  —  —  —  —  4,062,867 

Derivatives - 
Equity  market  (2)  —  —  —  (1,530,000)  1,530,000  —  —  —  —  — 

Separate Account 
assets (2)  39,861  —  —  (494)  39  —  (39,406)  —  —  — 

Total $ 18,001,074 $ — $ — $ (1,530,494) $ 544,302 $ — $ (39,406) $ — $ — $ 16,975,476 

(1) Bonds and perpetual preferred stocks that were measured at amortized cost at the beginning of the period, but were measured at estimated 
fair value at the end of the period, as estimated fair value was less than amortized cost at the end of the period, are reported within transfer 
into Level 3 column. Bonds and perpetual preferred stocks that were measured at estimated fair value at the beginning of the period, as 
estimated fair value was less than amortized cost at the beginning of the period, but were measured at amortized cost at the end of the 
period, as estimated fair value was greater than amortized cost at the end of the period - are reported within transfer out of Level 3 column. 

(2) Derivative and Separate Account assets and liabilities are presented net for purposes of the rollforward.

Transfers into or out of Level 3

Transfers into or out of Level 3 are presented in the table. Assets and liabilities are transferred into Level 3 when a 
significant input cannot be corroborated with market observable data. This occurs when market activity decreases 
significantly and underlying inputs cannot be observed, current prices are not available, and/or when there are 
significant variances in quoted prices, thereby affecting transparency. Assets and liabilities are transferred out of 
Level 3 when circumstances change such that a significant input can be corroborated with market observable data. 
This may be due to a significant increase in market activity, a specific event or one or more significant input(s) 
becoming observable. Transfers between levels are assumed to occur at the beginning of the annual reporting period.

During the nine months ended September 30, 2024, there were no transfers into or out of Level 3. 
 
(3)  Transfers between levels are assumed to occur at the beginning of the annual reporting period.

(4)  Assets and Liabilities Measured and Reported at Estimated Fair Value at Reporting Date.

When developing estimated fair values, the Company considers three broad valuation techniques: (i) the market 
approach, (ii) the income approach, and (iii) the cost approach. The Company determines the most appropriate 
valuation technique to use, given what is being measured and the availability of sufficient inputs, giving priority to 
observable inputs. The Company categorizes its assets and liabilities measured at estimated fair value into a three-level 
hierarchy, based on the significant input with the lowest level in its valuation. The input levels are as follows:

Level 1 Unadjusted quoted prices in active markets for identical assets or liabilities. The Company defines active 
markets based on average trading volume for equity securities. The size of the bid/ask spread is used as an 
indicator of market activity for fixed maturity securities

Level 2 Quoted prices in markets that are not active or inputs that are observable either directly or indirectly. These 
inputs can include quoted prices for similar assets or liabilities other than quoted prices in Level 1, quoted 
prices in markets that are not active, or other significant inputs that are observable or can be derived 
principally from or corroborated by observable market data for substantially the full term of the assets or 
liabilities

Level 3 Unobservable inputs that are supported by little or no market activity and are significant to the 
determination of estimated fair value of the assets or liabilities. Unobservable inputs reflect the reporting 
entity’s own assumptions about the assumptions that market participants would use in pricing the asset or 
liability.

Determination of Fair Value

The Company defines fair value as the price that would be received to sell an asset or paid to transfer a liability (an 
exit price) in the principal or most advantageous market for the asset or liability in an orderly transaction between 
market participants on the measurement date.  In most cases, the exit price and the transaction (or entry) price will be 
the same at initial recognition.

In general, investments classified within Level 3 use many of the same valuation techniques and inputs as described in 
the Level 2 discussions.  However, if key inputs are unobservable, or if the investments are less liquid and there is 
very limited trading activity, the investments are generally classified as Level 3.  The use of independent non-binding 
broker quotations to value investments generally indicates there is a lack of liquidity or the general lack of 
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transparency in the process to develop the valuation estimates generally causing such investments to be classified in 
Level 3.

Bonds: For bonds classified as Level 3 assets, estimated fair values are determined using a market approach. The 
estimated fair value is determined using matrix pricing or consensus pricing, with the primary inputs being quoted and 
offered prices. 

Common stock: For stock classified as Level 2 or Level 3 assets, estimated fair values are determined using a market or 
income approach. The estimated fair value is determined using third-party commercial pricing services, with the 
primary input being quoted prices in markets that are not active. 

Separate Account Assets: For Separate Account assets classified as Level 2 assets, estimated fair values are determined 
using either a market or income approach. The estimated fair value is determined using third-party commercial pricing 
services, with the primary input being quoted securitization market price determined principally by independent 
pricing services using observable inputs or quoted prices or reported net asset value (“NAV”) provided by the fund 
managers.

For Separate Account assets classified as Level 3, estimated fair values are determined using either a market or income 
approach. The estimated fair value is determined using third-party commercial pricing services, with the primary input 
being quoted prices in markets that are not active or priced using expected future cash flows and discounting them 
using current interest rates for similar investments with similar credit risk.  

Derivatives: The fair values for exchange-traded derivatives are determined using the quoted market prices and are 
classified as level 1 assets. For derivatives classified as Level 2 or Level 3 assets, estimated fair values are determined 
using a market or income approach. For OTC-bilateral derivatives and OTC-cleared derivatives classified as Level 2 
assets or liabilities, estimated fair values are determined using the income approach. Valuations of non-option-based 
derivatives utilize present value techniques, whereas valuations of option-based derivatives utilize option pricing 
models which are based on market standard valuation methodologies and a variety of observable inputs

The significant inputs to the pricing models for most OTC-bilateral and OTC-cleared derivatives are inputs that are 
observable in the market or can be derived principally from, or corroborated by, observable market data. Certain OTC-
bilateral and OTC-cleared derivatives may rely on inputs that are significant to the estimated fair value that are not 
observable in the market or cannot be derived principally from, or corroborated by, observable market data. These 
unobservable inputs may involve significant management judgment or estimation. Even though unobservable, these 
inputs are based on assumptions deemed appropriate given the circumstances and management believes they are 
consistent with what other market participants would use when pricing such instruments.

Most inputs for OTC-bilateral and OTC-cleared derivatives are mid-market inputs but, in certain cases, liquidity 
adjustments are made when they are deemed more representative of exit value. Market liquidity, as well as the use of 
different methodologies, assumptions and inputs, may have a material effect on the estimated fair values of the 
Company’s derivatives and could materially affect the net change in capital and surplus.

The credit risk of both the counterparty and the Company are considered in determining the estimated fair value for all 
OTC-bilateral and OTC-cleared derivatives, and any potential credit adjustment is based on the net exposure by 
counterparty after taking into account the effects of netting agreements and collateral arrangements. The Company 
values its OTC-bilateral and OTC-cleared derivatives using standard swap curves which may include a spread to the 
risk-free rate, depending upon specific collateral arrangements. This credit spread is appropriate for those parties that 
execute trades at pricing levels consistent with similar collateral arrangements. As the Company and its significant 
derivative counterparties generally execute trades at such pricing levels and hold sufficient collateral, additional credit 
risk adjustments are not currently required in the valuation process. The Company’s ability to consistently execute at 
such pricing levels is in part due to the netting agreements and collateral arrangements that are in place with all of its 
significant derivative counterparties. An evaluation of the requirement to make additional credit risk adjustments is 
performed by the Company each reporting period. 

B. The Company provides additional fair value information in Notes 5, 8, 11, 16, and 17.
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C. Estimated Fair Value of All Financial Instruments 

Information related to the aggregate fair value of financial instruments is shown below at:
September 30, 2024

Aggregate       
Fair Value Admitted Value Level 1 Level 2 Level 3

Not Practicable 
(Carrying Value)

Assets

Bonds $ 47,844,431,138 $ 50,216,094,676 $ 2,278,689,412 $ 45,000,026,431 $ 565,715,295 $ — 

Preferred stocks  15,879,963  16,199,995  —  14,969,467  910,496  — 

Common stock - unaffiliated  256,471,163  256,471,167  9,302,967  242,250,000  4,918,196  — 

Mortgage loans  11,150,366,580  11,943,049,356  —  —  11,150,366,580  — 

Cash, cash equivalents and short-term investments  3,367,451,990  3,367,298,606  3,308,365,115  56,703,833  2,383,042  — 

Contract loans  1,031,340,695  995,342,846  —  510,881,593  520,459,102  — 

Derivative assets (1)  3,771,517,964  3,754,292,836  —  3,762,256,733  9,261,231  — 

Other invested assets  164,658,669  207,394,982  —  153,339,727  11,318,942  — 

Investment income due and accrued  1,691,858,193  1,691,858,193  —  1,691,858,193  —  — 

Separate Account assets  112,088,458,412  113,620,672,012  1,712,443,669  100,243,620,676  10,132,394,067  — 

     Total assets $ 181,382,434,767 $ 186,068,674,669 $ 7,308,801,163 $ 151,675,906,653 $ 22,397,726,951 $ — 

Liabilities

Investment contracts included in:

Liability for deposit-type contracts $ 12,905,465,664 $ 12,905,465,664 $ — $ — $ 12,905,465,664 $ — 

Derivative liabilities (1)  3,565,207,459  3,680,758,919  1,560  3,565,589,090  (383,191)  — 
Payable for collateral under securities loaned and other 

transactions  3,830,490,862  3,830,490,862  —  3,830,490,862  —  — 

Investment contracts included in Separate Account liabilities  1,265,243,041  1,265,243,041  —  1,265,243,041  —  — 

Separate Account liabilities  35,724,609  40,418,066  4,160  35,720,449  —  — 

     Total liabilities $ 21,602,131,635 $ 21,722,376,552 $ 5,720 $ 8,697,043,442 $ 12,905,082,473 $ — 

December 31, 2023

Aggregate       
Fair Value Admitted Value Level 1 Level 2 Level 3

Not Practicable 
(Carrying Value)

Assets

Bonds $ 49,478,530,122 $ 52,775,175,578 $ 3,183,430,224 $ 45,469,090,623 $ 826,009,275 $ — 

Preferred stocks  29,741,337  31,729,995  5,930,000  23,811,337  — 

Common stock - unaffiliated  260,531,703  260,531,707  9,654,816  244,625,000  6,251,887  — 

Mortgage loans  12,438,865,870  13,610,315,239  —  40,267,235  12,398,598,635  — 

Cash, cash equivalents and short-term investments  2,013,144,424  2,013,002,164  1,968,211,031  44,933,393  —  — 

Contract loans  973,661,961  937,624,453  —  479,406,021  494,255,940  — 

Derivative assets (1)  4,272,540,105  4,220,383,794  —  4,254,653,026  17,887,079  — 

Other invested assets  166,235,569  209,432,434  —  154,713,549  11,522,020  — 

Investment income due and accrued  863,473,610  863,473,610  —  863,473,610  —  — 

Separate Account assets  104,193,297,295  106,117,199,358  853,111,422  95,410,170,443  7,930,015,430  — 

     Total assets $ 174,690,021,996 $ 181,038,868,332 $ 6,014,407,493 $ 146,967,262,900 $ 21,708,351,603 $ — 

Liabilities

Investment contracts included in:

Liability for deposit-type contracts $ 12,529,620,100 $ 12,529,620,100 $ — $ — $ 12,529,620,100 $ — 

Derivative liabilities (1)  4,861,582,911  4,880,507,018  —  4,861,765,116  (182,205)  — 

Payable for collateral under securities loaned and other 
transactions  3,709,329,590  3,709,329,590  —  3,709,329,590  —  — 

Investment contracts included in Separate Account liabilities  1,148,236,584  1,148,236,584  —  1,148,236,584  —  — 

Separate Account liabilities  7,634,561  8,181,201  —  7,634,561  —  — 

     Total liabilities $ 22,256,403,746 $ 22,275,874,493 $ — $ 9,726,965,851 $ 12,529,437,895 $ — 

(1) Classification of derivatives is based on each derivative’s positive (asset) or negative (liability) book/adjusted carrying value, which equals the 
net admitted assets and liabilities. 

Assets and Liabilities

See “A(4) - Assets and Liabilities Measured and Reported at Estimated Fair Value at Reporting Date” above for a 
description of the valuation technique(s) and the inputs used in the fair value measurement for Level 2 and Level 3 
assets and liabilities measured and reported at fair value. Incrementally, assets and liabilities not carried at estimated 
fair value at the reporting period are described below. 

Bonds, Preferred Stock, Common Stock - Unaffiliated, and Cash, Cash Equivalents and Short-term 
Investments 

When available, the estimated fair value for bonds, unaffiliated common stock, and cash, cash equivalents and short-
term investments are based on quoted prices in active markets that are readily and regularly obtainable. Generally, 
these investments are classified in Level 1, are the most liquid of the Company’s securities holdings and valuation of 
these securities does not involve management’s judgment. 

The estimated fair value for cash approximates carrying value and is classified as Level 1 given the nature of cash.  
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For bonds, cash equivalents and short-term investments classified as Level 2 assets, estimated fair values are 
determined using third-party commercial pricing services, with the primary inputs being quoted prices in markets that 
are not active, benchmark yields, spreads off benchmark yields, new issuances, issuer rating, trades of identical or 
comparable securities, duration for Level 2 assets. Privately-placed securities are valued using the additional key 
inputs: market yield curve, call provisions, observable prices and spreads for similar public or private securities that 
incorporate the credit quality and industry sector of the issuer, and delta spread adjustments to reflect specific credit-
related issues.

The estimated fair value for preferred stock is determined using third-party commercial pricing services, with the 
primary input being quoted prices in markets that are not active. Generally, these investments are classified in Level 2 
or Level 3. Preferred stock valued using significant observable inputs are classified in Level 2 and those valued using 
significant unobservable inputs are classified in Level 3.         

For Level 3 assets not carried at estimated fair value at the reporting period, the estimated fair value is determined 
using the methodologies described in the above sections titled “Bonds”.

Mortgage Loans 

For mortgage loans, estimated fair value is primarily determined by estimating expected future cash flows and 
discounting them using current interest rates for similar mortgage loans with similar credit risk, or is determined from 
pricing for similar mortgage loans. The estimated fair values for impaired mortgage loans are principally obtained by 
estimating the fair value of the underlying collateral using market standard appraisal and valuation methods.  Mortgage 
loans valued using significant observable inputs are classified in Level 2 and those valued using significant 
unobservable inputs are classified in Level 3. 

Contract Loans 

The estimated fair value for contract loans with variable interest rates approximates carrying value due to the absence 
of borrower credit risk and the short time period between interest rate resets, using observable inputs and is classified 
as Level 2. For contract loans with fixed interest rates, estimated fair values are determined using a discounted cash 
flow model applied to groups of similar contract loans determined based on the nature of the underlying insurance 
liabilities, using unobservable inputs and is classified in Level 3. 

Derivatives 

The estimated fair value of exchange-traded derivatives is determined through the use of quoted market prices. Since 
the change in estimated fair value of exchange-traded futures is settled on a daily basis, the estimated fair value of 
exchange traded futures equals the pending cash settlement amount, which is the difference between the cumulative 
variation margin and cumulative cash settlements. Generally, these derivatives are classified in Level 1. For Level 2 
and Level 3 assets and liabilities not carried at estimated fair value at the reporting period, the estimated fair value is 
determined using the methodologies described in the above section titled “Derivatives”. 

Other Invested Assets  

The estimated fair value of other invested assets is determined using the methodologies as described in the above 
sections titled “Bonds, Preferred Stock, Common Stock - Unaffiliated, and Cash, Cash Equivalents and Short-term 
Investments” and “Mortgage Loans”, based on the nature of the investment.

Investment Income Due and Accrued 

The estimated fair value of investment income due and accrued approximates carrying value due as this financial 
instrument is short-term in nature and the Company believes there is minimal risk of material changes in interest rates 
or the credit of the issuer.  These amounts are generally classified as Level 2.

Receivables for Cash Collateral on Derivatives 

The estimated fair value of receivables for cash collateral on derivatives approximates carrying value as these 
receivables are short-term in nature and the Company believes that there is minimal risk of material changes in the 
credit of the counterparties.  These amounts are generally classified in Level 2. 

Investment Contracts Included in Liability for Deposit-Type Contracts 

The fair value of investment contracts included in reserves for life and health insurance and annuities and in the 
liability for deposit-type contracts are estimated by discounting best estimate future cash flows based on assumptions 
that market participants would use in pricing such liabilities, with consideration of the Company’s non-performance 
risk (own-credit risk) not reflected in the fair value calculation.  The assumptions used in estimating these fair values 
are based in part on unobservable inputs classified in Level 3. 
   
Payable for Collateral Under Securities Loaned and Other Transactions 

The estimated fair value of amounts payable for collateral under securities loaned and other transactions approximates 
carrying value as these obligations are short-term in nature.  These amounts are generally classified in Level 2.
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Separate Accounts 

Separate Account assets and liabilities are presented either on a General Account basis or estimated fair value on the 
Statutory Statements of Assets, Liabilities, Surplus and Other Funds. Level 1 assets are comprised of common stock, 
derivative assets, U.S. Treasury and agency securities, cash and cash equivalents and short-term investments. Common 
stock securities are valued based upon unadjusted quoted prices in active markets that are readily and regularly 
available. Derivative assets are comprised of exchange-traded derivatives.  U.S. Treasury and agency securities are 
valued based upon unadjusted quoted prices in active markets that are readily and regularly available. The estimated 
fair value of cash equivalents and short-term investments approximates carrying value due to the short-term maturities 
of these instruments. 

Level 2 assets not carried at estimated fair value at the reporting period consist of bonds. The estimated fair value is 
determined using the methodologies described in the above section titled “Bonds, Cash, Cash Equivalents and Short-
term Investments”.  

The difference between the estimated fair value of Separate Account assets in the table above and the total recognized 
in the Statutory Statements of Assets, Liabilities, Surplus and Other Funds represents amounts that are considered non-
financial instruments. 

Investment contracts included in Separate Account liabilities represent those balances due to policyholders under 
contracts that are classified as investment contracts.  The carrying value of these Separate Account liabilities, which 
represents an equivalent summary total of the Separate Account assets supporting these liabilities, approximates the 
estimated fair value. These investment contracts are classified as Level 2 to correspond with the Separate Account 
assets backing the investment contracts. 

The difference between the estimated fair value of investment contracts and derivatives included in Separate Account 
liabilities in the table above and the total recognized in the Statutory Statements of Assets, Liabilities, Surplus and 
Other Funds represents amounts due under contracts that are accounted for as insurance contracts. 

D. At September 30, 2024,  the Company had no investments where it was not practicable to estimate fair value.

E. At September 30, 2024, the Company had no instruments measured using the NAV practical expedient for valuation 
purposes.

21. Other Items 

No significant change.

22. Events Subsequent 

The Company has evaluated events subsequent to September 30, 2024, through November 12, 2024, which is the date 
these financial statements were available to be issued, and has determined there are no material subsequent events requiring 
adjustment to or disclosure in the financial statements.

23. Reinsurance 

A. Ceded Reinsurance Report 

Section 1- General Interrogatories 

(1) Are any of the reinsurers, listed in Schedule S as non-affiliated, owned in excess of 10% or controlled, either 
directly or indirectly, by the Company or by any representative, officer, trustee or director of the Company? 
Yes (  ) No (X) 

(2) Have any policies issued by the Company been reinsured with a company chartered in a country other than the 
United States (excluding U.S. Branches of such companies) that is owned in excess of 10% or controlled 
directly or indirectly by an insured, a beneficiary, a creditor or any other person not primarily engaged in the 
insurance business?  
Yes (  ) No (X) 

Section 2 - Ceded Reinsurance Report - Part A 

(1) Does the Company have any reinsurance agreements in effect under which the reinsurer may unilaterally cancel 
any reinsurance for reasons other than for nonpayment of premium or other similar credits? 
Yes (  ) No (X) 

(2) Does the reporting entity have any reinsurance agreements in effect such that the amount of losses paid or 
accrued through the statement date may result in a payment to the reinsurer of amounts that, in aggregate and 
allowing for offset of mutual credits from other reinsurance agreements with the same reinsurer, exceed the total 
direct premium collected under the reinsured policies? 
Yes (  ) No (X) 
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Section 3 - Ceded Reinsurance Report - Part B 

(1) What is the estimated amount of the aggregate reduction in surplus, (for agreements other than those under 
which the reinsurer may unilaterally cancel for reasons other than for nonpayment of premium or other similar 
credits that are reflected in Section 2 above) of termination of all reinsurance agreements, by either party, as of 
the date of this statement? Where necessary, the Company may consider the current or anticipated experience of 
the business reinsured in making this estimate. $15,730,433,349 

(2) Have any new agreements been executed or existing agreements amended, since January 1 of the year of this 
statement, to include policies or contracts that were in force or which had existing reserves established by the 
Company as of the effective date of the agreement? 
Yes (X) No ( )  

If yes, what is the amount of reinsurance credits, whether an asset or a reduction of a liability, taken for such 
new agreements or amendments? $0 

B. Uncollectible Reinsurance  

The company did not write off any uncollectible reinsurance during 2024. 

C. Commutation of Ceded Reinsurance  

The company has reported in its operations in the current year as a result of reinsurance with the companies listed 
below, amounts that are reflected as: 

(1)   Claims incurred $ — 
(2)   Claims adjustment expenses incurred $ — 
(3)   Premiums earned $ — 
(4)   Other $ — 

(5)   Company:

D. Certified Reinsurer Rating Downgraded or Status Subject to Revocation 

The Company did not have any certified reinsurer’s rating downgraded or status subject to revocation during 2024. 

E-F. The Company did not have any reinsurance of variable annuity contracts with an affiliated captive reinsurer during 
2024. 

G. Ceded Reinsurance of XXX/AXXX with an Affiliated Captive Reinsurer 

The Company did not have any RBC shortfall for ceded  XXX/AXXX reinsurance with an affiliated captive reinsurer 
subject to the XXX/AXXX captive framework during 2024. 

H. Reinsurance Credit

(1) The Company had no reinsurance contracts subject to A-791 that includes a provision, which limits the reinsurer’s 
assumption of significant risks identified as in A-791. 

(2)  The Company had no reinsurance contracts that are not subject to A-791, for which reinsurance accounting was 
applied and includes a provision that limits the reinsurer’s assumption of risk. 

(3) The Company had no reinsurance contracts that contain features described below which result in delays in 
payment in form or in fact:

• Provisions which permit the reporting of losses, or settlements are made, less frequently than quarterly or 
payments due from the reinsurer are not made in cash within ninety (90) days of the settlement date (unless 
there is no activity during the period). 

• Payment schedule, accumulating retentions from multiple years or any features inherently designed to delay 
timing of the reimbursement to the ceding entity.

(4) The Company had no reinsurance contracts for any contracts that are not subject to A-791 and not yearly 
renewable term, which meet the risk transfer requirements of SSAP No. 61R. 

(5) The Company did not cede any risk which is not subject to A-791 and not yearly renewable term reinsurance, 
under any reinsurance contract during the period covered by the financial statement, and either:

• Accounted for that contract as reinsurance under statutory accounting principles (“SAP”) and as a deposit 
under generally accepted accounting principles (“GAAP”); or

• Accounted for that contract as reinsurance under GAAP and as a deposit under SAP.
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(6) If affirmative disclosure is required for Paragraph 23H(5) above, explain why the contract(s) is treated differently 
for GAAP and SAP. None

24. Retrospectively Rated Contracts & Contracts Subject to Redetermination 

A-D. No significant change. 

    E. The Company is not subject to the risk sharing provision of the Affordable Care Act.  

25. Change in Incurred Losses and Loss Adjustment Expenses 

A. Reserves as of December 31, 2023 were $43,516,402. As of September 30, 2024, $3,684,006 has been paid for 
incurred claims and claim adjustment expenses attributable to insured events of prior years. Reserves remaining for 
prior years are now $41,581,968 as a result of re-estimation of unpaid claims and claim adjustment expenses. 
Therefore, there has been a $1,749,572 unfavorable prior-year development from December 31, 2023 to September 30, 
2024. The increase is generally the result of ongoing analysis of recent loss development trends. Original estimates are 
increased or decreased, as additional information becomes known regarding individual claims.

B. The Company has not made any significant changes to its methodologies or assumptions for calculating unpaid loss 
liabilities and loss adjustment expenses for the nine months ended September 30, 2024. 

26.  Intercompany Pooling Arrangements 

No significant change.

27.  Structured Settlements 

No significant change.

28. Health Care Receivables 

No significant change.

29. Participating Policies

No significant change.

30. Premium Deficiency Reserves 

No significant change.

31. Reserves for Life Contracts and Deposit-Type Contracts  

No significant change.

32. Analysis of Annuity Actuarial Reserves and Deposit Liabilities by Withdrawal Characteristics 

No significant change.

33. Analysis of Life Actuarial Reserves by Withdrawal Characteristics

 No significant change.

34. Premiums and Annuity Considerations Deferred and Uncollected 

A. Deferred and uncollected life insurance premiums and annuity considerations as of September 30, 2024 were as 
follows :
Type   Gross    Net of Loading  
Industrial $ — $ — 
Ordinary new business  10,446,900  8,072,039 
Ordinary renewal  284,107,327  267,270,682 
Credit life  —  — 
Group life  —  — 
Group annuity  —  — 
Total $ 294,554,227 $ 275,342,721 
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35. Separate Accounts 

A-B.   No significant change.

C. Reconciliation of Net Transfers to or (from) Separate Accounts: 

(1) Transfers as reported in the Summary of Operations of the 

   Separate Accounts Annual Statement:

a. Transfers to Separate Accounts (Page 4, Line 1.4) $ 6,061,170,567 

b. Transfers from Separate Accounts (Page 4, Line 10)  10,414,647,830 

c. Net transfers to or (from) Separate Accounts (a) - (b)  (4,353,477,263) 

(2) Reconciling Adjustments  — 
(3) Transfers as reported in the Summary of Operations of the Life, Accident & Health Annual 

Statement (1c) + (2) = (Page 4, Line 26) $ (4,353,477,263) 

36. Loss/Claim Adjustment Expenses 

No significant change.
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

GENERAL

1.1 Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of 
Domicile, as required by the Model Act? ................................................................................................................................................................. Yes [   ]  No [ X ]

1.2 If yes, has the report been filed with the domiciliary state? ..................................................................................................................................... Yes [   ]  No [   ]

2.1 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 [   ]  No [ X ]

2.2 If yes, date of change: .............................................................................................................................................................................................  

3.1 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 an insurer? ........................................................................................................................................................................................................... Yes [ X ]  No [   ]
If yes, complete Schedule Y, Parts 1 and 1A.

3.2 Have there been any substantial changes in the organizational chart since the prior quarter end? ....................................................................... Yes [ X ]  No [   ]

3.3 If the response to 3.2 is yes, provide a brief description of those changes.

The following investment subsidiaries were dissolved and disposed of effective September 30, 2024: Brighthouse Connecticut Property 
Ventures, LLC, ML 1065 Hotel, LLC, TIC European Real Estate LP, LLC, Daniel/Brighthouse Midotwn Atlanta Master Limited Liability 
Company, 1075 Peachtree LLC  .............................................................................................................................................................................

3.4 Is the reporting entity publicly traded or a member of a publicly traded group? ...................................................................................................... Yes [ X ]  No [   ]

3.5 If the response to 3.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group. ................................................... 0001685040 

4.1 Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? ................................................. Yes [   ]  No [ X ]

4.2 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
Name of Entity

2
NAIC Company Code

3
State of Domicile

5. 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 [   ]  No [ X ]  N/A [   ]
If yes, attach an explanation.

  ................................................................................................................................................................................................................................

6.1 State as of what date the latest financial examination of the reporting entity was made or is being made. ............................................................ 12/31/2022 

6.2 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. ................................................. 12/31/2022 

6.3 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 
date). ....................................................................................................................................................................................................................... 05/20/2024 

6.4 By what department or departments?  

Delaware Department of Insurance  ........................................................................................................................................................................

6.5 Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial 
statement filed with Departments? ................................................................................................................................................................... Yes [   ]  No [   ]  N/A [ X ]

6.6 Have all of the recommendations within the latest financial examination report been complied with? ............................................................ Yes [   ]  No [   ]  N/A [ X ]

7.1 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 period? ........................................................................................................................... Yes [   ]  No [ X ]

7.2 If yes, give full information: 

  ................................................................................................................................................................................................................................

8.1 Is the company a subsidiary of a bank holding company regulated by the Federal Reserve Board? ..................................................................... Yes [   ]  No [ X ]

8.2 If response to 8.1 is yes, please identify the name of the bank holding company.

  ................................................................................................................................................................................................................................

8.3 Is the company affiliated with one or more banks, thrifts or securities firms? ......................................................................................................... Yes [ X ]  No [   ]

8.4 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
Affiliate Name

2
Location (City, State)

3
FRB

4
OCC

5
FDIC

6
SEC

Brighthouse Investment Advisers, LLC ............................................ Boston, MA ........................................................... ............ ............ ............ ...YES....

Brighthouse Securities, LLC ........................................................... Charlotte, NC ...................................................... ............ ............ ............ ...YES....
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY

GENERAL INTERROGATORIES

9.1 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? ....................................................... Yes [ X ]  No [   ]
(a) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional 

relationships;
(b) Full, fair, 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.

9.11 If the response to 9.1 is No, please explain:

  ................................................................................................................................................................................................................................

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

  ................................................................................................................................................................................................................................

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

  ................................................................................................................................................................................................................................

FINANCIAL

10.1 Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? ......................................... Yes [ X ]  No [   ]
10.2 If yes, indicate any amounts receivable from parent included in the Page 2 amount: ...........................................................................................$....................................... 0 

INVESTMENT

11.1 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 lending agreements.) .............................................................................................. Yes [ X ]  No [   ]

11.2 If yes, give full and complete information relating thereto:

See Note 5L  ............................................................................................................................................................................................................

12. Amount of real estate and mortgages held in other invested assets in Schedule BA: ..........................................................................................$...................... 614,447,371 
13. Amount of real estate and mortgages held in short-term investments: .................................................................................................................$....................................... 0 
14.1 Does the reporting entity have any investments in parent, subsidiaries and affiliates? .......................................................................................... Yes [ X ]  No [   ]
14.2 If yes, please complete the following:

1
Prior Year-End 
Book/Adjusted  
Carrying Value

2
Current Quarter 
Book/Adjusted  
Carrying Value

14.21 Bonds ............................................................................................................................................................................ $ .................................0 $.................................0 
14.22 Preferred Stock ..............................................................................................................................................................$ .................................0 $.................................0 
14.23 Common Stock ..............................................................................................................................................................$ ................822,371,616 $................797,711,647 
14.24 Short-Term Investments ................................................................................................................................................$ .................................0 $.................................0 
14.25 Mortgage Loans on Real Estate .................................................................................................................................... $ .................................0 $.................................0 
14.26 All Other .........................................................................................................................................................................$ ................165,788,468 $................161,749,183 
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) ...............................................$ ............... 988,160,084 $................959,460,830 
14.28 Total Investment in Parent included in Lines 14.21 to 14.26 above ..............................................................................$ .................................0 $.................................0 

15.1 Has the reporting entity  entered into any hedging transactions reported on Schedule DB? .................................................................................. Yes [ X ]  No [   ]
15.2 If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? ......................................... Yes [ X ]  No [   ]  N/A [   ]

If no, attach a description with this statement.

  ................................................................................................................................................................................................................................

16. For the reporting entity�s security lending program, state the amount of the following as of the current statement date:

16.1   Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2. ...................................................... $ ............ 3,192,502,565 

16.2   Total book/adjusted carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2 ........................ $ ............ 3,305,210,142 

16.3   Total payable for securities lending reported on the liability page. ......................................................................................... $ ............ 3,272,432,904 
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY

GENERAL INTERROGATORIES

17. 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, III - General Examination Considerations, F. 
Outsourcing of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? ..................... Yes [ X ]  No [   ]

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

1
Name of Custodian(s)

2
Custodian Address

JPMorgan Chase & Co ................................................................................ 4 Chase MetroTech Center, 6th Floor , Brooklyn, NY 11245 ..................

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

1
Name(s)

2
Location(s)

3
Complete Explanation(s)

17.3 Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? .............................. Yes [   ]  No [ X ]
17.4 If yes, give full information relating thereto:

1
Old Custodian

2
New Custodian

3
Date of Change

4
Reason

17.5 Investment management � Identify all investment advisors, investment managers, broker/dealers, including individuals that have the authority to 
make investment decisions on behalf of the reporting entity. For assets that are managed internally by employees of the reporting entity, note as 
such.  ["�that have access to the investment accounts"; "�handle securities"]

1
Name of Firm or Individual

2
Affiliation

Apollo HGA Management, L.P. ........................................................................... U..................

Barings, LLC ..................................................................................................... U..................

BlackRock Financial Management, Inc. ............................................................ U..................

Brighthouse Services, LLC ............................................................................... A..................

Goldman Sachs Asset Management, L.P. ............................................................ U..................

Hamilton Lane Advisors, L.L.C. ...................................................................... U..................

J.P. Morgan Investment Management Inc. ........................................................ U..................

Macquarie Private Debt Asset Management LLC ................................................ U..................

MetLife Investment Management, LLC ............................................................... U..................

NB Alternatives Advisers LLC .......................................................................... U..................

Pacific Investment Management Company LLC ................................................... U..................

Voya Investment Management Co. LLC ............................................................... U..................
............................................................................................................................ .....................

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

17.5098 For firms/individuals unaffiliated with the reporting entity (i.e. designated with a "U") listed in the table for Question 17.5, does the 
total assets under management aggregate to more than 50% of the reporting entity�s invested assets?................................................. Yes [ X ]  No [   ]

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

1

Central Registration 
Depository Number

2

Name of Firm or Individual

3

Legal Entity Identifier (LEI)

4

Registered With

5
Investment 

Management 
Agreement 
(IMA) Filed

317314 .................... Apollo HGA Management, L.P. ..................................................... 549300GWVGLJ8LMEOW39 ........ SEC ........................................ NO................

106006 .................... Barings, LLC ............................................................................... ANDKRHQKPRRG4Q2KLR05 ........ SEC ........................................ NO................

107105 .................... BlackRock Financial Management, Inc. ..................................... 549300LVXYIVJKE13M84 ........ SEC ........................................ NO................

 .............................. Brighthouse Services, LLC ......................................................... 254900GBF9DJWMLK4I41 ........

Not a Registered Investment 

Advisor .................................. DS................

107738 .................... Goldman Sachs Asset Management, L.P. ..................................... CF5M58QA35CFPUX70H17 ........ SEC ........................................ NO................

107876 .................... Hamilton Lane Advisors, L.L.C. ................................................ 549300CO2PNBHLHG4K44 ........ SEC ........................................ NO................

107038 .................... J.P. Morgan Investment Management Inc. .................................. 549300W78QHV4XMM6K69 ........ SEC ........................................ NO................

284788 .................... Macquarie Private Debt Asset Management LLC ......................... 254900HCRX5O626MW546 ........ SEC ........................................ NO................

142463 .................... MetLife Investment Management, LLC ......................................... EAUO72Q8FCR1S0XGYJ21 ........ SEC ........................................ NO................

149822 .................... NB Alternatives Advisers LLC ................................................... 549300DBQULCAC1K1E25 ........ SEC ........................................ NO................

104559 .................... Pacific Investment Management Company LLC ............................. 549300KGPYQZXGMYYN38 ........ SEC ........................................ NO................

106494 .................... Voya Investment Management Co. LLC ......................................... L1XJE5NM4QE6WXSI2J24 ........ SEC ........................................ NO................
................................. ...................................................................................................... ............................................. ............................................... .....................
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY
18.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? ..................... Yes [   ]  No [ X ]
18.2 If no, list exceptions:

As of September 30, 2024, one issue did not meet the filing requirements of the Purposes and Procedures Manual of the NAIC Investment 
Analysis Office. This issue has not been filed due to lack of final documentation.  ................................................................................................

19. 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 5GI securities? ......................................................................................................................................... Yes [ X ]  No [   ]

20. By self-designating PLGI securities, the reporting entity is certifying the following elements of each self-designated PLGI security:

a. The security was purchased prior to January 1, 2018.

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

c. The NAIC Designation was derived from the credit rating assigned by an NAIC CRP in its legal capacity as a NRSRO which is shown 
on a current private letter rating held by the insurer and available for examination by state insurance regulators.

d. The reporting entity is not permitted to share this credit rating of the PL security with the SVO.

Has the reporting entity self-designated PLGI securities? ...................................................................................................................................... Yes [ X ]  No [   ]

21. 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? .................................. Yes [   ]  No [ X ]
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY

GENERAL INTERROGATORIES

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

Life and Accident Health Companies/Fraternal Benefit Societies:

1. Report the statement value of mortgage loans at the end of this reporting period for the following categories: 1

Amount

1.1 Long-Term Mortgages In Good Standing

1.11 Farm Mortgages ......................................................................................................................................................................$...............................2,139,554,229 

1.12 Residential Mortgages ............................................................................................................................................................ $...............................2,984,347,775 

1.13 Commercial Mortgages ...........................................................................................................................................................$...............................6,711,807,556 

1.14 Total Mortgages in Good Standing ......................................................................................................................................... $ 11,835,709,560 

1.2 Long-Term Mortgages In Good Standing with Restructured Terms

1.21 Total Mortgages in Good Standing with Restructured Terms..................................................................................................$ 29,407,128 

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

1.31 Farm Mortgages ......................................................................................................................................................................$....................................................0 

1.32 Residential Mortgages ............................................................................................................................................................ $.................................... 35,824,386 

1.33 Commercial Mortgages ...........................................................................................................................................................$....................................18,719,402 

1.34 Total Mortgages with Interest Overdue more than Three Months ...........................................................................................$ 54,543,788 

1.4 Long-Term Mortgage Loans in Process of Foreclosure

1.41 Farm Mortgages ......................................................................................................................................................................$......................................3,952,900 

1.42 Residential Mortgages ............................................................................................................................................................ $....................................19,435,980 

1.43 Commercial Mortgages ...........................................................................................................................................................$....................................................0 

1.44 Total Mortgages in Process of Foreclosure ............................................................................................................................ $.................................... 23,388,880 

1.5 Total Mortgage Loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, Lines 3.1 + 3.2) .................................................................$ 11,943,049,356 

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

1.61 Farm Mortgages ......................................................................................................................................................................$....................................................0 

1.62 Residential Mortgages ............................................................................................................................................................ $......................................... 614,812 

1.63 Commercial Mortgages ...........................................................................................................................................................$....................................................0 

1.64 Total Mortgages Foreclosed and Transferred to Real Estate ................................................................................................. $ 614,812 

2. Operating Percentages:

2.1 A&H loss percent ................................................................................................................................................................................... ....................................... 188.200 %

2.2 A&H cost containment percent ..........................................................................................................................................................................................................0.000 %

2.3 A&H expense percent excluding cost containment expenses ............................................................................................................... ...........................................7.500 %

3.1 Do you act as a custodian for health savings accounts? ............................................................................................................................. Yes [   ]  No [ X ]

3.2 If yes, please provide the amount of custodial funds held as of the reporting date ....................................................................................$ ....................................................0 

3.3 Do you act as an administrator for health savings accounts? ...................................................................................................................... Yes [   ]  No [ X ]

3.4 If yes, please provide the balance of the funds administered as of the reporting date .............................................................................. $ ....................................................0 

4. Is the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states? ................................ Yes [ X ]  No [   ]

4.1 If no, does the reporting entity assume reinsurance business that covers risks residing in at least one state other than the state of 
domicile of the reporting entity? ................................................................................................................................................................... Yes [   ]  No [   ]

Fraternal Benefit Societies Only:

5.1 In all cases where the reporting entity has assumed accident and health risks from another company, provisions should be made in 
this statement on account of such reinsurances for reserve equal to that which the original company would have been required to 
establish had it retained the risks. Has this been done? .............................................................................................................................. Yes [    ]  No [    ]  N/A [   ]

5.2 If no, explain:

  ....................................................................................................................................................................................................................

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

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

Date Outstanding Lien Amount
........................................ ......................................................
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY

SCHEDULE S - CEDED REINSURANCE
Showing All New Reinsurance Treaties - Current Year to Date

1

NAIC
Company 

Code

2

ID
Number

3

Effective
Date

4

Name of Reinsurer

5

Domiciliary 
Jurisdiction

6

Type of 
Reinsurance 

Ceded

7

Type of 
Business 

Ceded

8

Type of Reinsurer

9

Certified 
Reinsurer 

Rating
(1 through 6)

10
Effective
Date of
Certified 

Reinsurer 
Rating

.... 67423 ..... ..22-3219879 ...... ... 06/01/2024 .. Aspida Life Insurance Company ....................................................................................................................... .......... MI......... .........CO/I....... .......... FA......... Authorized................................................................................................................ ...................... ........... ..........

.....80659 ..... ..82-4533188 ...... ... 09/30/2024 .. Canada Life Assurance Company ....................................................................................................................... .......... MI......... ........MCO/I....... .......... FA......... Authorized................................................................................................................ ...................... ........... ..........

.....80659 ..... ..82-4533188 ...... ... 09/30/2024 .. Canada Life Assurance Company ....................................................................................................................... .......... MI......... ........MCO/I....... .......... IA......... Authorized................................................................................................................ ...................... ........... ..........

 1
0



STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY

SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS
Current Year To Date - Allocated by States and Territories

Direct Business Only
1 Life Contracts 4 5 6 7

States, Etc.

Active
Status

(a)

2

Life Insurance
Premiums

3

Annuity
Considerations

Accident and 
Health Insurance 

Premiums, 
Including Policy, 

Membership
and Other Fees

Other
Considerations

Total
Columns

2 Through 5
Deposit-Type

Contracts
1. Alabama ..................................................... AL ..........L......... .......... 17,863,156 ..........67,491,300 ...............433,262 ........................ 0 ..........85,787,718 ................ 96,212 

2. Alaska ........................................................ AK ..........L......... ............1,214,434 ............1,591,898 ................ 35,541 ........................ 0 ........... 2,841,873 ................ 36,761 

3. Arizona ....................................................... AZ ..........L......... ..........17,368,718 ........ 166,343,744 ........... 1,400,756 ........................ 0 ........ 185,113,218 ...............351,171 

4. Arkansas .................................................... AR ..........L......... ........... 5,686,676 ..........27,940,049 ...............209,700 ........................ 0 ..........33,836,425 ........................ 0 

5. California .................................................... CA ..........L......... ........ 123,005,791 ........ 847,872,530 ........... 7,981,864 ................ 25,010 ........ 978,885,195 ........... 1,054,444 

6. Colorado ..................................................... CO ..........L......... ..........17,862,032 .......... 93,019,649 ........... 1,078,574 ........................ 0 ........ 111,960,255 ...............488,531 

7. Connecticut ................................................. CT ..........L......... ..........37,170,075 ........ 126,451,992 ..........11,018,962 ...............222,466 ........ 174,863,495 ................ 85,293 

8. Delaware .................................................... DE ..........L......... ..........12,168,683 ..........37,118,710 ...............531,674 ........................ 0 ..........49,819,067 ................ 31,458 

9. District of Columbia ..................................... DC ..........L......... ........... 3,376,330 ..........12,484,984 ...............354,688 ........................ 0 ..........16,216,002 ........................ 0 

10. Florida ........................................................ FL ..........L......... ........ 110,883,213 ........ 776,827,436 .......... 12,991,752 ........................ 0 ........ 900,702,401 ...............390,761 

11. Georgia ...................................................... GA ..........L......... ..........31,595,097 ........ 195,049,823 ............1,220,142 ........................ 0 ........ 227,865,062 ...............555,080 

12. Hawaii ........................................................ HI ..........L......... ........... 4,586,244 ..........20,835,645 ...............634,384 ........................ 0 ..........26,056,273 ................ 20,215 

13. Idaho .......................................................... ID ..........L......... ........... 2,683,643 ..........23,265,470 ...............116,692 ........................ 0 ..........26,065,805 ........................ 0 

14. Illinois ......................................................... IL ..........L......... ..........58,779,333 ........ 218,893,343 ........... 2,039,814 ................ 14,505 ........ 279,726,995 ........................ 0 

15. Indiana ....................................................... IN ..........L......... ..........14,966,933 ........ 146,446,600 ............1,211,286 ........................ 0 ........ 162,624,819 .............. 880,878 

16. Iowa ........................................................... IA ..........L......... ..........11,158,754 ..........84,693,121 ...............665,811 ........................ 0 ..........96,517,686 ................ 43,486 

17. Kansas ....................................................... KS ..........L......... ........... 7,966,404 ..........59,649,375 ...............409,912 ........................ 0 ..........68,025,691 ...............478,636 

18. Kentucky ..................................................... KY ..........L......... ........... 7,879,493 ........ 133,598,090 ...............308,355 ........................ 0 ........ 141,785,938 ................ 68,629 

19. Louisiana .................................................... LA ..........L......... ..........16,515,837 ..........61,596,280 ...............443,190 ........................ 0 ..........78,555,307 ........................ 0 

20. Maine ......................................................... ME ..........L......... ............5,459,561 ..........16,377,602 ...............770,030 ........................ 0 ..........22,607,193 ...............513,154 

21. Maryland .................................................... MD ..........L......... ..........26,644,742 ........ 204,444,529 ............3,716,907 ........................ 0 ........ 234,806,178 ........................ 0 

22. Massachusetts ............................................ MA ..........L......... ..........53,021,606 ........ 173,725,140 ........... 4,825,334 ........................ 0 ........ 231,572,080 ...............699,598 

23. Michigan ..................................................... MI ..........L......... ..........40,169,802 ........ 284,076,833 ...............984,313 ........................ 0 ........ 325,230,948 ...............331,766 

24. Minnesota ................................................... MN ..........L......... ..........69,080,230 ........ 146,190,956 ........... 2,386,526 ........................ 0 ........ 217,657,712 ...............325,122 

25. Mississippi .................................................. MS ..........L......... ........... 6,884,106 ..........18,897,701 ...............109,867 ........................ 0 ..........25,891,674 ........................ 0 

26. Missouri ...................................................... MO ..........L......... ..........18,637,466 ..........94,400,716 ...............868,968 ........................ 0 ........ 113,907,150 ........................ 0 

27. Montana ..................................................... MT ..........L......... ........... 1,447,353 ..........12,038,394 ...............116,504 ........................ 0 ..........13,602,251 ........................ 0 

28. Nebraska .................................................... NE ..........L......... ........... 4,968,980 ..........40,772,933 ...............385,167 ........................ 0 ..........46,127,080 ...............149,848 

29. Nevada ....................................................... NV ..........L......... ........... 6,589,811 ..........46,771,476 ...............391,664 ........................ 0 ..........53,752,951 ........................ 0 

30. New Hampshire .......................................... NH ..........L......... ........... 8,337,632 ..........23,448,154 ...............682,934 ...............964,500 ..........33,433,220 ........................ 0 

31. New Jersey ................................................. NJ ..........L......... ..........99,408,236 ........ 372,459,721 ........... 8,044,526 ................ 35,181 ........ 479,947,664 ...............209,148 

32. New Mexico ................................................ NM ..........L......... ............3,599,375 ..........23,260,449 ...............264,909 ........................ 0 ..........27,124,733 ........................ 0 

33. New York .................................................... NY ..........N......... ..........47,149,015 ..........41,233,380 ..........18,941,148 ............1,962,264 ........ 109,285,807 ........................ 0 

34. North Carolina ............................................. NC ..........L......... ..........33,782,698 ........ 557,669,476 ........... 3,386,987 ........................ 0 ........ 594,839,161 ...............381,077 

35. North Dakota ............................................... ND ..........L......... ........... 1,459,058 ..........60,998,592 ................ 27,029 ........................ 0 ..........62,484,679 ........................ 0 

36. Ohio ........................................................... OH ..........L......... ..........32,631,436 ........ 246,662,238 ........... 1,877,220 ........................ 0 ........ 281,170,894 ...............449,167 

37. Oklahoma ................................................... OK ..........L......... ........... 7,282,988 ..........53,162,472 ...............205,435 ........................ 0 ..........60,650,895 ........................ 0 

38. Oregon ....................................................... OR ..........L......... ........... 6,115,856 .......... 19,140,165 ...............545,000 ........................ 0 ..........25,801,021 ...............476,216 

39. Pennsylvania .............................................. PA ..........L......... ..........71,971,503 ........ 428,515,800 ........... 4,123,230 ........................ 0 ........ 504,610,533 ................ 91,960 

40. Rhode Island ............................................... RI ..........L......... ..........10,657,808 ..........24,657,934 ...............645,699 ........................ 0 ..........35,961,441 ........................ 0 

41. South Carolina ............................................ SC ..........L......... ..........18,951,988 ........ 167,549,829 ............1,730,310 ........................ 0 ........ 188,232,127 ........................ 0 

42. South Dakota .............................................. SD ..........L......... ........... 5,458,234 ..........22,636,326 ...............139,956 ........................ 0 ..........28,234,516 ........................ 0 

43. Tennessee .................................................. TN ..........L......... ..........22,149,600 ........ 142,585,738 ...............862,525 ........................ 0 ........ 165,597,863 ...............199,800 

44. Texas ......................................................... TX ..........L......... ..........87,102,321 ........ 431,354,607 ........... 2,374,832 ................ 28,977 ........ 520,860,737 ...............650,680 

45. Utah ........................................................... UT ..........L......... ............9,995,726 ..........60,107,036 ...............170,466 ............3,651,112 ..........73,924,340 ...............147,174 

46. Vermont ...................................................... VT ..........L......... ........... 2,737,560 .......... 20,145,911 ...............517,077 ........................ 0 ..........23,400,548 ........................ 0 

47. Virginia ....................................................... VA ..........L......... ..........32,938,915 ........ 237,739,516 ............2,947,094 ........................ 0 ........ 273,625,525 ...............114,900 

48. Washington ................................................ WA ..........L......... ..........17,416,282 ..........79,509,496 ...............987,057 ........................ 0 ..........97,912,835 ................ 62,101 

49. West Virginia .............................................. WV ..........L......... ........... 2,530,693 ..........42,509,136 ................ 95,737 ........................ 0 ..........45,135,566 ........................ 0 

50. Wisconsin ................................................... WI ..........L......... ..........16,925,935 ........ 178,795,793 ...............444,154 ........................ 0 ........ 196,165,882 ...............215,731 

51. Wyoming .................................................... WY ..........L......... ............1,352,711 ..........13,834,452 ................ 71,498 ........................ 0 ..........15,258,661 ........................ 0 

52. American Samoa ........................................ AS ..........N......... ..................7,320 ........................ 0 ........................ 0 ........................ 0 ..................7,320 ........................ 0 

53. Guam ......................................................... GU ..........L......... ................ 23,748 ........................ 0 .................. 1,198 ........................ 0 ................ 24,946 ........................ 0 

54. Puerto Rico ................................................. PR ..........L......... ........... 5,243,223 ............1,467,297 ................ 37,434 ........................ 0 ........... 6,747,954 ........................ 0 

55. U.S. Virgin Islands ....................................... VI ..........L......... ...............157,239 ..................6,800 ..................6,286 ........................ 0 ...............170,325 ........................ 0 

56. Northern Mariana Islands ............................. MP ..........N......... ........................ 0 ........................ 0 ........................ 0 ........................ 0 ........................ 0 ........................ 0 

57. Canada ....................................................... CAN ..........N......... ...............103,470 ........................ 0 ........................ 0 ........................ 0 ...............103,470 ........................ 0 

58. Aggregate Other Aliens ............................... OT ....... XXX....... ........... 2,962,766 ................ 25,264 ..................... 415 ........................ 0 ........... 2,988,445 ........................ 0 

59. Subtotal  ..................................................... ....... XXX....... .....1,284,087,839 .....7,388,341,901 ........ 106,771,795 ............6,904,015 .....8,786,105,550 ............9,598,997 

90. Reporting entity contributions for employee benefits 
plans................................................................... ....... XXX....... ........................ 0 ........................ 0 ........................ 0 ........................ 0 ........................ 0 ........................ 0 

91. Dividends or refunds applied to purchase paid-up 
additions and annuities........................................ ....... XXX....... ..........37,799,243 ........................ 0 ........................ 0 ........................ 0 ..........37,799,243 ........................ 0 

92. Dividends or refunds applied to shorten endowment 
or premium paying period.................................... ....... XXX....... ........................ 0 ........................ 0 ........................ 0 ........................ 0 ........................ 0 ........................ 0 

93. Premium or annuity considerations waived under 
disability or other contract provisions.................... ....... XXX....... ............2,699,411 ........................ 0 ..........36,486,491 ........................ 0 ..........39,185,902 ........................ 0 

94. Aggregate or other amounts not allocable by State......... XXX....... ........................ 0 ..........85,739,324 ........................ 0 ........................ 0 ..........85,739,324 ........................ 0 

95. Totals (Direct Business)......................................... ....... XXX....... .....1,324,586,493 .....7,474,081,225 ........ 143,258,286 ............6,904,015 .....8,948,830,019 ............9,598,997 

96. Plus Reinsurance Assumed................................... ....... XXX....... ..........43,366,300 .....5,031,203,325 ..................2,053 ........................ 0 .....5,074,571,678 ........................ 0 

97 Totals (All Business).............................................. ....... XXX....... ..... 1,367,952,793 ... 12,505,284,550 ........ 143,260,339 ............6,904,015 ... 14,023,401,697 ............9,598,997 

98. Less Reinsurance Ceded....................................... ....... XXX....... .....1,367,728,793 .....7,735,238,806 ........ 137,391,087 ........................ 0 .....9,240,358,686 ........................ 0 

99. Totals (All Business) less Reinsurance Ceded XXX 224,000 4,770,045,744 5,869,252 6,904,015 4,783,043,011 9,598,997 

DETAILS OF WRITE-INS

58001. Bahamas ................................................................ ....... XXX....... ........... 2,455,795 ........................ 0 ..................... 415 ........................ 0 ........... 2,456,210 ........................ 0 

58002. Mexico ................................................................. ....... XXX....... ................ 24,995 ........................ 0 ........................ 0 ........................ 0 ................ 24,995 ........................ 0 

58003. Other Alien ......................................................... ....... XXX....... ...............481,976 ................ 25,264 ........................ 0 ........................ 0 ...............507,240 ........................ 0 

58998. Summary of remaining write-ins for Line 58 from 
overflow page ..................................................... ....... XXX....... ........................ 0 ........................ 0 ........................ 0 ........................ 0 ........................ 0 ........................ 0 

58999. Totals (Lines 58001 through 58003 plus 
58998)(Line 58 above) XXX 2,962,766 25,264 415 0 2,988,445 0 

9401. Internal policy exchanges .................................. ....... XXX....... ........................ 0 ..........85,739,324 ........................ 0 ........................ 0 ..........85,739,324 ........................ 0 

9402. ............................................................................. ....... XXX....... ............................ ............................ ............................ ............................ ............................ ............................

9403. ............................................................................. ....... XXX....... ............................ ............................ ............................ ............................ ............................ ............................

9498. Summary of remaining write-ins for Line 94 from 
overflow page ..................................................... ....... XXX....... ........................ 0 ........................ 0 ........................ 0 ........................ 0 ........................ 0 ........................ 0 

9499. Totals (Lines 9401 through 9403 plus 9498)(Line 
94 above) XXX 0 85,739,324 0 0 85,739,324 0 

(a) Active Status Counts:

1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG.......................... ......53 4. Q - Qualified - Qualified or accredited reinsurer........................................ ....... 0 

2. R - Registered - Non-domiciled RRGs.............................................................................. ....... 0 5. N - None of the above - Not allowed to write business in the state............. ....... 4 

3. E - Eligible - Reporting entities eligible or approved to write surplus lines in the state......... ....... 0 
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SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP

PART 1 - ORGANIZATIONAL CHART

Brighthouse 
Securities, LLC (DE)

13-2862391

Brighthouse 

Investment Advisers, 

LLC (DE)

04-3240897

Brighthouse Services, 
LLC (DE) 

81-3094008

Brighthouse Life Insurance 

Company (DE)

06-0566090

87726

New England Life    

Insurance Company (MA) 

04-2708937

91626

Brighthouse Holdings, 

LLC (DE)

Brighthouse Financial, Inc. 

(DE)

81-3846992

Brighthouse Assignment 

Company (CT)

46-3156033

TLA Holdings LLC 
(DE) 

74-3261395

Euro TL Investments 

LLC (DE)

TLA Holdings II LLC 
(DE)

27-0227067

Euro TI Investments 

LLC (DE)

Greater Sandhill I, 
LLC (DE)

47-4161401

The Prospect 
Company, LLC (DE) 

51-0099394

Brighthouse 
Renewables Holding, 

LLC (DE)
27-2141386

LEGEND:

Square edges: Corporation

Round edges: Limited Liability Company

BLIC Property 
Ventures, LLC

(DE)
88-1417697

BLICNY Property 
Ventures, LLC (DE)

88-2890382

Brighthouse Reinsurance 

Company of Delaware (DE) 

81-4750360

16073

Brighthouse Life Insurance 

Company of NY (NY)

13-3690700

60992

ｓｔａｔｅｍｅｎｔ＠ａｓ＠ｏｆ＠ｓｅｐｔｅｍｂｅｒ＠ＳＰＬ＠ＲＰＲＴ＠ｏｆ＠ｔｈｅ＠ｂｒｉｇｈｔｈｏｕｓｅ＠ｌｉｆｅ＠ｉｎｓｕｒａｎｃｅ＠ｃｏｍｐａｎｙ
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY

SCHEDULE Y
PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1

Group
Code

2

Group Name

3

NAIC
Company

Code

4

ID
Number

5

Federal 
RSSD

6

CIK

7

Name of Securities
Exchange

if Publicly Traded
(U.S. or

International)

8

Names of
Parent, Subsidiaries

Or Affiliates

9

Domi-
ciliary
Loca-
tion

10

Relation-
ship
 to

Reporting
Entity

11

Directly Controlled by
(Name of Entity/Person)

12
Type

of Control
(Ownership,

Board,
Management,

Attorney-in-Fact,
Influence,

Other)

13
If

Control
is

Owner-
ship

Provide
Percen-

tage

14

Ultimate Controlling
Entity(ies)/Person(s)

15

Is an
SCA 
Filing
Re-

quired? 
(Yes/No)

16

*
. 4932 ... Brighthouse Holding Group ............... ..... 87726 .... 06-0566090 .. 1546103 .....  ................  ................................ Brighthouse Life Insurance Company ............ .. DE..... .......RE........ Brighthouse Holdings, LLC ...................... Ownership..................................... 100.000 ... Brighthouse Financial, Inc. ............. .... NO...... .....  .....
. 4932 ... Brighthouse Holding Group ............... ..... 00000 .... 13-2862391 ..  ..............  ................  ................................ Brighthouse Securities, LLC ...................... .. DE..... ...... NIA....... Brighthouse Holdings, LLC ...................... Ownership..................................... 100.000 ... Brighthouse Financial, Inc. ............. .... NO...... .....  .....
. 4932 ... Brighthouse Holding Group ............... ..... 91626 .... 04-2708937 ..  ..............  ................  ................................ New England Life Insurance Company ............ .. MA..... .......IA........ Brighthouse Holdings, LLC ...................... Ownership..................................... 100.000 ... Brighthouse Financial, Inc. ............. .... NO...... .....  .....
. 4932 ... Brighthouse Holding Group ............... ..... 00000 .... 04-3240897 .. 4288440 .....  ................  ................................ Brighthouse Investment Advisers, LLC .......... .. DE..... ...... NIA....... Brighthouse Holdings, LLC ...................... Ownership..................................... 100.000 ... Brighthouse Financial, Inc. ............. .... NO...... .....  .....
. 4932 ... Brighthouse Holding Group ............... ..... 00000 .... 81-3094008 ..  ..............  ................  ................................ Brighthouse Services, LLC ......................... .. DE..... ...... NIA....... Brighthouse Holdings, LLC ...................... Ownership..................................... 100.000 ... Brighthouse Financial, Inc. ............. .... NO...... .....  .....
. 4932 ... Brighthouse Holding Group ............... ..... 00000 .... 27-2141386 ..  ..............  ................  ................................ Brighthouse Renewables Holding, LLC ........... .. DE..... .......DS........ Brighthouse Life Insurance Company ......... Ownership..................................... 100.000 ... Brighthouse Financial, Inc. ............. .... NO...... .....  .....
. 4932 ... Brighthouse Holding Group ............... ..... 00000 ....  ...............  ..............  ................  ................................ Greater Sandhill I, LLC ........................... .. DE..... .......DS........ Brighthouse Renewables Holding, LLC ........ Ownership..................................... 100.000 ... Brighthouse Financial, Inc. ............. .... NO...... .....  .....
. 4932 ... Brighthouse Holding Group ............... ..... 00000 ....  ...............  ..............  ................  ................................ Euro TI Investments LLC ........................... .. DE..... .......DS........ Brighthouse Life Insurance Company ......... Ownership..................................... 100.000 ... Brighthouse Financial, Inc. ............. .... NO...... .....  .....
. 4932 ... Brighthouse Holding Group ............... ..... 00000 .... 46-3156033 ..  ..............  ................  ................................ Brighthouse Assignment Company .................. .. CT..... .......DS........ Brighthouse Life Insurance Company ......... Ownership..................................... 100.000 ... Brighthouse Financial, Inc. ............. ....YES..... .....  .....
. 4932 ... Brighthouse Holding Group ............... ..... 00000 .... 27-0227067 ..  ..............  ................  ................................ TLA Holdings II LLC ................................. .. DE..... .......DS........ Brighthouse Life Insurance Company ......... Ownership..................................... 100.000 ... Brighthouse Financial, Inc. ............. .... NO...... .....  .....
. 4932 ... Brighthouse Holding Group ............... ..... 00000 .... 74-3261395 ..  ..............  ................  ................................ TLA Holdings LLC ..................................... .. DE..... .......DS........ Brighthouse Life Insurance Company ......... Ownership..................................... 100.000 ... Brighthouse Financial, Inc. ............. .... NO...... .....  .....
. 4932 ... Brighthouse Holding Group ............... ..... 00000 .... 51-0099394 ..  ..............  ................  ................................ The Prospect Company, LLC ........................ .. DE..... .......DS........ TLA Holdings LLC .................................. Ownership..................................... 100.000 ... Brighthouse Financial, Inc. ............. .... NO...... .....  .....
. 4932 ... Brighthouse Holding Group ............... ..... 16073 .... 81-4750360 ..  ..............  ................  ................................ Brighthouse Reinsurance Company of Delaware .. DE..... .......DS........ Brighthouse Life Insurance Company ......... Ownership..................................... 100.000 ... Brighthouse Financial, Inc. ............. .... NO...... .....  .....
. 4932 ... Brighthouse Holding Group ............... ..... 00000 ....  ...............  ..............  ................  ................................ Euro TL Investments LLC ........................... .. DE..... .......DS........ Brighthouse Life Insurance Company ......... Ownership..................................... 100.000 ... Brighthouse Financial, Inc. ............. .... NO...... .....  .....
. 4932 ... Brighthouse Holding Group ............... ..... 60992 .... 13-3690700 .. 3302479 .....  ................  ................................ Brighthouse Life Insurance Company of NY .... .. NY..... .......DS........ Brighthouse Life Insurance Company ......... Ownership..................................... 100.000 ... Brighthouse Financial, Inc. ............. .... NO...... .....  .....
. 4932 ... Brighthouse Holding Group ............... ..... 00000 .... 81-3846992 ..  .............. 0001685040 .. NASDAQ ........................ Brighthouse Financial, Inc. ...................... .. DE..... ...... UIP....... Board of Directors ................................ Board of Directors.......................... 0.000 .... Board of Directors .......................... ....YES..... .....  .....
. 4932 ... Brighthouse Holding Group ............... ..... 00000 ....  ...............  ..............  ................  ................................ Brighthouse Holdings, LLC ......................... .. DE..... ...... UDP....... Brighthouse Financial, Inc. ................... Ownership..................................... 100.000 ... Brighthouse Financial, Inc. ............. .... NO...... .....  .....
. 4932 ... Brighthouse Holding Group ............... ..... 00000 .... 88-1417697 ..  ..............  ................  ................................ BLIC Property Ventures, LLC ...................... .. DE..... .......DS........ Brighthouse Life Insurance Company ......... Ownership..................................... 100.000 ... Brighthouse Financial, Inc. ............. .... NO...... .....  .....
. 4932 ... Brighthouse Holding Group ............... ..... 00000 .... 88-2890382 ..  ..............  ................  ................................ BLICNY Property Ventures, LLC ................... .. DE..... .......DS........ Brighthouse Life Insurance Company of NY . Ownership..................................... 100.000 ... Brighthouse Financial, Inc. ............. .... NO...... .....  .....

Asterisk Explanation
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY

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

Response

1. Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC with this statement? ............................................. NO

2. Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement? ........................... NO

3. Will the Reasonableness of Assumptions Certification required by Actuarial Guideline XXXV be filed with the state of domicile and 
electronically with the NAIC? ...................................................................................................................................................................... NO

4. 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? ................................................................................................................................................. YES

5. 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? ............................................................................................................... NO

6. 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? ................................................................................... NO

7. 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? .......................................................................................................... YES

8. Will the Life PBR Statement of Exemption be filed with the state of domicile by July 1st and electronically with the NAIC with the 
second quarterly filing per the Valuation Manual (by August 15)?  (2nd Quarter Only) The response for 1st and 3rd quarters should be 
N/A. A NO response resulting with a bar code is only appropriate in the 2nd quarter. In the case of an ongoing statement of exemption, 
enter "SEE EXPLANATION" and provide as an explanation that the company is utilizing an ongoing statement of exemption. .............. N/A

AUGUST FILING

9. 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 quarter. .......................................................................... N/A

Explanation:

1.  

2.  

3.  

5.  

6.  

Bar Code:

1. Trusteed Surplus Statement [Document Identifier 490]

*87726202449000003*
2. Medicare Part D Coverage Supplement [Document Identifier 365]

*87726202436500003*
3. Reasonableness of Assumptions Certification required by Actuarial Guideline 

XXXV [Document Identifier 445] *87726202444500003*
5. Reasonableness of Assumptions Certification for Implied Guaranteed Rate 

Method required by Actuarial Guideline XXXVI [Document Identifier 447] *87726202444700003*
6. Reasonableness and Consistency of Assumptions Certification required by 

Actuarial Guideline XXXVI [Document Identifier 448] *87726202444800003*
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY

OVERFLOW PAGE FOR WRITE-INS

Additional Write-ins for Assets Line 25
Current Statement Date 4

1

Assets

2

Nonadmitted Assets

3
Net Admitted Assets 

(Cols. 1 - 2)

December 31
Prior Year Net

Admitted Assets

2504. Receivable from third party administrator ............................................... ................. 16,793,075 .................................0 ................. 16,793,075 ................. 15,533,173 
2505. Miscellaneous ............................................................................................... ................. 11,469,899 ........................ 11,666 ................. 11,458,233 ................. 74,929,325 
2506. Receivable from reinsurer in liquidation ................................................. ................... 7,846,287 ................... 7,846,287 .................................0 .................................0 
2597. Summary of remaining write-ins for Line 25 from overflow page 36,109,261 7,857,953 28,251,308 90,462,498 

Additional Write-ins for Summary of Operations Line 8.3
1

Current Year
To Date

2
Prior Year
To Date

3
Prior Year Ended

December 31
08.304. Contract surrender charges ............................................................................................................... ................. 37,208,901 ................. 24,094,985 ................. 32,434,663 
08.397. Summary of remaining write-ins for Line 8.3 from overflow page 37,208,901 24,094,985 32,434,663 

Additional Write-ins for Summary of Operations Line 27
1

Current Year
To Date

2
Prior Year
To Date

3
Prior Year Ended

December 31
2704. Derivative loss on deferred premiums ............................................................................................. ................. 30,586,573 ...................1,452,029 ................. 19,298,325 
2705. Rider benefit payments ..................................................................................................................... ............................. 536 .................................0 ............................. 472 
2706. Ceded rider benefits ......................................................................................................................... .................................0 ................... 5,396,223 ................... 7,121,127 
2707. IMR transfer under reinsurance agreement ...................................................................................... .................................0 .................................0 .......................875,782 
2797. Summary of remaining write-ins for Line 27 from overflow page 30,587,109 6,848,252 27,295,706 
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE 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 year ....................................................................................................... ................... 1,297,013 .......................328,876 

2. Cost of acquired:

2.1 Actual cost at time of acquisition ....................................................................................................................................... ...................1,553,911 ...................1,449,101 

2.2 Additional investment made after acquisition ...................................................................................................................  .................................0 .................................0 

3. Current year change in encumbrances .................................................................................................................................... .................................0 .................................0 

4. Total gain (loss) on disposals .................................................................................................................................................. ...................... (85,005) ...................... (89,160)

5. Deduct amounts received on disposals ................................................................................................................................... ................... 1,158,337 ...................... 391,804 

6. Total foreign exchange change in book/adjusted carrying value ............................................................................................. .................................0 .................................0 

7. Deduct current year�s other than temporary impairment recognized ....................................................................................... .................................0 .................................0 

8. Deduct current year�s depreciation .......................................................................................................................................... .................................0 .................................0 

 9. Book/adjusted carrying value at the end of current period (Lines 1+2+3+4-5+6-7-8) ............................................................. ...................1,607,582 ................... 1,297,013 

10. Deduct total nonadmitted amounts .......................................................................................................................................... .................................0 .................................0 

11. Statement value at end of current period (Line 9 minus Line 10) 1,607,582 1,297,013 

SCHEDULE B - VERIFICATION
Mortgage Loans

1

Year to Date

2
Prior Year Ended

December 31

1. Book value/recorded investment excluding accrued interest, December 31 of prior year ....................................................... .......... 13,610,315,239 .......... 15,286,759,687 

2. Cost of acquired:

2.1 Actual cost at time of acquisition ....................................................................................................................................... ............ 1,040,653,013 ................401,941,748 

2.2 Additional investment made after acquisition .................................................................................................................... ................369,174,823 ................. 73,546,547 

3. Capitalized deferred interest and other .................................................................................................................................... ...................... 510,483 ................... 1,253,768 

4. Accrual of discount ................................................................................................................................................................... ...................6,251,251 ...................6,725,180 

5. Unrealized valuation increase/(decrease) ................................................................................................................................ ................(16,215,078) .................................0 

6. Total gain (loss) on disposals .................................................................................................................................................. .....................(656,989) .....................(669,772)

7. Deduct amounts received on disposals ................................................................................................................................... ............ 3,065,454,834 ............ 2,158,210,976 

8. Deduct amortization of premium and mortgage interest points and commitment fees ............................................................ ...................5,555,062 ...................8,305,264 

9. Total foreign exchange change in book value/recorded investment excluding accrued interest ............................................. ...................6,912,796 ................... 7,274,321 

10. Deduct current year�s other than temporary impairment recognized ....................................................................................... ...................2,886,286 .................................0 

11. Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) ......... .......... 11,943,049,356 .......... 13,610,315,239 

12. Total valuation allowance ......................................................................................................................................................... .................................0 .................................0 

13. Subtotal (Line 11 plus Line 12) ................................................................................................................................................ .......... 11,943,049,356 .......... 13,610,315,239 

14. Deduct total nonadmitted amounts .......................................................................................................................................... .................................0 .................................0 

15. Statement value at end of current period (Line 13 minus Line 14) 11,943,049,356 13,610,315,239 

SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets

1

Year to Date

2
Prior Year Ended

December 31

1. Book/adjusted carrying value, December 31 of prior year ....................................................................................................... ............ 4,615,641,138 ............4,402,519,918 

2. Cost of acquired:

2.1 Actual cost at time of acquisition ....................................................................................................................................... ................. 63,576,379 ................. 55,202,970 

2.2 Additional investment made after acquisition .................................................................................................................... ................191,638,956 ................422,082,369 

3. Capitalized deferred interest and other .................................................................................................................................... .................................0 .................................0 

4. Accrual of discount ................................................................................................................................................................... ..........................2,953 ..........................8,514 

5. Unrealized valuation increase/(decrease) ................................................................................................................................ ................(62,379,357) ................(85,453,235)

6. Total gain (loss) on disposals .................................................................................................................................................. ...................... 950,966 ................... 9,716,397 

7. Deduct amounts received on disposals ................................................................................................................................... ................228,076,663 ................188,883,707 

8. Deduct amortization of premium and depreciation .................................................................................................................. ...................... 238,259 ...................... 326,559 

9. Total foreign exchange change in book/adjusted carrying value ............................................................................................. ................. 10,073,748 ................. 17,578,997 

10. Deduct current year�s other than temporary impairment recognized ....................................................................................... ................. 15,147,302 ................. 16,804,526 

11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) ......................................................... ............ 4,576,042,559 ............ 4,615,641,138 

12. Deduct total nonadmitted amounts .......................................................................................................................................... ...................... 474,608 ...................... 840,220 

13. Statement value at end of current period (Line 11 minus Line 12) 4,575,567,951 4,614,800,918 

SCHEDULE D - VERIFICATION
Bonds and Stocks

1

Year to Date

2
Prior Year Ended

December 31

1. Book/adjusted carrying value of bonds and stocks, December 31 of prior year ...................................................................... .......... 53,889,808,895 .......... 55,330,139,595 

2. Cost of bonds and stocks acquired .......................................................................................................................................... ............ 6,658,511,623 ............ 4,310,677,412 

3. Accrual of discount  .................................................................................................................................................................. ................189,272,684 ................245,829,475 

4. Unrealized valuation increase/(decrease) ................................................................................................................................ ................(27,715,988) ................490,275,287 

5. Total gain (loss) on disposals .................................................................................................................................................. ..............(140,499,121) ..............(127,111,744)

6. Deduct consideration for bonds and stocks disposed of ......................................................................................................... ............ 9,300,944,718 ............ 6,414,977,572 

7. Deduct amortization of premium .............................................................................................................................................. ................. 60,239,464 ................. 81,712,245 

8. Total foreign exchange change in book/adjusted carrying value ............................................................................................. ................. 96,180,315 ................142,083,347 

9. Deduct current year�s other than temporary impairment recognized ....................................................................................... ................. 24,364,045 ................. 12,561,671 

10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees ....................................... ................... 6,467,302 ................... 7,167,011 

11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10) ......................................................... .......... 51,286,477,483 .......... 53,889,808,895 

12. Deduct total nonadmitted amounts .......................................................................................................................................... ................... 3,640,447 ................... 3,518,571 

13. Statement value at end of current period (Line 11 minus Line 12) 51,282,837,036 53,886,290,324 
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY

SCHEDULE D - PART 1B
Showing the Acquisitions, Dispositions and Non-Trading Activity

During the Current Quarter for all Bonds and Preferred Stock by NAIC Designation

NAIC Designation

1
Book/Adjusted
Carrying Value

Beginning
of Current Quarter

2

Acquisitions
During

Current Quarter

3

Dispositions
During

Current Quarter

4

Non-Trading Activity
During

Current Quarter

5
Book/Adjusted
Carrying Value

End of
First Quarter

6
Book/Adjusted
Carrying Value

End of
Second Quarter

7
Book/Adjusted
Carrying Value

End of
Third Quarter

8
Book/Adjusted
Carrying Value
December 31

Prior Year

BONDS

1. NAIC 1 (a) .................................................................................................................................................... .......... 36,109,620,907 ............ 3,867,478,934 ............ 4,289,527,417 ................. 84,019,541 ...........37,060,617,017 .......... 36,109,620,907 .......... 35,771,591,965 .......... 37,529,063,941 

2. NAIC 2 (a) .................................................................................................................................................... ...........13,537,518,381 ............1,155,581,895 ............ 1,143,082,374 ................. 41,935,060 .......... 13,910,672,556 ...........13,537,518,381 .......... 13,591,952,962 .......... 14,063,492,481 

3. NAIC 3 (a) .................................................................................................................................................... ............ 1,286,972,584 ................338,356,572 ................133,621,160 ................. 54,730,612 ............1,269,441,462 ............ 1,286,972,584 ............ 1,546,438,608 ............ 1,335,681,662 

4. NAIC 4 (a) .................................................................................................................................................... ................235,286,256 ................. 73,082,575 ................. 21,919,325 ...................9,689,161 ............... 259,569,262 ................235,286,256 ................296,138,667 ................303,491,804 

5. NAIC 5 (a) .................................................................................................................................................... ................. 68,027,588 ................... 2,114,137 ................... 7,936,746 ...................1,928,265 ................. 81,637,641 ................. 68,027,588 ................. 64,133,244 ................. 83,365,423 

6. NAIC 6 (a) .................................................................................................................................................... 9,741,326 22,460 522,195 (2,101) 10,126,826 9,741,326 9,239,490 12,594,097 

7. Total Bonds 51,247,167,042 5,436,636,573 5,596,609,217 192,300,538 52,592,064,764 51,247,167,042 51,279,494,936 53,327,689,408 

PREFERRED STOCK

8. NAIC 1 ......................................................................................................................................................... ................. 25,800,000 .................................0 ................. 16,000,000 .................................0 ................. 25,800,000 ................. 25,800,000 ...................9,800,000 ................. 25,800,000 

9. NAIC 2 ......................................................................................................................................................... ...................6,190,995 .................................0 .................................0 ...................... 209,000 ...................6,092,995 ...................6,190,995 ...................6,399,995 ...................5,929,995 

10. NAIC 3 ......................................................................................................................................................... .................................0 .................................0 .................................0 .................................0 .................................0 .................................0 .................................0 .................................0 

11. NAIC 4 ......................................................................................................................................................... .................................0 .................................0 .................................0 .................................0 .................................0 .................................0 .................................0 .................................0 

12. NAIC 5 ......................................................................................................................................................... .................................0 .................................0 .................................0 .................................0 .................................0 .................................0 .................................0 .................................0 

13. NAIC 6 ....................................................................................................................................................... 0 0 0 0 0 0 0 0 

14. Total Preferred Stock ................................................................................................................................... 31,990,995 0 16,000,000 209,000 31,892,995 31,990,995 16,199,995 31,729,995 

15. Total Bonds and Preferred Stock 51,279,158,037 5,436,636,573 5,612,609,217 192,509,538 52,623,957,759 51,279,158,037 51,295,694,931 53,359,419,403 

(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:

      NAIC 1  $ ............1,051,804,189 ;  NAIC 2  $ ................. 11,595,018 ;  NAIC 3  $ .................................0   NAIC 4  $ .................................0 ;  NAIC 5  $ .................................0 ;  NAIC 6  $ .................................0 
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY

SCHEDULE DA - PART 1
Short-Term Investments

1

Book/Adjusted
Carrying Value

2

Par Value

3

Actual Cost

4

Interest Collected
Year-to-Date

5
Paid for

Accrued Interest
Year-to-Date

7709999999 Totals 330,384,097 XXX 328,555,159 1,013,190 814,633 

SCHEDULE DA - VERIFICATION
Short-Term Investments

1

Year To Date

2

Prior Year Ended 
December 31

1. Book/adjusted carrying value, December 31 of prior year ....................................................................................................... ............... 208,164,924 ................257,526,002 

2. Cost of short-term investments acquired ................................................................................................................................. ................484,267,219 ................840,136,402 

3. Accrual of discount ................................................................................................................................................................... ...................4,955,567 ................. 12,798,768 

4. Unrealized valuation increase/(decrease) ................................................................................................................................ .................................0 .................................0 

5. Total gain (loss) on disposals .................................................................................................................................................. ........................ 45,514 .....................(474,678)

6. Deduct consideration received on disposals ............................................................................................................................ ................367,042,749 ............... 901,802,625 

7. Deduct amortization of premium .............................................................................................................................................. ..........................6,378 ........................ 18,945 

8. Total foreign exchange change in book/adjusted carrying value ............................................................................................. .................................0 .................................0 

9. Deduct current year�s other than temporary impairment recognized ....................................................................................... .................................0 .................................0 

10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9) ............................................................... ................330,384,097 ............... 208,164,924 

11. Deduct total nonadmitted amounts .......................................................................................................................................... .................................0 .................................0 

12. Statement value at end of current period (Line 10 minus Line 11) 330,384,097 208,164,924 
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - VERIFICATION
Options, Caps, Floors, Collars, Swaps and Forwards

1. Book/Adjusted Carrying Value, December 31, prior year (Line 10, prior year) ............................................................................................................ ..............(660,123,224)

2. Cost Paid/(Consideration Received) on additions ....................................................................................................................................................... ................354,296,604 

3. Unrealized Valuation increase/(decrease) ................................................................................................................................................................... ............1,011,019,940 

4. SSAP No. 108 adjustments ......................................................................................................................................................................................... .................................0 

5. Total gain (loss) on termination recognized ................................................................................................................................................................. ................142,082,807 

6. Considerations received/(paid) on terminations .......................................................................................................................................................... ................618,797,241 

7. Amortization ................................................................................................................................................................................................................. ................(32,744,724)

8. Adjustment to the Book/Adjusted Carrying Value of hedged item ............................................................................................................................... ................(36,613,753)

9. Total foreign exchange change in Book/Adjusted Carrying Value .............................................................................................................................. ................(85,584,932)

 10. Book/Adjusted Carrying Value at End of Current Period (Lines 1+2+3+4+5-6+7+8+9) .............................................................................................. ..................73,535,477 

11. Deduct nonadmitted assets ......................................................................................................................................................................................... .................................0 

12. Statement value at end of current period (Line 10 minus Line 11) .............................................................................................................................. ..................73,535,477 

SCHEDULE DB - PART B - VERIFICATION
Futures Contracts

1. Book/Adjusted carrying value, December 31 of prior year (Line 6, prior year)................................................................................................................ .................................0 

2. Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change column) ............................................... ........................ (1,560)

3.1 Add:

Change in variation margin on open contracts - Highly Effective Hedges

3.11 Section 1, Column 15, current year to date minus ............................... .................................0 

3.12 Section 1, Column 15, prior year .......................................................... .................................0 .................................0 

Change in variation margin on open contracts - All Other

3.13 Section 1, Column 18, current year to date minus ............................... ........................ (1,320)

3.14 Section 1, Column 18, prior year .......................................................... .................................0 ........................ (1,320) ........................ (1,320)

3.2 Add:

Change in adjustment to basis of hedged item

3.21 Section 1, Column 17, current year to date minus ............................... .................................0 

3.22 Section 1, Column 17, prior year .......................................................... .................................0 .................................0 

Change in amount recognized

3.23 Section 1, Column 19, current year to date minus ............................... ........................ (1,320)

3.24 Section 1, Column 19, prior year plus .................................................. .................................0 

3.25 SSAP No. 108 adjustments .................................................................. .................................0 ........................ (1,320) ........................ (1,320)

3.3 Subtotal (Line 3.1 minus Line 3.2) .................................................................................................................................................................................. .................................0 

4.1 Cumulative variation margin on terminated contracts during the year ....................................................................1,024,260 

4.2 Less:

4.21 Amount used to adjust basis of hedged item ....................................... .................................0 

4.22 Amount recognized .............................................................................. ...................1,024,260 

4.23 SSAP No. 108 adjustments .................................................................. .................................0 ...................1,024,260 

4.3 Subtotal (Line 4.1 minus Line 4.2) .................................................................................................................................................................................. .................................0 

5. Dispositions gains (losses) on contracts terminated in prior year:

5.1 Total gain (loss) recognized for terminations in prior year ........................................................................................................................................ .................................0 

5.2 Total gain (loss) adjusted into the hedged item(s) for terminations in prior year ...................................................................................................... .................................0 

6. Book/Adjusted carrying value at end of current period (Lines 1+2+3.3-4.3-5.1-5.2) ...................................................................................................... ........................ (1,560)

7. Deduct total nonadmitted amounts ................................................................................................................................................................................. .................................0 

8. Statement value at end of current period (Line 6 minus Line 7) ..................................................................................................................................... ........................ (1,560)
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY

SCHEDULE DB - PART C - SECTION 1
Replication (Synthetic Asset) Transactions Open as of Current Statement Date

Replication (Synthetic Asset) Transactions Components of  the Replication (Synthetic Asset) Transactions
1 2 3 4 5 6 7 8 Derivative Instrument(s) Open Cash Instrument(s) Held

Number Description

NAIC
Designation or

Other
Description

Notional
Amount

Book/Adjusted 
Carrying

Value Fair Value
Effective

Date
Maturity

Date

9

Description

10

Book/Adjusted 
Carrying

Value

11

Fair Value

12

CUSIP

13

Description

14
NAIC

Designation or
Other

Description

15

Book/Adjusted 
Carrying

Value

16

Fair Value

12607@EA4 .......... CDX.NA.IG.33 7-15% ................... 1F .............................. ...........50,000,000 ........... 52,526,944 ........... 54,839,542 10/07/2019 ..... 12/20/2024 .....
CDX.NA.IG.33 7-15% Credit Default 

Swap : BHF1SRD34 ....................... ................ 26,944 ...............108,026 912833-RZ-5 .
UNITEDSTATESTREASURY SENIOR 

GOVT_BND Due 8/15/2028 At Mat ...... 1.A ............................. ...........52,500,000 ...........54,731,516 

12607@EE6 .......... CDX.NA.IG.33 7-15% ................... 1F .............................. ...........25,000,000 ...........22,610,672 ...........25,798,481 02/27/2020 ..... 12/20/2024 .....
CDX.NA.IG.33 7-15% Credit Default 

Swap : BHF200324 ....................... ................ 15,595 ................ 54,013 912803-CX-9 .
UNITEDSTATESTREASURY SENIOR 

GOVT_BND Due 2/15/2036 At Mat ...... 1.A ............................. ...........22,595,077 ...........25,744,468 

12607@EE6 .......... CDX.NA.IG.33 7-15% ................... 1F .............................. ...................... 0 ............ 3,654,923 ............ 4,165,061  ..................  ..................
CDX.NA.IG.33 7-15% Credit Default 

Swap : BHF200324 ....................... ...................... 0 ...................... 0 912810-PT-9 .
UNITEDSTATESTREASURY SENIOR 

GOVT_BND 4 3/4% Due 2/15/2037 FA15 1.A ............................. ............ 3,654,923 ............ 4,165,061 

12724#AA4 .......... CDT30-100_MET_2020_NEWBURGH5Y ..... 1F .............................. ...........40,000,000 ...........42,000,000 ...........37,918,480 03/04/2020 ..... 12/20/2024 .....
CDT30-100_MET_2020_NEWBURGH5Y 

Credit Default Swap : BHF208F24 ... ...................... 0 ................ 54,544 912803-DZ-3 .
UNITEDSTATESTREASURY SENIOR 

GOVT_BND Due 11/15/2042 At Mat ..... 1.A ............................. ...........42,000,000 ...........37,863,936 

12607@GG9 ..........
SUPER SENIOR 30-100 CROSSOVER 

BESPOKE .................................. 2B .............................. ...........25,000,000 ...........12,970,487 ...........11,278,149 04/17/2020 ..... 12/20/2024 .....

SUPER SENIOR 30-100 CROSSOVER 

BESPOKE Credit Default Swap : 

BHF2296K0 ................................ ...................... 0 ................ 86,743 912810-QY-7 .

UNITEDSTATESTREASURY SENIOR 

GOVT_BND 2 3/4% Due 11/15/2042 MN15 

............................................. 1.A ............................. ...........12,970,487 ...........11,191,406 

12607@GG9 ..........
SUPER SENIOR 30-100 CROSSOVER 

BESPOKE .................................. 2B .............................. ...................... 0 ...........10,709,466 ............ 9,533,839  ..................  ..................

SUPER SENIOR 30-100 CROSSOVER 

BESPOKE Credit Default Swap : 

BHF2296K0 ................................ ...................... 0 ...................... 0 912803-DU-4 .
UNITEDSTATESTREASURY SENIOR 

GOVT_BND Due 11/15/2041 At Mat ..... 1.A ............................. ...........10,709,466 ............ 9,533,839 

12607@GG9 ..........
SUPER SENIOR 30-100 CROSSOVER 

BESPOKE .................................. 2B .............................. ...................... 0 ............ 2,570,047 ............ 2,238,281  ..................  ..................

SUPER SENIOR 30-100 CROSSOVER 

BESPOKE Credit Default Swap : 

BHF2296K0 ................................ ...................... 0 ...................... 0 912810-QY-7 .

UNITEDSTATESTREASURY SENIOR 

GOVT_BND 2 3/4% Due 11/15/2042 MN15 

............................................. 1.A ............................. ............ 2,570,047 ............ 2,238,281 

12607@GH7 ..........
SUPER SENIOR 30-100 CROSSOVER 

BESPOKE .................................. 2B .............................. ......... 175,000,000 ........... 34,235,509 ........... 34,044,324 04/17/2020 ..... 12/20/2024 .....

SUPER SENIOR 30-100 CROSSOVER 

BESPOKE Credit Default Swap : 

BHF2296R5 ................................ ...................... 0 ...............616,027 912828-U2-4 .
UNITEDSTATESTREASURY SENIOR 

GOVT_BND 2% Due 11/15/2026 MN15 ... 1.A ............................. ........... 34,235,509 ........... 33,428,297 

12607@GH7 ..........
SUPER SENIOR 30-100 CROSSOVER 

BESPOKE .................................. 2B .............................. ...................... 0 ...........40,498,011 ...........41,982,730  ..................  ..................

SUPER SENIOR 30-100 CROSSOVER 

BESPOKE Credit Default Swap : 

BHF2296R5 ................................ ...................... 0 ...................... 0 912803-BM-4 .
UNITEDSTATESTREASURY SENIOR 

GOVT_BND Due 11/15/2027 At Mat ..... 1.A ............................. ...........40,498,011 ...........41,982,730 

12607@GH7 ..........
SUPER SENIOR 30-100 CROSSOVER 

BESPOKE .................................. 2B .............................. ...................... 0 ...........44,603,990 ...........47,630,721  ..................  ..................

SUPER SENIOR 30-100 CROSSOVER 

BESPOKE Credit Default Swap : 

BHF2296R5 ................................ ...................... 0 ...................... 0 912803-CX-9 .
UNITEDSTATESTREASURY SENIOR 

GOVT_BND Due 2/15/2036 At Mat ...... 1.A ............................. ...........44,603,990 ...........47,630,721 

12607@GH7 ..........
SUPER SENIOR 30-100 CROSSOVER 

BESPOKE .................................. 2B .............................. ...................... 0 ...........36,204,538 ...........38,661,300  ..................  ..................

SUPER SENIOR 30-100 CROSSOVER 

BESPOKE Credit Default Swap : 

BHF2296R5 ................................ ...................... 0 ...................... 0 912803-CX-9 .
UNITEDSTATESTREASURY SENIOR 

GOVT_BND Due 2/15/2036 At Mat ...... 1.A ............................. ...........36,204,538 ...........38,661,300 

12607@GH7 ..........
SUPER SENIOR 30-100 CROSSOVER 

BESPOKE .................................. 2B .............................. ...................... 0 ...........27,291,159 ...........30,929,040  ..................  ..................

SUPER SENIOR 30-100 CROSSOVER 

BESPOKE Credit Default Swap : 

BHF2296R5 ................................ ...................... 0 ...................... 0 912803-CX-9 .
UNITEDSTATESTREASURY SENIOR 

GOVT_BND Due 2/15/2036 At Mat ...... 1.A ............................. ...........27,291,159 ...........30,929,040 

12607@GH7 ..........
SUPER SENIOR 30-100 CROSSOVER 

BESPOKE .................................. 2B .............................. ...................... 0 ...............916,794 ............ 1,005,001  ..................  ..................

SUPER SENIOR 30-100 CROSSOVER 

BESPOKE Credit Default Swap : 

BHF2296R5 ................................ ...................... 0 ...................... 0 912810-FT-0 .

UNITEDSTATESTREASURY SENIOR 

GOVT_BND 4 1/2% Due 2/15/2036 FA15 

............................................. 1.A ............................. ...............916,794 ............ 1,005,001 

12607@LF5 .......... CDX.NA.IG.35 0-3% .................... 5C .............................. ............ 4,300,000 ............ 4,062,299 ............ 3,256,065 03/05/2021 ..... 12/20/2025 .....
CDX.NA.IG.35 0-3% Credit Default 

Swap : BHF2J9AZ4 ....................... ............. (452,701) ............. (128,281) 912810-RT-7 .

UNITEDSTATESTREASURY SENIOR 

GOVT_BND 2 1/4% Due 8/15/2046 FA15 

............................................. 1.A ............................. ............ 4,515,000 ............ 3,384,346 

12607@LE8 .......... CDX.NA.IG.35 3-7% .................... 1G .............................. ............ 5,700,000 ............ 5,886,868 ............ 6,912,599 03/05/2021 ..... 12/20/2025 .....
CDX.NA.IG.35 3-7% Credit Default 

Swap : BHF2J9B26 ....................... ...............(98,132) ................61,709 912803-CX-9 .
UNITEDSTATESTREASURY SENIOR 

GOVT_BND Due 2/15/2036 At Mat ...... 1.A ............................. ............ 5,985,000 ............ 6,850,890 

12607@RJ1 .......... CDX.HY.BB.37 15-100% ................ 2B .............................. ...........19,878,720 ...........20,872,656 ...........16,976,968 10/28/2021 ..... 12/20/2026 .....
CDX.HY.BB.37 15-100% Credit Default 

Swap : BHF2X5NG4 ....................... ...................... 0 ...............279,773 912810-QY-7 .

UNITEDSTATESTREASURY SENIOR 

GOVT_BND 2 3/4% Due 11/15/2042 MN15 

............................................. 1.A ............................. ...........20,872,656 ...........16,697,195 

12607@UV0 .......... CDX.HY.BB.37 15-100% ................ 3B .............................. ............ 9,939,360 ...........10,436,328 ...........10,677,110 01/07/2022 ..... 12/20/2026 .....
CDX.HY.BB.37 15-100% Credit Default 

Swap : BHF30GWD1 ....................... ...................... 0 ...............128,273 912803-BM-4 .
UNITEDSTATESTREASURY SENIOR 

GOVT_BND Due 11/15/2027 At Mat ..... 1.A ............................. ...........10,436,328 ...........10,548,837 

12607@UW8 .......... CDX.NA.HY.BB.37.V1 ................... 3B .............................. ...........11,818,080 ...........13,086,477 ...........15,119,219 02/17/2022 ..... 12/20/2026 .....
CDX.NA.HY.BB.37.V1 Credit Default 

Swap : BHF32JKV6 ....................... ...............677,493 ...............914,943 912803-CX-9 .
UNITEDSTATESTREASURY SENIOR 

GOVT_BND Due 2/15/2036 At Mat ...... 1.A ............................. ...........12,408,984 ...........14,204,276 

12607@UX6 .......... CDX.NA.HY.BB.37.V1 ................... 3B .............................. ...........11,818,080 ............ 7,649,288 ............ 7,909,916 02/24/2022 ..... 12/20/2026 .....
CDX.NA.HY.BB.37.V1 Credit Default 

Swap : BHF3342K2 ....................... ...............631,757 ...............914,943 912828-G3-8 .

UNITEDSTATESTREASURY SENIOR 

GOVT_BND 2 1/4% Due 11/15/2024 MN15 

............................................. 1.A ............................. ............ 7,017,531 ............ 6,994,973 

12607@UX6 .......... CDX.NA.HY.BB.37.V1 ................... 3B .............................. ...................... 0 ............ 5,391,453 ............ 5,705,013  ..................  ..................
CDX.NA.HY.BB.37.V1 Credit Default 

Swap : BHF3342K2 ....................... ...................... 0 ...................... 0 912803-DJ-9 .
UNITEDSTATESTREASURY SENIOR 

GOVT_BND Due 11/15/2039 At Mat ..... 1.A ............................. ............ 5,391,453 ............ 5,705,013 

12607@WZ9 .......... CDX.NA.IG.37 7-15% ................... 1F .............................. ...........25,000,000 ...........26,204,585 ...........30,942,407 04/26/2022 ..... 12/20/2026 .....
CDX.NA.IG.37 7-15% Credit Default 

Swap : BHF35VUK9 ....................... ...............(45,415) ...............449,762 912803-DG-5 .
UNITEDSTATESTREASURY SENIOR 

GOVT_BND Due 5/15/2039 At Mat ...... 1.A ............................. ...........26,250,000 ........... 30,492,645 

12607@WY2 .......... CDX.NA.IG.37 15-100% ................ 1C .............................. ...........40,000,000 ...........42,934,187 ...........46,925,705 05/20/2022 ..... 12/20/2028 .....
CDX.NA.IG.37 15-100% Credit Default 

Swap : BHF36YEW4 ....................... ...............934,187 ............ 1,381,783 912803-DK-6 .
UNITEDSTATESTREASURY SENIOR 

GOVT_BND Due 2/15/2040 At Mat ...... 1.A ............................. ...........42,000,000 ........... 45,543,922 

12776*GE1 .......... CDX.NA.IG.42.V1 ....................... 2B .............................. ......... 300,000,000 ...........96,247,205 ......... 101,843,846 08/05/2024 ..... 06/20/2029 .....
CDX.NA.IG.42.V1 Credit Default Swap 

: Z96HYC3S3 ............................. ............ 5,089,783 ............ 6,799,500 912803-DJ-9 .
UNITEDSTATESTREASURY SENIOR 

GOVT_BND Due 11/15/2039 At Mat ..... 1.A ............................. ...........91,157,422 ........... 95,044,346 
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY

SCHEDULE DB - PART C - SECTION 1
Replication (Synthetic Asset) Transactions Open as of Current Statement Date

Replication (Synthetic Asset) Transactions Components of  the Replication (Synthetic Asset) Transactions
1 2 3 4 5 6 7 8 Derivative Instrument(s) Open Cash Instrument(s) Held

Number Description

NAIC
Designation or

Other
Description

Notional
Amount

Book/Adjusted 
Carrying

Value Fair Value
Effective

Date
Maturity

Date

9

Description

10

Book/Adjusted 
Carrying

Value

11

Fair Value

12

CUSIP

13

Description

14
NAIC

Designation or
Other

Description

15

Book/Adjusted 
Carrying

Value

16

Fair Value

12776*GE1 .......... CDX.NA.IG.42.V1 ....................... 2B .............................. ...................... 0 ...........81,144,931 ...........48,038,602  ..................  ..................
CDX.NA.IG.42.V1 Credit Default Swap 

: Z96HYC3S3 ............................. ...................... 0 ...................... 0 912810-SS-8 .

UNITEDSTATESTREASURY SENIOR 

GOVT_BND 1 5/8% Due 11/15/2050 MN15 

............................................. 1.A ............................. ...........81,144,931 ...........48,038,602 

12776*GE1 .......... CDX.NA.IG.42.V1 ....................... 2B .............................. ...................... 0 ...........42,348,130 ...........24,338,651  ..................  ..................
CDX.NA.IG.42.V1 Credit Default Swap 

: Z96HYC3S3 ............................. ...................... 0 ...................... 0 912810-SS-8 .

UNITEDSTATESTREASURY SENIOR 

GOVT_BND 1 5/8% Due 11/15/2050 MN15 

............................................. 1.A ............................. ...........42,348,130 ...........24,338,651 

12776*GE1 .......... CDX.NA.IG.42.V1 ....................... 2B .............................. ...................... 0 ...........41,592,288 ...........23,941,906  ..................  ..................
CDX.NA.IG.42.V1 Credit Default Swap 

: Z96HYC3S3 ............................. ...................... 0 ...................... 0 912810-SS-8 .

UNITEDSTATESTREASURY SENIOR 

GOVT_BND 1 5/8% Due 11/15/2050 MN15 

............................................. 1.A ............................. ...........41,592,288 ...........23,941,906 

12776*GE1 .......... CDX.NA.IG.42.V1 ....................... 2B .............................. ...................... 0 ...........37,832,770 ...........21,884,252  ..................  ..................
CDX.NA.IG.42.V1 Credit Default Swap 

: Z96HYC3S3 ............................. ...................... 0 ...................... 0 912810-SS-8 .

UNITEDSTATESTREASURY SENIOR 

GOVT_BND 1 5/8% Due 11/15/2050 MN15 

............................................. 1.A ............................. ...........37,832,770 ...........21,884,252 

12776*GE1 .......... CDX.NA.IG.42.V1 ....................... 2B .............................. ...................... 0 ........... 20,924,459 ...........18,572,781  ..................  ..................
CDX.NA.IG.42.V1 Credit Default Swap 

: Z96HYC3S3 ............................. ...................... 0 ...................... 0 912803-DU-4 .
UNITEDSTATESTREASURY SENIOR 

GOVT_BND Due 11/15/2041 At Mat ..... 1.A ............................. ........... 20,924,459 ...........18,572,781 

Pending ............. CDX.NA.IG.43.V1 ....................... 2B .............................. ......... 352,000,000 ..........336,623,652 ..........202,354,496 09/20/2024 ..... 12/20/2029 .....
CDX.NA.IG.43.V1 Credit Default Swap 

: Z96RY64H7 ............................. ............ 7,988,890 ............ 7,881,984 912810-SS-8 .

UNITEDSTATESTREASURY SENIOR 

GOVT_BND 1 5/8% Due 11/15/2050 MN15 

............................................. 1.A ............................. ..........328,634,762 ..........194,472,512 

Pending ............. CDX.NA.IG.43.V1 ....................... 2B .............................. ...................... 0 ...........22,153,600 ...........12,742,748  ..................  ..................
CDX.NA.IG.43.V1 Credit Default Swap 

: Z96RY64H7 ............................. ...................... 0 ...................... 0 912810-SS-8 .

UNITEDSTATESTREASURY SENIOR 

GOVT_BND 1 5/8% Due 11/15/2050 MN15 

............................................. 1.A ............................. ...........22,153,600 ...........12,742,748 

Pending ............. CDX.NA.IG.43.V1 ....................... 2B .............................. ...................... 0 ...........18,811,638 ...........15,010,197  ..................  ..................
CDX.NA.IG.43.V1 Credit Default Swap 

: Z96RY64H7 ............................. ...................... 0 ...................... 0 912803-EJ-8 .
UNITEDSTATESTREASURY SENIOR 

GOVT_BND Due 8/15/2044 At Mat ...... 1.A ............................. ...........18,811,638 ...........15,010,197 
9999999999 - Totals 1,164,995,354 953,177,430 XXX XXX XXX 14,768,401 19,603,742 XXX XXX XXX 1,150,226,953 933,573,688 
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY

SCHEDULE DB - PART C - SECTION 2
Replication (Synthetic Asset) Transactions Open

First Quarter Second Quarter Third Quarter Fourth Quarter Year To Date
1

Number
of

Positions

2
Total Replication 
(Synthetic Asset) 

Transactions 
Statement Value

3

Number
of

Positions

4
Total Replication 
(Synthetic Asset) 

Transactions 
Statement Value

5

Number
of

Positions

6
Total Replication 
(Synthetic Asset) 

Transactions 
Statement Value

7

Number
of

Positions

8
Total Replication 
(Synthetic Asset) 

Transactions 
Statement Value

9

Number
of

Positions

10
Total Replication 
(Synthetic Asset) 

Transactions 
Statement Value

1. Beginning Inventory .......................................................................................... 17 ............ 1,488,871,342 ............................... 18 ............ 1,635,221,451 ............................... 15 ............ 1,164,702,400 .................................0 .................................0 ............................... 17 ............ 1,488,871,342 

2. Add: Opened or Acquired Transactions............................. .................................1 ................456,496,176 .................................0 .................................0 .................................1 ................377,588,890 .................................0 .................................0 .................................2 ................834,085,066 

3. Add: Increases in Replication (Synthetic Asset) 
Transactions Statement Value......................................... ...............XXX.............. ...................... 109,091 ...............XXX.............. ................134,611,525 ...............XXX.............. ...................... 111,814 ...............XXX.............. .................................0 ...............XXX.............. ................134,832,430 

4. Less: Closed or Disposed of Transactions..........................................................0 .................................0 .................................3 ............... 604,844,186 .................................1 ................105,653,870 .................................0 .................................0 .................................4 ................710,498,056 

5. Less: Positions Disposed of for Failing Effectiveness 
Criteria..................................................................... .................................0 .................................0 .................................0 .................................0 .................................0 .................................0 .................................0 .................................0 .................................0 .................................0 

6. Less: Decreases in Replication (Synthetic Asset) 
Transactions Statement Value XXX 310,255,158 XXX 286,390 XXX 271,753,881 XXX 0 XXX 582,295,429 

7. Ending Inventory 18 1,635,221,451 15 1,164,702,400 15 1,164,995,353 0 0 15 1,164,995,353 
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY

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

Book/Adjusted Carrying Value Check

1. Part A, Section 1, Column 14................................................................................................................................................... ..................73,535,477 

2. Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance................................................. ........................ (1,560)

3. Total (Line 1 plus Line 2) ......................................................................................................................................................... ..................73,533,917 

4. Part D, Section 1, Column 6 ................................................................................................................................................... ............ 3,754,292,836 

5. Part D, Section 1, Column 7 ................................................................................................................................................... .......... (3,680,758,919)

6. Total (Line 3 minus Line 4 minus Line 5) ................................................................................................................................ .................................0 

Fair Value Check

7. Part A, Section 1, Column 16 .................................................................................................................................................. ................206,312,065 

8. Part B, Section 1, Column 13 .................................................................................................................................................. ........................ (1,560)

9. Total (Line 7 plus Line 8) ......................................................................................................................................................... ................206,310,505 

10. Part D, Section 1, Column 9 ................................................................................................................................................... ............ 3,911,003,276 

11. Part D, Section 1, Column 10 ................................................................................................................................................. ...........(3,704,692,771)

12 Total (Line 9 minus Line 10 minus Line 11) ............................................................................................................................ .................................0 

Potential Exposure Check

13. Part A, Section 1, Column 21 ................................................................................................................................................. ............ 2,176,347,635 

14. Part B, Section 1, Column 20 ................................................................................................................................................. ........................ 11,235 

15. Part D, Section 1, Column 12 ................................................................................................................................................. ............ 2,176,358,870 

16. Total (Line 13 plus Line 14 minus Line 15) ............................................................................................................................. .................................0 
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY

SCHEDULE E - PART 2 - VERIFICATION
(Cash Equivalents)

1

Year To Date

2

Prior Year Ended 
December 31

1. Book/adjusted carrying value, December 31 of prior year ....................................................................................................... ................907,481,359 ............ 1,013,031,145 

2. Cost of cash equivalents acquired ........................................................................................................................................... .......... 15,432,920,041 .......... 15,211,210,687 

3. Accrual of discount .................................................................................................................................................................. ................. 13,045,959 ...................9,569,101 

4. Unrealized valuation increase/(decrease) ............................................................................................................................... .................................0 .................................0 

5. Total gain (loss) on disposals .................................................................................................................................................. ...................... (16,626) ........................ 28,515 

6. Deduct consideration received on disposals ........................................................................................................................... .......... 14,460,549,540 .......... 15,326,357,061 

7. Deduct amortization of premium .............................................................................................................................................. ............................. 172 ..........................1,028 

8. Total foreign exchange change in book/adjusted carrying value ............................................................................................. .................................0 .................................0 

9. Deduct current year�s other than temporary impairment recognized ....................................................................................... .................................0 .................................0 

10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9) ............................................................... ............1,892,881,021 ................907,481,359 

11. Deduct total nonadmitted amounts .......................................................................................................................................... .................................0 .................................0 

12. Statement value at end of current period (Line 10 minus Line 11) 1,892,881,021 907,481,359 
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY

SCHEDULE A - PART 2
Showing All Real Estate ACQUIRED AND ADDITIONS MADE During the Current Quarter

1
Location

4 5 6 7 8 9

Description of Property

2

City

3

State
Date

Acquired Name of Vendor
Actual Cost at

Time of Acquisition
Amount of 

Encumbrances

Book/Adjusted 
Carrying Value 

Less Encumbrances

Additional
Investment
Made After
Acquisition

301 FIFTH ST REO LOAN 682886411 .................................................. FRANKLIN ....................................................... ................. PA................ ........... 09/13/2024 .......... TRANSFER FROM SCHEDULE B ........................................................... ........................... 23,450 ..................................0 ........................... 23,450 ..................................0 
451 PINE ST REO LOAN 676615123 .................................................... MARSHFIELD ..................................................... ................. MA................ ........... 09/13/2024 .......... TRANSFER FROM SCHEDULE B ........................................................... ..........................887,750 ..................................0 ..........................887,750 ..................................0 
SLA .......................................................................................  ................................................................. .................. .................. .................. .................  .......................................................................................... ..................................1 ..................................0 ..................................1 ..................................0 
0299999. Acquired by Internal Transfer 911,201 0 911,201 0 

0399999 - Totals 911,201 0 911,201 0 

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

Description of Property

2

City

3

State
Disposal

Date Name of Purchaser
Actual
Cost

Expended 
for 

Additions, 
Permanent 
Improve-

ments and 
Changes
in Encum-
brances

Book/
Adjusted 
Carrying 

Value Less 
Encum-
brances

Prior
Year

9

Current 
Year�s
Depre-
ciation

10

Current 
Year�s 

Other-Than- 
Temporary 
Impairment 
Recognized

11

Current 
Year's 

Change in 
Encum-
brances

12

Total 
Change in 

Book/
Adjusted 
Carrying 

Value
(11-9-10)

13
Total 

Foreign 
Exchange 
Change in 

Book/
Adjusted 
Carrying 

Value

Book/
Adjusted 
Carrying 

Value Less 
Encum-
brances

on
Disposal

Amounts 
Received 

During
Year

Foreign 
Exchange

Gain
(Loss)

on
Disposal

Realized
Gain

(Loss)
on

Disposal

Total
Gain

(Loss)
on

Disposal

Gross 
Income 
Earned 
Less 

Interest 
Incurred on 

Encum-
brances

Taxes, 
Repairs

and 
Expenses 
Incurred

1203 N HYDE PARK AVE REO LOAN 

370793389 ............................... DURHAM ......................... .............NC................08/13/2024 .. FAY SERVICING LLC ...................... .......... 93,733 .................0 .................0 .................0 .................0 .................0 .................0 .................0 .......... 93,733 ......... 110,295 .................0 .......... 16,562 .......... 16,562 .................0 .................0 
347 ENGLEWOOD AVE REO LOAN 

680674520 .............................. BELLWOOD ...................... .............IL................07/17/2024 .. SHELLPOINT MORTGAGE SERVICING ...... .........100,500 .................0 .................0 .................0 .................0 .................0 .................0 .................0 .........100,500 .........108,619 .................0 ........... 8,119 ........... 8,119 .................0 .................0 
SLA ......................................  ................................ .............. .......................  .........  ............................................ .................0 .................0 .................0 .................0 .................0 .................0 .................0 .................0 .................0 .................0 .................0 ............... (1) ............... (1) .................0 .................0 
0199999. Property Disposed 194,233 0 0 0 0 0 0 0 194,233 218,914 0 24,680 24,680 0 0 

0399999 - Totals 194,233 0 0 0 0 0 0 0 194,233 218,914 0 24,680 24,680 0 0 
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY

SCHEDULE B - PART 2
Showing All Mortgage Loans ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 Location 4 5 6 7 8 9

Loan Number

2

City

3

State
Loan
Type Date Acquired Rate of Interest

Actual Cost at
Time of Acquisition

Additional 
Investment Made
After Acquisition

Value of Land
and Buildings

198474 .......................................... PLYMOUTH ................................................................................................. ........................IA........................... ............... ............... ........... 08/10/2016 .......... ............................ 3.610 ............................................... 0 .....................................4,162,454 .....................................9,621,550 
198478 .......................................... PLYMOUTH ................................................................................................. ........................IA........................... ............... ............... ........... 08/10/2016 .......... .............................3.730 ............................................... 0 .....................................4,099,523 .....................................9,354,705 
198849 .......................................... SHELBY .................................................................................................... ........................MO........................... ............... ............... ........... 09/30/2024 .......... .............................4.750 .....................................1,245,579 ............................................... 0 .....................................3,874,680 
199259 .......................................... KERN ...................................................................................................... ........................CA........................... ............... ............... ........... 09/30/2024 .......... .............................4.690 .....................................5,400,922 ............................................... 0 .....................................8,671,130 
199436 .......................................... MACOMB .................................................................................................... ........................MI........................... ............... ............... ........... 09/30/2024 .......... .............................5.380 ....................................25,830,430 ............................................... 0 ................................... 47,200,040 

199874 .......................................... ROCKDALE ................................................................................................. ........................GA........................... ............... ............... ........... 09/30/2024 .......... ............................ 4.660 ................................... 25,291,100 ............................................... 0 ................................... 40,940,010 

199880 .......................................... MARION .................................................................................................... ........................FL........................... ............... ............... ........... 09/30/2024 .......... ............................ 4.660 ................................... 25,718,678 ............................................... 0 ....................................40,225,850 
200676 .......................................... JEROME .................................................................................................... ........................ID........................... ............... ............... ........... 09/30/2024 .......... ............................ 4.000 .....................................3,175,727 ............................................... 0 .....................................6,644,940 
201121 .......................................... HALE ...................................................................................................... ........................TX........................... ............... ............... ........... 09/30/2024 .......... .............................3.200 .....................................2,483,790 ............................................... 0 .....................................4,115,000 
201336 .......................................... DALLAM .................................................................................................... ........................TX........................... ............... ............... ........... 09/30/2024 .......... ............................ 3.600 ....................................25,291,604 ............................................... 0 ................................... 41,066,930 

201595 .......................................... SAN JOAQUIN ............................................................................................. ........................CA........................... ............... ............... ........... 09/30/2024 .......... .............................4.050 ................................... 28,786,514 ............................................... 0 ................................... 45,879,970 

201661 .......................................... DALLAM .................................................................................................... ........................TX........................... ............... ............... ........... 09/30/2024 .......... .............................3.300 ....................................... 638,458 ............................................... 0 .....................................1,036,690 
201837 .......................................... POTTAWATTAMIE .......................................................................................... ........................IA........................... ............... ............... ........... 09/30/2024 .......... .............................3.820 .....................................1,586,252 ............................................... 0 .....................................2,588,600 
201891 .......................................... MARTIN .................................................................................................... ........................FL........................... ............... ............... ........... 09/30/2024 .......... .............................3.050 .....................................3,622,050 ............................................... 0 .....................................9,254,820 
201952 .......................................... YOLO ...................................................................................................... ........................CA........................... ............... ............... ........... 12/16/2021 .......... ............................ 4.000 ............................................... 0 ....................................... 475,000 ....................................27,893,930 
201961 .......................................... MONROE .................................................................................................... ........................AR........................... ............... ............... ........... 09/30/2024 .......... ............................ 2.800 .....................................3,507,000 ............................................... 0 .....................................6,105,280 
201965 .......................................... MARION .................................................................................................... ........................MO........................... ............... ............... ........... 09/30/2024 .......... .............................3.350 ....................................... 837,471 ............................................... 0 .....................................1,261,120 
201992 .......................................... BEXAR ..................................................................................................... ........................TX........................... ............... ............... ........... 09/30/2024 .......... .............................3.500 ................................... 17,899,840 ............................................... 0 ....................................29,799,990 
202036 .......................................... GRANT ..................................................................................................... ........................WA........................... ............... ............... ........... 09/30/2024 .......... .............................3.350 .....................................4,329,681 ............................................... 0 ................................... 10,512,100 
202075 .......................................... MONROE .................................................................................................... ........................AR........................... ............... ............... ........... 02/16/2022 .......... ............................ 6.670 ............................................... 0 .....................................1,000,000 ................................... 31,019,340 

202114 .......................................... DE WITT .................................................................................................. ........................IL........................... ............... ............... ........... 09/30/2024 .......... .............................2.970 .....................................1,137,500 ............................................... 0 .....................................1,750,010 
202140 .......................................... HAMILTON ................................................................................................. ........................IA........................... ............... ............... ........... 09/30/2024 .......... .............................3.150 ................................... 10,665,000 ............................................... 0 ................................... 17,581,080 
202155 .......................................... DICKINSON ................................................................................................ ........................IA........................... ............... ............... ........... 09/30/2024 .......... ............................ 3.000 .....................................3,003,988 ............................................... 0 .....................................4,621,520 
202223 .......................................... MOULTRIE ................................................................................................. ........................IL........................... ............... ............... ........... 09/30/2024 .......... .............................3.300 .....................................1,718,680 ............................................... 0 .....................................2,644,120 
202233 .......................................... FLOYD ..................................................................................................... ........................IA........................... ............... ............... ........... 09/30/2024 .......... .............................3.280 .....................................4,101,740 ............................................... 0 .....................................6,310,380 
202285 .......................................... GRUNDY .................................................................................................... ........................IA........................... ............... ............... ........... 09/30/2024 .......... .............................3.200 .....................................1,219,400 ............................................... 0 .....................................1,877,750 
202318 .......................................... FRANKLIN ................................................................................................. ........................IA........................... ............... ............... ........... 09/30/2024 .......... .............................3.320 .....................................1,794,304 ............................................... 0 .....................................2,760,470 
202343 .......................................... CHAMPAIGN ................................................................................................ ........................IL........................... ............... ............... ........... 09/30/2024 .......... .............................3.200 .....................................1,115,200 ............................................... 0 .....................................1,715,700 
202356 .......................................... SAC ........................................................................................................ ........................IA........................... ............... ............... ........... 09/30/2024 .......... .............................3.320 .....................................1,627,203 ............................................... 0 .....................................2,503,390 
202376 .......................................... CHAMPAIGN ................................................................................................ ........................IL........................... ............... ............... ........... 09/30/2024 .......... .............................3.320 .....................................1,335,790 ............................................... 0 .....................................2,055,070 
202406 .......................................... KERN ...................................................................................................... ........................CA........................... ............... ............... ........... 09/30/2024 .......... .............................5.120 ................................... 12,479,000 ............................................... 0 ................................... 20,308,000 
202415 .......................................... LOGAN ..................................................................................................... ........................IL........................... ............... ............... ........... 09/30/2024 .......... .............................3.360 .....................................1,561,950 ............................................... 0 .....................................2,403,000 
202428 .......................................... PINAL ..................................................................................................... ........................AZ........................... ............... ............... ........... 09/30/2024 .......... .............................3.350 .....................................8,181,987 ............................................... 0 ................................... 16,578,830 
202584 .......................................... HARDEE .................................................................................................... ........................FL........................... ............... ............... ........... 06/03/2022 .......... .............................7.390 ............................................... 0 ....................................... 174,998 ................................... 26,228,860 

202681 .......................................... HIDALGO .................................................................................................. ........................TX........................... ............... ............... ........... 09/19/2022 .......... .............................7.340 ............................................... 0 ....................................... 845,049 ....................................15,999,990 
202854 .......................................... TULARE .................................................................................................... ........................CA........................... ............... ............... ........... 04/10/2023 .......... ............................ 7.510 ............................................... 0 ....................................... 121,000 .....................................9,500,000 
203201 .......................................... YAKIMA ................................................................................................... ........................WA........................... ............... ............... ........... 03/06/2024 .......... ............................ 7.510 ............................................... 0 .....................................4,980,000 ................................... 68,385,020 

203269 .......................................... CHAMPAIGN ................................................................................................ ........................IL........................... ............... ............... ........... 07/10/2024 .......... .............................6.550 .....................................3,000,000 ............................................... 0 .....................................4,949,030 
203356 .......................................... HARDEE .................................................................................................... ........................FL........................... ............... ............... ........... 07/19/2024 .......... ............................ 7.060 ................................... 15,137,633 .....................................2,500,000 ................................... 28,689,370 

0199999. Mortgages in good standing - Farm Mortgages 243,724,471 18,358,024 613,928,265 

9900149392 ..................................... SAN DIEGO ................................................................................................ ........................CA........................... ............... ............... ........... 08/08/2024 .......... ............................ 6.875 .....................................1,027,517 ............................................... 0 .....................................2,030,000 
9900149393 ..................................... LOS ANGELES ............................................................................................. ........................CA........................... ............... ............... ........... 08/08/2024 .......... ............................ 7.000 .....................................3,031,003 ............................................... 0 .....................................4,200,000 
9900149394 ..................................... MAPLEWOOD ................................................................................................ ........................NJ........................... ............... ............... ........... 08/08/2024 .......... ............................ 6.875 .....................................1,636,930 ............................................... 0 .....................................2,025,000 
9900149395 ..................................... THOUSAND OAKS ........................................................................................... ........................CA........................... ............... ............... ........... 08/08/2024 .......... ............................ 7.000 .....................................1,161,857 ............................................... 0 .....................................1,485,000 
9900149396 ..................................... NEWPORT BEACH ........................................................................................... ........................CA........................... ............... ............... ........... 08/08/2024 .......... ............................ 6.650 .....................................1,549,094 ............................................... 0 .....................................2,100,000 
9900149397 ..................................... KENT ...................................................................................................... ........................WA........................... ............... ............... ........... 08/08/2024 .......... ............................ 6.775 ........................................532,999 ............................................... 0 .....................................1,300,000 
9900149398 ..................................... FORT LAUDERDALE ........................................................................................ ........................FL........................... ............... ............... ........... 08/08/2024 .......... .............................6.925 ....................................... 750,657 ............................................... 0 .....................................1,340,000 
9900149399 ..................................... ENCINITAS ................................................................................................ ........................CA........................... ............... ............... ........... 08/08/2024 .......... .............................7.275 .....................................1,631,243 ............................................... 0 .....................................2,040,000 
9900149400 ..................................... SAN CLEMENTE ............................................................................................ ........................CA........................... ............... ............... ........... 08/08/2024 .......... ............................ 7.000 .....................................1,829,110 ............................................... 0 .....................................2,300,000 
9900149401 ..................................... BURBANK .................................................................................................. ........................CA........................... ............... ............... ........... 08/08/2024 .......... ............................ 6.775 .....................................1,347,655 ............................................... 0 .....................................1,700,000 
9900149402 ..................................... BURBANK .................................................................................................. ........................CA........................... ............... ............... ........... 08/08/2024 .......... .............................6.950 .....................................1,084,045 ............................................... 0 .....................................1,355,000 
9900149403 ..................................... GLENDORA ................................................................................................. ........................CA........................... ............... ............... ........... 08/08/2024 .......... ............................ 6.675 .....................................1,541,116 ............................................... 0 .....................................2,000,000 
9900149404 ..................................... ANAHEIM .................................................................................................. ........................CA........................... ............... ............... ........... 08/08/2024 .......... ............................ 6.850 ....................................... 772,864 ............................................... 0 .....................................1,275,000 
9900149405 ..................................... FOSTER CITY ............................................................................................. ........................CA........................... ............... ............... ........... 08/08/2024 .......... ............................ 7.100 .....................................2,377,789 ............................................... 0 .....................................2,950,000 
9900149406 ..................................... LOS GATOS ................................................................................................ ........................CA........................... ............... ............... ........... 08/08/2024 .......... .............................6.975 .....................................1,386,598 ............................................... 0 .....................................1,725,000 
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9900149407 ..................................... BIG SKY .................................................................................................. ........................MT........................... ............... ............... ........... 08/08/2024 .......... ............................ 6.875 .....................................2,240,673 ............................................... 0 .....................................3,100,000 
9900149408 ..................................... TRAVERSE CITY ........................................................................................... ........................MI........................... ............... ............... ........... 08/08/2024 .......... ............................ 7.000 ....................................... 899,593 ............................................... 0 .....................................1,204,000 
9900149409 ..................................... SAN DIEGO ................................................................................................ ........................CA........................... ............... ............... ........... 08/08/2024 .......... .............................7.625 .....................................1,305,418 ............................................... 0 .....................................1,605,000 
9900149410 ..................................... TRUCKEE .................................................................................................. ........................CA........................... ............... ............... ........... 08/08/2024 .......... ............................ 6.500 .....................................1,601,742 ............................................... 0 .....................................2,150,000 
9900149411 ..................................... BROOKLYN ................................................................................................. ........................NY........................... ............... ............... ........... 08/08/2024 .......... .............................7.125 .....................................2,604,999 ............................................... 0 .....................................3,650,000 
9900149412 ..................................... IRVINE .................................................................................................... ........................CA........................... ............... ............... ........... 08/08/2024 .......... ............................ 6.500 .....................................2,798,901 ............................................... 0 .....................................3,550,000 
9900149413 ..................................... SUNNY ISLES BEACH ...................................................................................... ........................FL........................... ............... ............... ........... 08/08/2024 .......... ............................ 6.875 .....................................1,128,805 ............................................... 0 .....................................1,600,000 
9900149414 ..................................... HIGHLAND PARK ........................................................................................... ........................IL........................... ............... ............... ........... 08/08/2024 .......... ............................ 7.500 .....................................1,222,390 ............................................... 0 .....................................1,600,000 
9900149415 ..................................... HOUSTON ................................................................................................... ........................TX........................... ............... ............... ........... 08/08/2024 .......... ............................ 6.500 .....................................1,154,986 ............................................... 0 .....................................1,555,000 
9900149416 ..................................... SAN FRANCISCO ........................................................................................... ........................CA........................... ............... ............... ........... 08/08/2024 .......... ............................ 6.750 .....................................2,124,533 ............................................... 0 .....................................3,200,000 
9900149417 ..................................... STEELES TAVERN ......................................................................................... ........................VA........................... ............... ............... ........... 08/08/2024 .......... .............................5.125 ....................................... 271,461 ............................................... 0 ....................................... 365,000 
9900149418 ..................................... SANTA ROSA BEACH ....................................................................................... ........................FL........................... ............... ............... ........... 08/08/2024 .......... .............................5.125 ....................................... 274,809 ............................................... 0 ....................................... 500,000 
9900149419 ..................................... STAUNTON ................................................................................................. ........................VA........................... ............... ............... ........... 08/08/2024 .......... .............................5.125 ....................................... 251,664 ............................................... 0 ....................................... 360,000 
9900149420 ..................................... MIRAMAR BEACH ........................................................................................... ........................FL........................... ............... ............... ........... 08/08/2024 .......... .............................5.750 ....................................... 394,066 ............................................... 0 ....................................... 550,000 
9900149421 ..................................... BANNER ELK .............................................................................................. ........................NC........................... ............... ............... ........... 08/08/2024 .......... .............................5.375 ....................................... 367,183 ............................................... 0 ....................................... 530,000 
9900149422 ..................................... OCEAN CITY .............................................................................................. ........................MD........................... ............... ............... ........... 08/08/2024 .......... .............................5.500 ....................................... 327,755 ............................................... 0 ....................................... 431,000 
9900149423 ..................................... WINCHESTER ............................................................................................... ........................VA........................... ............... ............... ........... 08/08/2024 .......... .............................5.125 ....................................... 582,665 ............................................... 0 ....................................... 805,000 
9900149424 ..................................... BOONE ..................................................................................................... ........................NC........................... ............... ............... ........... 08/08/2024 .......... .............................5.500 ....................................... 369,768 ............................................... 0 ....................................... 500,000 
9900149425 ..................................... BLACKSBURG .............................................................................................. ........................VA........................... ............... ............... ........... 08/08/2024 .......... .............................5.625 ....................................... 318,645 ............................................... 0 ....................................... 430,000 
9900149426 ..................................... CHICO ..................................................................................................... ........................CA........................... ............... ............... ........... 08/08/2024 .......... ............................ 7.000 ....................................... 780,027 ............................................... 0 .....................................1,105,000 
9900149427 ..................................... BOISE ..................................................................................................... ........................ID........................... ............... ............... ........... 08/08/2024 .......... .............................5.625 .....................................1,650,035 ............................................... 0 .....................................2,302,000 
9900149428 ..................................... BROOKLINE ................................................................................................ ........................MA........................... ............... ............... ........... 08/08/2024 .......... .............................5.250 ....................................... 652,570 ............................................... 0 .....................................1,250,000 
9900151289 ..................................... SUNNY ISLES BEACH ...................................................................................... ........................FL........................... ............... ............... ........... 09/17/2024 .......... .............................5.375 .....................................1,319,338 ............................................... 0 .....................................1,800,000 
9900151290 ..................................... GLENDALE ................................................................................................. ........................CA........................... ............... ............... ........... 09/17/2024 .......... .............................5.125 .....................................1,373,148 ............................................... 0 .....................................1,850,000 
9900151291 ..................................... SEATTLE .................................................................................................. ........................WA........................... ............... ............... ........... 09/17/2024 .......... .............................4.500 ....................................... 668,815 ............................................... 0 ....................................... 940,000 
9900151292 ..................................... SAN MATEO ................................................................................................ ........................CA........................... ............... ............... ........... 09/17/2024 .......... ............................ 4.000 ....................................... 614,737 ............................................... 0 .....................................2,350,000 
9900151293 ..................................... SAN MATEO ................................................................................................ ........................CA........................... ............... ............... ........... 09/17/2024 .......... .............................4.750 .....................................1,309,362 ............................................... 0 .....................................1,810,000 
9900151294 ..................................... TOMS RIVER .............................................................................................. ........................NJ........................... ............... ............... ........... 09/17/2024 .......... .............................3.875 ....................................... 903,897 ............................................... 0 .....................................1,300,000 
9900151295 ..................................... AROMAS .................................................................................................... ........................CA........................... ............... ............... ........... 09/17/2024 .......... .............................4.250 ....................................... 783,678 ............................................... 0 .....................................1,440,000 
9900151296 ..................................... SAN CARLOS ............................................................................................... ........................CA........................... ............... ............... ........... 09/17/2024 .......... .............................4.500 .....................................1,794,557 ............................................... 0 .....................................4,320,000 
9900151297 ..................................... FRISCO .................................................................................................... ........................TX........................... ............... ............... ........... 09/17/2024 .......... .............................3.875 ....................................... 673,253 ............................................... 0 .....................................1,000,000 
9900151298 ..................................... LOS ANGELES ............................................................................................. ........................CA........................... ............... ............... ........... 09/17/2024 .......... .............................4.250 .....................................1,145,708 ............................................... 0 .....................................2,600,000 
9900151299 ..................................... HOLLADAY ................................................................................................. ........................UT........................... ............... ............... ........... 09/17/2024 .......... ............................ 4.000 ....................................... 744,635 ............................................... 0 .....................................1,025,000 
9900151300 ..................................... SOUTH PASADENA ......................................................................................... ........................FL........................... ............... ............... ........... 09/17/2024 .......... ............................ 4.000 .....................................1,617,434 ............................................... 0 .....................................2,400,000 
9900151301 ..................................... FLOWER MOUND ............................................................................................ ........................TX........................... ............... ............... ........... 09/17/2024 .......... .............................3.500 .....................................1,237,046 ............................................... 0 .....................................1,980,000 
9900151302 ..................................... LOS ANGELES ............................................................................................. ........................CA........................... ............... ............... ........... 09/17/2024 .......... .............................3.500 .....................................1,175,734 ............................................... 0 .....................................1,650,000 
9900151303 ..................................... MIAMI ..................................................................................................... ........................FL........................... ............... ............... ........... 09/17/2024 .......... .............................3.875 ....................................... 727,771 ............................................... 0 .....................................1,260,000 
9900151304 ..................................... AVON ...................................................................................................... ........................CT........................... ............... ............... ........... 09/17/2024 .......... .............................3.500 ....................................... 610,915 ............................................... 0 .....................................1,105,000 
9900151305 ..................................... BROOKLYN ................................................................................................. ........................NY........................... ............... ............... ........... 09/17/2024 .......... .............................4.750 .....................................1,139,331 ............................................... 0 .....................................1,600,000 
9900151306 ..................................... SANTA ROSA BEACH ....................................................................................... ........................FL........................... ............... ............... ........... 09/17/2024 .......... .............................3.250 ....................................... 818,189 ............................................... 0 .....................................1,150,000 
0399999. Mortgages in good standing - Residential mortgages-all other 63,640,713 0 93,747,000 

30293 ........................................... SANTA CLARITA ........................................................................................... ........................CA........................... ............... ............... ........... 07/18/2024 .......... .............................7.350 ................................... 25,000,000 ............................................... 0 ................................... 49,000,000 
30308 ........................................... VARIOUS .................................................................................................. ........................US........................... ............... ............... ........... 09/12/2024 .......... ............................ 5.770 ................................... 79,500,000 ............................................... 0 .................................. 147,700,000 
702741 .......................................... NEW YORK ................................................................................................. ........................NY........................... ............... ............... ........... 10/28/2015 .......... .............................4.030 ............................................... 0 ................................... 14,500,000 ................................... 24,820,267 

702742 .......................................... CHICAGO .................................................................................................. ........................IL........................... ............... ............... ........... 09/30/2024 .......... ............................ 3.660 .....................................1,050,000 ............................................... 0 .....................................1,110,054 
702753 .......................................... THOUSAND OAKS ........................................................................................... ........................CA........................... ............... ............... ........... 10/08/2015 .......... ............................ 4.180 ............................................... 0 .....................................8,000,000 ................................... 11,680,537 
702788 .......................................... BURLINGTON ............................................................................................... ........................MA........................... ............... ............... ........... 03/04/2016 .......... .............................4.850 ............................................... 0 ................................... 16,963,506 ................................... 32,186,210 

702804 .......................................... BOSTON .................................................................................................... ........................MA........................... ............... ............... ........... 09/30/2024 .......... .............................4.250 .....................................9,232,331 ............................................... 0 ................................... 17,309,137 

702842 .......................................... DAVIE ..................................................................................................... ........................FL........................... ............... ............... ........... 08/05/2016 .......... .............................3.650 ............................................... 0 ................................... 12,140,066 ................................... 26,831,809 

702904 .......................................... BROOKLYN ................................................................................................. ........................NY........................... ............... ............... ........... 04/24/2017 .......... .............................3.900 ............................................... 0 ................................... 13,885,588 ....................................20,383,744 
702920 .......................................... RALEIGH .................................................................................................. ........................NC........................... ............... ............... ........... 04/28/2017 .......... .............................4.390 ............................................... 0 ................................... 14,967,008 ....................................24,266,293 
703005 .......................................... CAMBRIDGE ................................................................................................ ........................MA........................... ............... ............... ........... 03/21/2018 .......... ............................ 7.190 ............................................... 0 ................................... 33,660,000 ................................... 62,867,709 
703014 .......................................... LOS ANGELES ............................................................................................. ........................CA........................... ............... ............... ........... 09/30/2024 .......... ............................ 6.000 ................................... 29,250,000 ............................................... 0 ....................................36,548,794 
703029 .......................................... WALNUT CREEK ............................................................................................ ........................CA........................... ............... ............... ........... 03/29/2018 .......... ............................ 4.180 ............................................... 0 ................................... 43,087,663 ....................................53,425,496 
703034 .......................................... PASADENA ................................................................................................. ........................CA........................... ............... ............... ........... 04/02/2018 .......... .............................3.650 ............................................... 0 ....................................32,772,414 ................................... 64,665,378 
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703080 .......................................... HOUSTON ................................................................................................... ........................TX........................... ............... ............... ........... 09/30/2024 .......... ............................ 4.180 ................................... 20,000,000 ............................................... 0 ....................................26,585,139 
703084 .......................................... WASHINGTON ............................................................................................... ........................DC........................... ............... ............... ........... 08/16/2018 .......... ............................ 4.060 ............................................... 0 .....................................8,859,375 ................................... 16,208,706 
703098 .......................................... ARLINGTON ................................................................................................ ........................VA........................... ............... ............... ........... 09/18/2018 .......... .............................5.250 ............................................... 0 ................................... 18,235,051 ................................... 28,397,970 

703125 .......................................... HOUSTON ................................................................................................... ........................TX........................... ............... ............... ........... 12/03/2018 .......... .............................4.510 ............................................... 0 ................................... 14,048,698 ....................................25,744,362 
703135 .......................................... LOS ANGELES ............................................................................................. ........................CA........................... ............... ............... ........... 01/10/2019 .......... .............................4.400 ............................................... 0 ................................... 30,000,000 ................................... 36,210,018 
703464 .......................................... DRAPER .................................................................................................... ........................UT........................... ............... ............... ........... 09/30/2024 .......... .............................2.340 .....................................6,500,000 ............................................... 0 ................................... 10,641,782 
703591 .......................................... ATLANTA .................................................................................................. ........................GA........................... ............... ............... ........... 10/07/2021 .......... .............................8.225 ............................................... 0 ....................................... 705,643 ................................... 10,134,029 

703615 .......................................... FONTANA .................................................................................................. ........................CA........................... ............... ............... ........... 12/02/2021 .......... .............................3.380 ............................................... 0 ................................... 25,600,000 ................................... 40,718,944 

703684 .......................................... TUCKER .................................................................................................... ........................GA........................... ............... ............... ........... 09/30/2024 .......... .............................3.430 ................................... 55,250,000 ............................................... 0 ....................................58,323,657 
703745 .......................................... SEATTLE .................................................................................................. ........................WA........................... ............... ............... ........... 08/16/2022 .......... .............................4.730 ............................................... 0 ................................... 35,460,000 ................................... 49,608,282 

703767 .......................................... SEATTLE .................................................................................................. ........................WA........................... ............... ............... ........... 09/30/2024 .......... ............................ 5.680 ................................... 53,040,000 ............................................... 0 ................................... 69,170,579 

703773 .......................................... SAINT PAUL .............................................................................................. ........................MN........................... ............... ............... ........... 11/04/2022 .......... ............................ 7.610 ............................................... 0 ....................................... 271,398 ....................................40,292,264 
703826 .......................................... HIGHLANDS RANCH ........................................................................................ ........................CO........................... ............... ............... ........... 09/30/2024 .......... ............................ 6.970 ................................... 40,000,000 ............................................... 0 ....................................66,203,244 
703884 .......................................... AUSTIN .................................................................................................... ........................TX........................... ............... ............... ........... 08/16/2024 .......... ............................ 7.160 ................................... 25,500,000 ............................................... 0 ....................................44,003,451 
0599999. Mortgages in good standing - Commercial mortgages-all other 344,322,331 323,156,410 1,095,037,855 

0899999. Total Mortgages in good standing 651,687,515 341,514,434 1,802,713,120 

1699999. Total - Restructured Mortgages 0 0 0 

2499999. Total - Mortgages with overdue interest over 90 days 0 0 0 

3299999. Total - Mortgages in the process of foreclosure 0 0 0 

3399999 - Totals 651,687,515 341,514,434 1,802,713,120 
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137312 .............................. GASPORT ...................................... ................. NY................ ........ ........ ......12/09/2016 ..... ......08/31/2024 ..... ..............50,719 .................... 0 ..............(2,138) .................... 0 .................... 0 ..............(2,138) .................... 0 ..............45,499 ..............45,499 .................... 0 .................... 0 .................... 0 
195698 .............................. SAN JOAQUIN ................................. ................. CA................ ........ ........ ......10/04/2012 ..... ......08/10/2024 ..... ..........1,526,869 .................... 0 ...............3,131 .................... 0 .................... 0 ...............3,131 .................... 0 ..........1,445,000 ..........1,445,000 .................... 0 .................... 0 .................... 0 
200347 .............................. SAN JOAQUIN ................................. ................. CA................ ........ ........ ......11/27/2019 ..... ......08/05/2024 ..... ..........3,723,613 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 ..........3,665,847 ..........3,665,847 .................... 0 .................... 0 .................... 0 
202584 .............................. HARDEE ....................................... ................. FL................ ........ ........ ......06/03/2022 ..... ......07/02/2024 ..... ........ 13,070,000 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 .........14,999,999 .........14,999,999 .................... 0 .................... 0 .................... 0 
651991 .............................. MIAMI ........................................ ................. FL................ ........ ........ ......04/22/2016 ..... ......07/02/2024 ..... ..............56,246 .................... 0 ............ (13,214) .................... 0 .................... 0 ............ (13,214) .................... 0 ..............40,978 ..............40,978 .................... 0 .................... 0 .................... 0 
702932 .............................. BRONX ......................................... ................. NY................ ........ ........ ..... 08/30/2017 ..... ......09/17/2024 ..... ........ 12,500,000 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 ........ 12,500,000 ........ 12,500,000 .................... 0 .................... 0 .................... 0 
703122 .............................. CHICAGO ...................................... ................. IL................ ........ ........ ..... 11/07/2018 ..... ......08/01/2024 ..... ..........2,807,016 .................... 0 .................... 0 ..........1,214,728 .................... 0 ........ (1,214,728) .................... 0 ..........1,592,288 ..........1,592,288 .................... 0 .................... 0 .................... 0 
703449 .............................. DENVER ....................................... ................. CO................ ........ ........ ......05/13/2021 ..... ......08/01/2024 ..... ........ 22,839,758 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 ........ 22,839,758 ........ 22,839,758 .................... 0 .................... 0 .................... 0 
938607 .............................. PACIFICA ..................................... ................. CA................ ........ ........ ......08/31/2015 ..... ......07/02/2024 ..... ..............89,261 .................... 0 ................. 133 .................... 0 .................... 0 ................. 133 .................... 0 ..............84,958 ..............84,958 .................... 0 .................... 0 .................... 0 
959027 .............................. MIDDLETOWN .................................. ................. NY................ ........ ........ ..... 11/17/2016 ..... ......08/01/2024 ..... ............ 124,904 .................... 0 ............... 3,394 .................... 0 .................... 0 ............... 3,394 .................... 0 ............ 125,521 ............ 125,521 .................... 0 .................... 0 .................... 0 
1042751 ............................. BAKERSFIELD ................................. ................. CA................ ........ ........ ......05/29/2015 ..... ......07/02/2024 ..... ............. 68,416 .................... 0 ..............(1,895) .................... 0 .................... 0 ..............(1,895) .................... 0 ............. 65,701 ............. 65,701 .................... 0 .................... 0 .................... 0 
1060221 ............................ WOODSTOWN ................................... ................. NJ................ ........ ........ ..... 11/17/2016 ..... ......09/01/2024 ..... ..............62,916 .................... 0 ..............38,437 .................... 0 .................... 0 ..............38,437 .................... 0 ............ 101,353 ..............39,626 .................... 0 ............ (61,727) ............ (61,727)
1073613 ............................ FAIRFIELD ................................... ................. CA................ ........ ........ ......08/31/2015 ..... ......09/01/2024 ..... ............ 525,548 .................... 0 ...............8,725 .................... 0 .................... 0 ...............8,725 .................... 0 ............ 519,466 ............ 519,466 .................... 0 .................... 0 .................... 0 
1085414 ............................. CROUSE ....................................... ................. NC................ ........ ........ ......07/29/2016 ..... ......08/01/2024 ..... ...............5,639 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 ...............3,128 ...............3,128 .................... 0 .................... 0 .................... 0 
1113555 ............................. PERRYSBURG .................................. ................. OH................ ........ ........ ..... 11/17/2016 ..... ......07/02/2024 ..... ............. 63,686 .................... 0 ...............6,563 .................... 0 .................... 0 ...............6,563 .................... 0 ..............69,405 ..............69,405 .................... 0 .................... 0 .................... 0 
1116660 ............................ PALM BEACH GARDEN ......................... ................. FL................ ........ ........ ......04/22/2016 ..... ......07/02/2024 ..... ............ 544,838 .................... 0 ............ 130,336 .................... 0 .................... 0 ............ 130,336 .................... 0 ............ 671,347 ............ 671,347 .................... 0 .................... 0 .................... 0 
1202833 ............................. MIAMI ........................................ ................. FL................ ........ ........ ..... 11/17/2016 ..... ......07/20/2024 ..... ..............82,944 .................... 0 ..............72,813 .................... 0 .................... 0 ..............72,813 .................... 0 ............ 155,757 ............ 155,757 .................... 0 .................... 0 .................... 0 
1218433 ............................. VERO BEACH .................................. ................. FL................ ........ ........ ..... 11/17/2016 ..... ......07/02/2024 ..... ............. 91,760 .................... 0 ...............4,173 .................... 0 .................... 0 ...............4,173 .................... 0 ..............90,531 ..............90,531 .................... 0 .................... 0 .................... 0 
1218698 ............................ NEWARK ....................................... ................. NJ................ ........ ........ ..... 11/17/2016 ..... ......07/01/2024 ..... ............ 145,287 .................... 0 ............. 31,078 .................... 0 .................... 0 ............. 31,078 .................... 0 ............ 176,365 ............ 176,365 .................... 0 .................... 0 .................... 0 
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1225467 ............................. PALM BAY .................................... ................. FL................ ........ ........ ..... 11/04/2016 ..... ......09/02/2024 ..... ............ 118,278 .................... 0 ..............15,952 .................... 0 ...............6,229 ..............22,181 .................... 0 ............ 139,956 ............ 139,956 .................... 0 .................... 0 .................... 0 
1255244 ............................. BELPRE ....................................... ................. OH................ ........ ........ ......02/12/2016 ..... ......09/03/2024 ..... ..............13,742 .................... 0 ................. 109 .................... 0 .................... 0 ................. 109 .................... 0 ...............9,296 ...............9,296 .................... 0 .................... 0 .................... 0 
1368815 ............................ SPRINGFIELD ................................. ................. MA................ ........ ........ ..... 07/19/2016 ..... ......08/01/2024 ..... ..............50,511 .................... 0 ...............5,051 .................... 0 .................... 0 ...............5,051 .................... 0 ..............53,741 ..............53,741 .................... 0 .................... 0 .................... 0 
1369167 ............................ ROCHESTER ................................... ................. NY................ ........ ........ ..... 07/12/2016 ..... ......07/02/2024 ..... ..............12,926 .................... 0 ................. 109 .................... 0 .................... 0 ................. 109 .................... 0 ..............11,548 ..............11,548 .................... 0 .................... 0 .................... 0 
1369582 ............................. ROCHESTER ................................... ................. NY................ ........ ........ ..... 07/19/2016 ..... ......08/01/2024 ..... ..............26,453 .................... 0 ................ (877) .................... 0 .................... 0 ................ (877) .................... 0 ..............24,472 ..............24,472 .................... 0 .................... 0 .................... 0 
1370610 ............................ NIAGARA FALLS .............................. ................. NY................ ........ ........ ..... 07/19/2016 ..... ......07/02/2024 ..... ...............5,767 .................... 0 ................. 126 .................... 0 .................... 0 ................. 126 .................... 0 ...............2,655 ...............2,655 .................... 0 .................... 0 .................... 0 
1370802 ............................ MAPLE PARK .................................. ................. IL................ ........ ........ ..... 04/08/2016 ..... ......08/01/2024 ..... ...............5,711 .................... 0 ................. (12) .................... 0 .................... 0 ................. (12) .................... 0 ...............1,452 ...............1,452 .................... 0 .................... 0 .................... 0 
2537990 ............................. NOVATO ....................................... ................. CA................ ........ ........ ..... 10/02/2018 ..... ......09/01/2024 ..... ............ 174,676 .................... 0 ..............(4,427) .................... 0 .................... 0 ..............(4,427) .................... 0 ............ 168,610 ............ 168,610 .................... 0 .................... 0 .................... 0 
2594363 ............................. RANCHO CUCAMONGA ........................... ................. CA................ ........ ........ ..... 01/17/2019 ..... ......08/01/2024 ..... ............ 187,043 .................... 0 ..............(5,750) .................... 0 .................... 0 ..............(5,750) .................... 0 ............ 179,630 ............ 179,630 .................... 0 .................... 0 .................... 0 
4001799 ............................. NAPLES ....................................... ................. FL................ ........ ........ ..... 10/16/2015 ..... ......09/01/2024 ..... ..............34,585 .................... 0 ..................253 .................... 0 .................... 0 ..................253 .................... 0 ..............14,225 ..............14,225 .................... 0 .................... 0 .................... 0 
15078809 ........................... CHICAGO ...................................... ................. IL................ ........ ........ ......03/03/2017 ..... ......09/01/2024 ..... ............ 272,873 .................... 0 ..............42,928 .................... 0 .................... 0 ..............42,928 .................... 0 ............ 313,430 ............ 313,430 .................... 0 .................... 0 .................... 0 
16420945 ........................... IRONTON ...................................... ................. OH................ ........ ........ ..... 02/17/2017 ..... ......07/07/2024 ..... ..............42,475 .................... 0 ..............(2,842) .................... 0 .................... 0 ..............(2,842) .................... 0 ..............38,637 ..............38,637 .................... 0 .................... 0 .................... 0 
17292707 ........................... PEORIA ....................................... ................. IL................ ........ ........ ......03/07/2019 ..... ......08/01/2024 ..... ..............97,962 .................... 0 ...............1,902 .................... 0 .................... 0 ...............1,902 .................... 0 ..............98,737 ..............98,737 .................... 0 .................... 0 .................... 0 
18062364 ........................... MESA .......................................... ................. AZ................ ........ ........ ..... 10/27/2016 ..... ......08/01/2024 ..... ...............2,038 .................... 0 ...................(4) .................... 0 .................... 0 ...................(4) .................... 0 ..................524 ..................524 .................... 0 .................... 0 .................... 0 
21880232 ........................... COPIAGUE ..................................... ................. NY................ ........ ........ ......03/07/2019 ..... ......08/01/2024 ..... ............ 227,430 .................... 0 ..............17,921 .................... 0 .................... 0 ..............17,921 .................... 0 ............ 245,351 ............ 245,351 .................... 0 .................... 0 .................... 0 
25129602 ........................... BLACKWOOD ................................... ................. NJ................ ........ ........ ......12/20/2018 ..... ......09/01/2024 ..... ............ 193,850 .................... 0 ..............(6,333) .................... 0 .................... 0 ..............(6,333) .................... 0 ............ 183,442 ............ 183,442 .................... 0 .................... 0 .................... 0 
25629197 ........................... SEFFNER ...................................... ................. FL................ ........ ........ ......03/07/2019 ..... ......07/02/2024 ..... ............ 160,625 .................... 0 ..............12,912 .................... 0 .................... 0 ..............12,912 .................... 0 ............ 173,537 ............ 173,537 .................... 0 .................... 0 .................... 0 
100048885 .......................... NEW BRITAIN ................................. ................. CT................ ........ ........ ......04/22/2016 ..... ......09/01/2024 ..... ..............67,342 .................... 0 ...............8,665 .................... 0 .................... 0 ...............8,665 .................... 0 ..............73,986 ..............73,986 .................... 0 .................... 0 .................... 0 
100050957 .......................... LAKE WORTH .................................. ................. FL................ ........ ........ ......04/22/2016 ..... ......07/02/2024 ..... ...............3,193 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 ...............1,216 ...............1,216 .................... 0 .................... 0 .................... 0 
227315962 .......................... PORT ARANSAS ................................ ................. TX................ ........ ........ ......07/30/2015 ..... ......07/02/2024 ..... ............ 134,808 .................... 0 ..............(2,855) .................... 0 .................... 0 ..............(2,855) .................... 0 ............ 126,930 ............ 126,930 .................... 0 .................... 0 .................... 0 
228824010 .......................... HOPEWELL ..................................... ................. VA................ ........ ........ ......12/21/2017 ..... ......09/01/2024 ..... ............ 249,176 .................... 0 ..............(6,557) .................... 0 .................... 0 ..............(6,557) .................... 0 ............ 238,108 ............ 238,108 .................... 0 .................... 0 .................... 0 
229249435 .......................... LOS ANGELES ................................. ................. CA................ ........ ........ ......12/21/2017 ..... ......07/02/2024 ..... ............ 256,978 .................... 0 ...............4,026 .................... 0 .................... 0 ...............4,026 .................... 0 ............ 254,811 ............ 254,811 .................... 0 .................... 0 .................... 0 
415318923 .......................... WHITE LAKE .................................. ................. MI................ ........ ........ ..... 03/08/2017 ..... ......07/02/2024 ..... ............ 100,147 .................... 0 ................. 469 .................... 0 .................... 0 ................. 469 .................... 0 ..............97,997 ..............97,997 .................... 0 .................... 0 .................... 0 
416246922 .......................... ESTES PARK .................................. ................. CO................ ........ ........ ......06/23/2015 ..... ......07/02/2024 ..... ..............15,650 .................... 0 ...................19 .................... 0 .................... 0 ...................19 .................... 0 ................. 677 ................. 677 .................... 0 .................... 0 .................... 0 
417949315 .......................... SHELBY TWP .................................. ................. MI................ ........ ........ ..... 10/04/2016 ..... ......09/01/2024 ..... ..............93,449 .................... 0 ...............4,212 .................... 0 .................... 0 ...............4,212 .................... 0 ..............95,733 ..............95,733 .................... 0 .................... 0 .................... 0 
418423900 .......................... LAS VEGAS ................................... ................. NV................ ........ ........ ..... 08/30/2018 ..... ......09/01/2024 ..... ............ 131,809 .................... 0 ..............36,357 .................... 0 .................... 0 ..............36,357 .................... 0 ............ 167,117 ............ 167,117 .................... 0 .................... 0 .................... 0 
418943897 .......................... TUCSON ....................................... ................. AZ................ ........ ........ ..... 08/30/2018 ..... ......08/01/2024 ..... ............ 151,210 .................... 0 ...............1,723 .................... 0 .................... 0 ...............1,723 .................... 0 ............ 149,666 ............ 149,666 .................... 0 .................... 0 .................... 0 
500984335 .......................... RENTON ....................................... ................. WA................ ........ ........ ..... 10/16/2015 ..... ......07/02/2024 ..... ............ 170,464 .................... 0 ...............1,874 .................... 0 .................... 0 ...............1,874 .................... 0 ............ 167,551 ............ 167,551 .................... 0 .................... 0 .................... 0 
515399706 .......................... SANDY ......................................... ................. OR................ ........ ........ ..... 12/10/2018 ..... ......08/01/2024 ..... ............ 185,373 .................... 0 ..............12,509 .................... 0 .................... 0 ..............12,509 .................... 0 ............ 195,311 ............ 195,311 .................... 0 .................... 0 .................... 0 
568484781 .......................... BOISE ........................................ ................. ID................ ........ ........ ......04/22/2016 ..... ......07/02/2024 ..... ..............83,474 .................... 0 ............. 18,870 .................... 0 .................... 0 ............. 18,870 .................... 0 ............ 100,591 ............ 100,591 .................... 0 .................... 0 .................... 0 
571623336 .......................... DENVER ....................................... ................. CO................ ........ ........ ......12/12/2016 ..... ......08/01/2024 ..... ............ 503,381 .................... 0 ..............(6,443) .................... 0 .................... 0 ..............(6,443) .................... 0 ............ 491,245 ............ 491,245 .................... 0 .................... 0 .................... 0 
578176932 .......................... BURNET ....................................... ................. TX................ ........ ........ ......06/22/2017 ..... ......07/02/2024 ..... ............ 957,853 .................... 0 ............. (1,856) .................... 0 .................... 0 ............. (1,856) .................... 0 ............ 940,753 ............ 940,753 .................... 0 .................... 0 .................... 0 
578371472 .......................... BROOKLYN ..................................... ................. NY................ ........ ........ ......04/23/2018 ..... ......07/02/2024 ..... ............ 727,682 .................... 0 ............ (17,012) .................... 0 .................... 0 ............ (17,012) .................... 0 ............ 702,531 ............ 702,531 .................... 0 .................... 0 .................... 0 
578432099 .......................... CORONA ....................................... ................. CA................ ........ ........ ..... 06/08/2018 ..... ......08/01/2024 ..... ............ 605,070 .................... 0 ..............36,039 .................... 0 .................... 0 ..............36,039 .................... 0 ............ 637,030 ............ 637,030 .................... 0 .................... 0 .................... 0 
578682166 .......................... HILLSIDE ..................................... ................. NJ................ ........ ........ ......12/21/2018 ..... ......09/01/2024 ..... ..............98,242 .................... 0 ..............35,661 .................... 0 .................... 0 ..............35,661 .................... 0 ............ 133,903 ............ 133,903 .................... 0 .................... 0 .................... 0 
597003205 .......................... PENSACOLA ................................... ................. FL................ ........ ........ ..... 01/13/2017 ..... ......07/16/2024 ..... ...............2,078 .................... 0 .................... 2 .................... 0 .................... 0 .................... 2 .................... 0 ................. 859 ................. 859 .................... 0 .................... 0 .................... 0 
706234754 .......................... PICO RIVERA ................................. ................. CA................ ........ ........ ..... 06/10/2016 ..... ......07/02/2024 ..... ............ 175,568 .................... 0 ..............13,883 .................... 0 .................... 0 ..............13,883 .................... 0 ............ 186,844 ............ 186,844 .................... 0 .................... 0 .................... 0 
9900092428 ......................... ASHLAND ...................................... ................. OR................ ........ ........ ......10/24/2019 ..... ......07/02/2024 ..... ............ 245,803 .................... 0 ..............(9,719) .................... 0 .................... 0 ..............(9,719) .................... 0 ............ 232,918 ............ 232,918 .................... 0 .................... 0 .................... 0 
9900094623 ......................... NOTTOWAY ..................................... ................. VA................ ........ ........ ......10/25/2019 ..... ......07/02/2024 ..... ..............99,815 .................... 0 ............. (1,576) .................... 0 .................... 0 ............. (1,576) .................... 0 ..............97,451 ..............97,451 .................... 0 .................... 0 .................... 0 
9900098277 ......................... LIBERTY HILL ............................... ................. TX................ ........ ........ ......01/30/2020 ..... ......08/01/2024 ..... ............ 204,797 .................... 0 ................ (419) .................... 0 .................... 0 ................ (419) .................... 0 ............ 197,670 ............ 197,670 .................... 0 .................... 0 .................... 0 
9900098604 ......................... RENO .......................................... ................. NV................ ........ ........ ......01/30/2020 ..... ......08/01/2024 ..... ............ 224,461 .................... 0 ............ (11,821) .................... 0 .................... 0 ............ (11,821) .................... 0 ............ 210,418 ............ 210,418 .................... 0 .................... 0 .................... 0 
9900098949 ......................... SAN JOSE ..................................... ................. CA................ ........ ........ ......02/27/2020 ..... ......09/01/2024 ..... ............ 301,960 .................... 0 ............. (6,200) .................... 0 .................... 0 ............. (6,200) .................... 0 ............ 292,535 ............ 292,535 .................... 0 .................... 0 .................... 0 
9900104905 ......................... FORT WORTH .................................. ................. TX................ ........ ........ ......05/21/2020 ..... ......09/27/2024 ..... ..............41,565 .................... 0 ..............(2,926) .................... 0 .................... 0 ..............(2,926) .................... 0 ..............37,331 ..............37,331 .................... 0 .................... 0 .................... 0 
9900105005 ......................... GREENVILLE .................................. ................. TX................ ........ ........ ......05/21/2020 ..... ......09/01/2024 ..... ..............22,099 .................... 0 ................ (402) .................... 0 .................... 0 ................ (402) .................... 0 ..............13,722 ..............13,722 .................... 0 .................... 0 .................... 0 
9900105524 ......................... MENDON ....................................... ................. VT................ ........ ........ ......05/21/2020 ..... ......07/25/2024 ..... ..............21,376 .................... 0 ...................61 .................... 0 .................... 0 ...................61 .................... 0 ..............19,938 ..............19,938 .................... 0 .................... 0 .................... 0 
9900107437 ......................... ELMHURST ..................................... ................. IL................ ........ ........ ......11/13/2020 ..... ......07/02/2024 ..... ..............13,291 .................... 0 ................ (159) .................... 0 .................... 0 ................ (159) .................... 0 ...............5,937 ...............5,937 .................... 0 .................... 0 .................... 0 
9900107487 ......................... SACRAMENTO .................................. ................. CA................ ........ ........ ......11/13/2020 ..... ......08/01/2024 ..... ..............15,936 .................... 0 ...................(3) .................... 0 .................... 0 ...................(3) .................... 0 ...............3,419 ...............3,419 .................... 0 .................... 0 .................... 0 
9900108243 ......................... LYNNWOOD ..................................... ................. WA................ ........ ........ ......11/13/2020 ..... ......07/02/2024 ..... ...............3,311 .................... 0 ...................(4) .................... 0 .................... 0 ...................(4) .................... 0 ................. 409 ................. 409 .................... 0 .................... 0 .................... 0 
9900108273 ......................... SOMERSET ..................................... ................. KY................ ........ ........ ......11/13/2020 ..... ......09/01/2024 ..... ...............6,040 .................... 0 ................. (10) .................... 0 .................... 0 ................. (10) .................... 0 ...............2,025 ...............2,025 .................... 0 .................... 0 .................... 0 
9900108276 ......................... LAWRENCEBURG ............................... ................. TN................ ........ ........ ......11/13/2020 ..... ......08/01/2024 ..... ...............2,885 .................... 0 ................. (12) .................... 0 .................... 0 ................. (12) .................... 0 ................. 724 ................. 724 .................... 0 .................... 0 .................... 0 
9900108347 ......................... MCKINNEY ..................................... ................. TX................ ........ ........ ......11/13/2020 ..... ......07/02/2024 ..... ...............3,175 .................... 0 ................. (11) .................... 0 .................... 0 ................. (11) .................... 0 ................. 678 ................. 678 .................... 0 .................... 0 .................... 0 
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9900108393 ......................... LEBANON ...................................... ................. TN................ ........ ........ ......11/13/2020 ..... ......07/02/2024 ..... ..............12,394 .................... 0 ................. (26) .................... 0 .................... 0 ................. (26) .................... 0 ...............3,438 ...............3,438 .................... 0 .................... 0 .................... 0 
9900108452 ......................... GLADBROOK ................................... ................. IA................ ........ ........ ......11/13/2020 ..... ......07/02/2024 ..... ...............3,814 .................... 0 ...................(9) .................... 0 .................... 0 ...................(9) .................... 0 ...............1,901 ...............1,901 .................... 0 .................... 0 .................... 0 
9900109995 ......................... REDDING ...................................... ................. CA................ ........ ........ ......11/13/2020 ..... ......07/02/2024 ..... ............ 127,105 .................... 0 ..............(2,028) .................... 0 .................... 0 ..............(2,028) .................... 0 ............ 123,610 ............ 123,610 .................... 0 .................... 0 .................... 0 
9900110016 ......................... GOODYEAR ..................................... ................. AZ................ ........ ........ ......11/13/2020 ..... ......09/01/2024 ..... ..............52,564 .................... 0 ................ (200) .................... 0 .................... 0 ................ (200) .................... 0 ..............51,630 ..............51,630 .................... 0 .................... 0 .................... 0 
9900110384 ......................... SEAL BEACH .................................. ................. CA................ ........ ........ ......11/19/2020 ..... ......09/01/2024 ..... ..........1,984,857 .................... 0 ............ (41,297) .................... 0 .................... 0 ............ (41,297) .................... 0 ..........1,923,701 ..........1,923,701 .................... 0 .................... 0 .................... 0 
9900111282 ......................... YOUNGSTOWN .................................. ................. OH................ ........ ........ ......12/10/2020 ..... ......07/15/2024 ..... ..............78,909 .................... 0 ............. (5,607) .................... 0 .................... 0 ............. (5,607) .................... 0 ..............70,463 ..............70,463 .................... 0 .................... 0 .................... 0 
9900111305 ......................... TANNERSVILLE ............................... ................. PA................ ........ ........ ......12/10/2020 ..... ......09/01/2024 ..... ..............48,379 .................... 0 ................. 396 .................... 0 .................... 0 ................. 396 .................... 0 ..............47,218 ..............47,218 .................... 0 .................... 0 .................... 0 
9900111753 ......................... PITTSBURG ................................... ................. CA................ ........ ........ ......12/17/2020 ..... ......07/02/2024 ..... ............ 140,537 .................... 0 ............. (5,678) .................... 0 .................... 0 ............. (5,678) .................... 0 ............ 131,121 ............ 131,121 .................... 0 .................... 0 .................... 0 
9900113789 ......................... LOS ANGELES ................................. ................. CA................ ........ ........ ......04/01/2021 ..... ......08/01/2024 ..... ............ 866,054 .................... 0 ............ (44,558) .................... 0 .................... 0 ............ (44,558) .................... 0 ............ 816,170 ............ 816,170 .................... 0 .................... 0 .................... 0 
9900114190 ......................... STOCKTON ..................................... ................. CA................ ........ ........ ......04/01/2021 ..... ......07/02/2024 ..... ............ 150,215 .................... 0 ............. (6,802) .................... 0 .................... 0 ............. (6,802) .................... 0 ............ 142,412 ............ 142,412 .................... 0 .................... 0 .................... 0 
9900115358 ......................... ROANOKE ...................................... ................. VA................ ........ ........ ......04/22/2021 ..... ......09/01/2024 ..... ..............74,673 .................... 0 ..............(5,415) .................... 0 .................... 0 ..............(5,415) .................... 0 ..............66,322 ..............66,322 .................... 0 .................... 0 .................... 0 
9900115415 ......................... VALLEJO ...................................... ................. CA................ ........ ........ ......04/22/2021 ..... ......07/02/2024 ..... ............ 481,504 .................... 0 ............ (16,926) .................... 0 .................... 0 ............ (16,926) .................... 0 ............ 464,579 ............ 458,546 .................... 0 ..............(6,033) ..............(6,033)
9900116295 ......................... CHESTER ...................................... ................. NY................ ........ ........ ......04/27/2021 ..... ......07/02/2024 ..... ............ 295,374 .................... 0 ............ (18,790) .................... 0 .................... 0 ............ (18,790) .................... 0 ............ 274,922 ............ 274,922 .................... 0 .................... 0 .................... 0 
9900117737 ......................... RIO VERDE ................................... ................. AZ................ ........ ........ ......06/23/2021 ..... ......08/01/2024 ..... ............ 217,202 .................... 0 ............. (7,869) .................... 0 .................... 0 ............. (7,869) .................... 0 ............ 138,772 ............ 138,772 .................... 0 .................... 0 .................... 0 
9900117747 ......................... KETCHUM ...................................... ................. ID................ ........ ........ ......06/23/2021 ..... ......08/01/2024 ..... ............ 271,946 .................... 0 ..............(5,365) .................... 0 .................... 0 ..............(5,365) .................... 0 ............ 263,953 ............ 263,953 .................... 0 .................... 0 .................... 0 
9900117826 ......................... KIRKLAND ..................................... ................. WA................ ........ ........ ......06/23/2021 ..... ......07/02/2024 ..... ..............47,517 .................... 0 ................ (506) .................... 0 .................... 0 ................ (506) .................... 0 ...............3,735 ...............3,735 .................... 0 .................... 0 .................... 0 
9900118881 ......................... MASSAPEQUA PARK ............................ ................. NY................ ........ ........ ......07/15/2021 ..... ......08/01/2024 ..... ............ 438,778 .................... 0 ............ (36,694) .................... 0 .................... 0 ............ (36,694) .................... 0 ............ 397,359 ............ 397,359 .................... 0 .................... 0 .................... 0 
9900119059 ......................... AUBURN ....................................... ................. CA................ ........ ........ ......08/05/2021 ..... ......07/02/2024 ..... ............ 833,366 .................... 0 ..............(7,429) .................... 0 .................... 0 ..............(7,429) .................... 0 ............ 815,342 ............ 815,342 .................... 0 .................... 0 .................... 0 
9900119359 ......................... ELIZABETH ................................... ................. NJ................ ........ ........ ..... 08/10/2021 ..... ......07/02/2024 ..... ............ 236,332 .................... 0 ............ (14,118) .................... 0 .................... 0 ............ (14,118) .................... 0 ............ 215,402 ............ 215,402 .................... 0 .................... 0 .................... 0 
9900119555 ......................... NORTH SMITHFIELD .......................... ................. RI................ ........ ........ ..... 08/10/2021 ..... ......07/02/2024 ..... ............ 229,833 .................... 0 ...............5,663 .................... 0 .................... 0 ...............5,663 .................... 0 ............ 232,946 ............ 232,946 .................... 0 .................... 0 .................... 0 
9900121132 ......................... PEMBROKE PINES ............................. ................. FL................ ........ ........ ......08/26/2021 ..... ......07/02/2024 ..... ..............41,274 .................... 0 ..............(1,255) .................... 0 .................... 0 ..............(1,255) .................... 0 ..............36,996 ..............36,996 .................... 0 .................... 0 .................... 0 
9900121249 ......................... INDIANAPOLIS ................................ ................. IN................ ........ ........ ......08/26/2021 ..... ......08/01/2024 ..... ...............9,011 .................... 0 ................. (53) .................... 0 .................... 0 ................. (53) .................... 0 ...............2,829 ...............2,829 .................... 0 .................... 0 .................... 0 
9900121651 ......................... LOS ANGELES ................................. ................. CA................ ........ ........ ......08/26/2021 ..... ......08/01/2024 ..... ...............6,043 .................... 0 ................. (44) .................... 0 .................... 0 ................. (44) .................... 0 ................. 638 ................. 638 .................... 0 .................... 0 .................... 0 
9900121666 ......................... LOS ANGELES ................................. ................. CA................ ........ ........ ......08/26/2021 ..... ......09/01/2024 ..... ..............81,430 .................... 0 ..............(7,053) .................... 0 .................... 0 ..............(7,053) .................... 0 ..............73,853 ..............73,853 .................... 0 .................... 0 .................... 0 
9900121744 ......................... NAMPA ........................................ ................. ID................ ........ ........ ......09/09/2021 ..... ......07/02/2024 ..... ............ 205,464 .................... 0 ..............(4,414) .................... 0 .................... 0 ..............(4,414) .................... 0 ............ 199,337 ............ 199,337 .................... 0 .................... 0 .................... 0 
9900122564 ......................... SCOTTSDALE .................................. ................. AZ................ ........ ........ ......09/20/2021 ..... ......09/01/2024 ..... ............ 408,001 .................... 0 ..............(8,251) .................... 0 .................... 0 ..............(8,251) .................... 0 ............ 383,267 ............ 383,267 .................... 0 .................... 0 .................... 0 
9900122747 ......................... RICHMOND ..................................... ................. TX................ ........ ........ ......09/20/2021 ..... ......07/02/2024 ..... ............ 188,604 .................... 0 ............ (10,420) .................... 0 .................... 0 ............ (10,420) .................... 0 ............ 174,490 ............ 174,490 .................... 0 .................... 0 .................... 0 
9900123185 ......................... MORAGA ....................................... ................. CA................ ........ ........ ..... 11/01/2021 ..... ......09/01/2024 ..... ............ 314,710 .................... 0 ............. (6,200) .................... 0 .................... 0 ............. (6,200) .................... 0 ............ 298,244 ............ 298,244 .................... 0 .................... 0 .................... 0 
9900123223 ......................... NAMPA ........................................ ................. ID................ ........ ........ ..... 11/01/2021 ..... ......09/01/2024 ..... ............ 165,705 .................... 0 ..............(5,266) .................... 0 .................... 0 ..............(5,266) .................... 0 ............ 154,450 ............ 154,450 .................... 0 .................... 0 .................... 0 
9900123255 ......................... CENTREVILLE ................................. ................. VA................ ........ ........ ..... 11/01/2021 ..... ......09/01/2024 ..... ............ 119,040 .................... 0 ..............(4,932) .................... 0 .................... 0 ..............(4,932) .................... 0 ............. 77,803 ............. 77,803 .................... 0 .................... 0 .................... 0 
9900123264 ......................... KATY .......................................... ................. TX................ ........ ........ ..... 11/01/2021 ..... ......08/01/2024 ..... ............ 214,169 .................... 0 ..............(1,484) .................... 0 .................... 0 ..............(1,484) .................... 0 ............ 205,492 ............ 205,492 .................... 0 .................... 0 .................... 0 
9900123372 ......................... WALNUT CREEK ............................... ................. CA................ ........ ........ ......11/05/2021 ..... ......08/01/2024 ..... ............ 482,629 .................... 0 ............ (11,147) .................... 0 .................... 0 ............ (11,147) .................... 0 ............ 455,888 ............ 455,888 .................... 0 .................... 0 .................... 0 
9900123602 ......................... SANTA BARBARA .............................. ................. CA................ ........ ........ ..... 11/16/2021 ..... ......07/02/2024 ..... ..........1,575,982 .................... 0 ............ (75,992) .................... 0 .................... 0 ............ (75,992) .................... 0 ..........1,499,988 ..........1,499,988 .................... 0 .................... 0 .................... 0 
9900124190 ......................... DAVENPORT ................................... ................. FL................ ........ ........ ......11/23/2021 ..... ......08/01/2024 ..... ............ 440,965 .................... 0 ............ (15,224) .................... 0 .................... 0 ............ (15,224) .................... 0 ............ 421,716 ............ 421,716 .................... 0 .................... 0 .................... 0 
9900124197 ......................... POMPANO BEACH .............................. ................. FL................ ........ ........ ......11/23/2021 ..... ......09/01/2024 ..... ............ 485,637 .................... 0 ............ (20,705) .................... 0 .................... 0 ............ (20,705) .................... 0 ............ 460,664 ............ 460,664 .................... 0 .................... 0 .................... 0 
9900124429 ......................... CLEARFIELD .................................. ................. UT................ ........ ........ ......11/23/2021 ..... ......09/01/2024 ..... ............ 235,801 .................... 0 ..............(5,472) .................... 0 .................... 0 ..............(5,472) .................... 0 ............ 225,465 ............ 225,465 .................... 0 .................... 0 .................... 0 
9900124536 ......................... BELLEVUE .................................... ................. WA................ ........ ........ ......12/10/2021 ..... ......07/02/2024 ..... ............ 293,345 .................... 0 ............. (7,698) .................... 0 .................... 0 ............. (7,698) .................... 0 ............ 279,574 ............ 279,574 .................... 0 .................... 0 .................... 0 
9900124880 ......................... SAN JACINTO ................................. ................. CA................ ........ ........ ......12/17/2021 ..... ......09/01/2024 ..... ............ 200,923 .................... 0 ..............(1,485) .................... 0 .................... 0 ..............(1,485) .................... 0 ............ 192,760 ............ 192,760 .................... 0 .................... 0 .................... 0 
9900124894 ......................... SAN JOSE ..................................... ................. CA................ ........ ........ ......12/17/2021 ..... ......09/01/2024 ..... ............ 254,477 .................... 0 ..............(4,591) .................... 0 .................... 0 ..............(4,591) .................... 0 ............. 60,675 ............. 60,675 .................... 0 .................... 0 .................... 0 
9900124950 ......................... TACOMA ....................................... ................. WA................ ........ ........ ......12/17/2021 ..... ......08/01/2024 ..... ............ 220,582 .................... 0 ...............2,920 .................... 0 .................... 0 ...............2,920 .................... 0 ............ 216,594 ............ 216,594 .................... 0 .................... 0 .................... 0 
9900125013 ......................... SAN JOSE ..................................... ................. CA................ ........ ........ ......12/17/2021 ..... ......09/01/2024 ..... ............ 396,847 .................... 0 ............ (13,288) .................... 0 .................... 0 ............ (13,288) .................... 0 ............ 370,844 ............ 370,844 .................... 0 .................... 0 .................... 0 
9900125028 ......................... COVINGTON ................................... ................. KY................ ........ ........ ......12/22/2021 ..... ......08/01/2024 ..... ............ 147,966 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 ............ 145,060 ............ 145,060 .................... 0 .................... 0 .................... 0 
9900125475 ......................... BALTIMORE ................................... ................. MD................ ........ ........ ......12/22/2021 ..... ......07/02/2024 ..... ............ 133,478 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 ............ 132,339 ............ 132,339 .................... 0 .................... 0 .................... 0 
9900125720 ......................... EVERETT ...................................... ................. WA................ ........ ........ ......12/22/2021 ..... ......09/01/2024 ..... ............ 350,607 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 ............ 347,999 ............ 347,999 .................... 0 .................... 0 .................... 0 
9900125754 ......................... WILTON ....................................... ................. CT................ ........ ........ ......12/22/2021 ..... ......07/02/2024 ..... ............ 364,636 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 ............ 362,015 ............ 362,015 .................... 0 .................... 0 .................... 0 
9900125788 ......................... NEWARK ....................................... ................. NJ................ ........ ........ ......12/22/2021 ..... ......09/01/2024 ..... ............ 199,727 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 ............ 197,872 ............ 197,872 .................... 0 .................... 0 .................... 0 
9900125802 ......................... CLARKSVILLE ................................. ................. TN................ ........ ........ ......12/22/2021 ..... ......08/01/2024 ..... ............ 108,160 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 ............ 107,391 ............ 107,391 .................... 0 .................... 0 .................... 0 
9900125804 ......................... CLARKSVILLE ................................. ................. TN................ ........ ........ ......12/22/2021 ..... ......08/01/2024 ..... ............ 115,354 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 ............ 114,531 ............ 114,531 .................... 0 .................... 0 .................... 0 
9900126076 ......................... ELGIN ........................................ ................. IL................ ........ ........ ......12/22/2021 ..... ......08/08/2024 ..... ..............95,947 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 ..............95,156 ..............95,156 .................... 0 .................... 0 .................... 0 
9900126145 ......................... DAYTON ....................................... ................. OH................ ........ ........ ......01/21/2022 ..... ......09/01/2024 ..... ..............59,140 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 ............. 58,671 ............. 58,671 .................... 0 .................... 0 .................... 0 
9900126152 ......................... PHILADELPHIA ............................... ................. PA................ ........ ........ ......01/21/2022 ..... ......07/02/2024 ..... ............ 127,006 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 ............ 126,023 ............ 126,023 .................... 0 .................... 0 .................... 0 
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9900126153 ......................... PHILADELPHIA ............................... ................. PA................ ........ ........ ......01/21/2022 ..... ......07/02/2024 ..... ............ 131,445 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 ............ 130,393 ............ 130,393 .................... 0 .................... 0 .................... 0 
9900126800 ......................... WINTER PARK ................................. ................. FL................ ........ ........ ......02/04/2022 ..... ......07/02/2024 ..... ............ 155,025 .................... 0 ..............(3,662) .................... 0 .................... 0 ..............(3,662) .................... 0 ............ 145,628 ............ 145,628 .................... 0 .................... 0 .................... 0 
9900126803 ......................... NAPLES ....................................... ................. FL................ ........ ........ ......02/04/2022 ..... ......08/01/2024 ..... ............ 102,588 .................... 0 ............. (1,007) .................... 0 .................... 0 ............. (1,007) .................... 0 ..............97,498 ..............97,498 .................... 0 .................... 0 .................... 0 
9900126823 ......................... PENSACOLA ................................... ................. FL................ ........ ........ ......02/04/2022 ..... ......09/01/2024 ..... ..............62,633 .................... 0 ............. (2,067) .................... 0 .................... 0 ............. (2,067) .................... 0 ..............56,555 ..............56,555 .................... 0 .................... 0 .................... 0 
9900127017 ......................... WESTERVILLE ................................. ................. OH................ ........ ........ ......02/04/2022 ..... ......09/01/2024 ..... ............ 132,100 .................... 0 ..............(2,598) .................... 0 .................... 0 ..............(2,598) .................... 0 ............ 125,094 ............ 125,094 .................... 0 .................... 0 .................... 0 
9900127148 ......................... BULVERDE ..................................... ................. TX................ ........ ........ ......02/23/2022 ..... ......07/01/2024 ..... ............ 764,811 .................... 0 ............ (69,136) .................... 0 ............. 11,016 ............ (58,120) .................... 0 ............ 703,707 ............ 703,707 .................... 0 .................... 0 .................... 0 
9900127289 ......................... KITTRELL .................................... ................. NC................ ........ ........ ......02/23/2022 ..... ......09/01/2024 ..... ............ 189,989 .................... 0 ............ (30,873) .................... 0 .................... 0 ............ (30,873) .................... 0 ............ 157,835 ............ 157,835 .................... 0 .................... 0 .................... 0 
9900128149 ......................... DENHAM SPRINGS ............................. ................. LA................ ........ ........ ......03/18/2022 ..... ......09/01/2024 ..... ............ 223,361 .................... 0 ............ (11,361) .................... 0 .................... 0 ............ (11,361) .................... 0 ............ 212,000 ............ 212,000 .................... 0 .................... 0 .................... 0 
9900128184 ......................... RICHMOND ..................................... ................. TX................ ........ ........ ......03/18/2022 ..... ......09/01/2024 ..... ............ 173,995 .................... 0 ............ (19,995) .................... 0 .................... 0 ............ (19,995) .................... 0 ............ 154,000 ............ 154,000 .................... 0 .................... 0 .................... 0 
9900128690 ......................... MIAMI ........................................ ................. FL................ ........ ........ ......03/25/2022 ..... ......09/01/2024 ..... ............ 850,629 .................... 0 ..............(2,398) .................... 0 .................... 0 ..............(2,398) .................... 0 ............ 839,615 ............ 839,615 .................... 0 .................... 0 .................... 0 
9900128753 ......................... ANAHEIM ...................................... ................. CA................ ........ ........ ......03/25/2022 ..... ......09/01/2024 ..... ............ 712,517 .................... 0 ..............(9,263) .................... 0 .................... 0 ..............(9,263) .................... 0 ............ 695,404 ............ 695,404 .................... 0 .................... 0 .................... 0 
9900129010 ......................... SANTA BARBARA .............................. ................. CA................ ........ ........ ......04/19/2022 ..... ......07/02/2024 ..... ..........1,850,838 .................... 0 ............ (20,506) .................... 0 .................... 0 ............ (20,506) .................... 0 ..........1,813,903 ..........1,813,903 .................... 0 .................... 0 .................... 0 
9900130182 ......................... ANTIOCH ...................................... ................. TN................ ........ ........ ......04/25/2022 ..... ......09/01/2024 ..... ............ 177,748 .................... 0 ..............(2,063) .................... 0 .................... 0 ..............(2,063) .................... 0 ............ 170,363 ............ 170,363 .................... 0 .................... 0 .................... 0 
9900130213 ......................... MECHANICSVILLE ............................. ................. VA................ ........ ........ ......04/25/2022 ..... ......08/01/2024 ..... ............ 220,336 .................... 0 ................ (349) .................... 0 .................... 0 ................ (349) .................... 0 ............ 213,511 ............ 213,511 .................... 0 .................... 0 .................... 0 
9900131349 ......................... JULIAN AREA ................................. ................. CA................ ........ ........ ......05/25/2022 ..... ......07/02/2024 ..... ............ 293,349 .................... 0 ..............(5,758) .................... 0 .................... 0 ..............(5,758) .................... 0 ............ 283,613 ............ 283,613 .................... 0 .................... 0 .................... 0 
9900132079 ......................... ATLANTIC CITY .............................. ................. NJ................ ........ ........ ......07/07/2022 ..... ......07/02/2024 ..... ..............93,258 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 ..............92,760 ..............92,760 .................... 0 .................... 0 .................... 0 
9900132843 ......................... NEWARK ....................................... ................. CA................ ........ ........ ......07/25/2022 ..... ......07/02/2024 ..... ............ 559,981 .................... 0 ............ (19,491) .................... 0 .................... 0 ............ (19,491) .................... 0 ............ 537,453 ............ 537,453 .................... 0 .................... 0 .................... 0 
9900132999 ......................... BRIDGEPORT .................................. ................. CT................ ........ ........ ......08/05/2022 ..... ......07/02/2024 ..... ............ 372,594 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 ............ 372,251 ............ 372,251 .................... 0 .................... 0 .................... 0 
9900134812 ......................... BEAUMONT ..................................... ................. TX................ ........ ........ ......09/22/2022 ..... ......07/02/2024 ..... ............ 125,412 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 ............ 124,692 ............ 124,692 .................... 0 .................... 0 .................... 0 
9900135415 ......................... BALTIMORE ................................... ................. MD................ ........ ........ ......10/03/2022 ..... ......07/02/2024 ..... ............ 143,645 .................... 0 ..............12,391 .................... 0 .................... 0 ..............12,391 .................... 0 ............ 154,721 ............ 154,721 .................... 0 .................... 0 .................... 0 
9900135471 ......................... ANDERSON ..................................... ................. SC................ ........ ........ ......10/03/2022 ..... ......08/01/2024 ..... ............. 88,210 .................... 0 ..............12,279 .................... 0 .................... 0 ..............12,279 .................... 0 ..............99,655 ..............99,655 .................... 0 .................... 0 .................... 0 
9900135728 ......................... MEDINA ....................................... ................. OH................ ........ ........ ......10/07/2022 ..... ......09/01/2024 ..... ............ 176,344 .................... 0 ................. 807 .................... 0 .................... 0 ................. 807 .................... 0 ............ 175,951 ............ 175,951 .................... 0 .................... 0 .................... 0 
9900135763 ......................... APPLE VALLEY ............................... ................. MN................ ........ ........ ......10/07/2022 ..... ......07/02/2024 ..... ............ 219,833 .................... 0 ..............(7,545) .................... 0 .................... 0 ..............(7,545) .................... 0 ............ 211,033 ............ 211,033 .................... 0 .................... 0 .................... 0 
9900135767 ......................... PUEBLO ....................................... ................. CO................ ........ ........ ......10/07/2022 ..... ......08/01/2024 ..... ...............8,233 .................... 0 ................. (17) .................... 0 .................... 0 ................. (17) .................... 0 ...............4,301 ...............4,301 .................... 0 .................... 0 .................... 0 
9900135971 ......................... RIVERTON ..................................... ................. UT................ ........ ........ ......10/14/2022 ..... ......08/01/2024 ..... ............ 260,287 .................... 0 ..............31,592 .................... 0 .................... 0 ..............31,592 .................... 0 ............ 288,962 ............ 288,962 .................... 0 .................... 0 .................... 0 
9900136441 ......................... URBANDALE ................................... ................. IA................ ........ ........ ......10/21/2022 ..... ......09/16/2024 ..... ............ 153,883 .................... 0 ..............10,653 .................... 0 .................... 0 ..............10,653 .................... 0 ............ 159,664 ............ 159,664 .................... 0 .................... 0 .................... 0 
9900136816 ......................... MARATHON ..................................... ................. FL................ ........ ........ ......11/09/2022 ..... ......08/01/2024 ..... ..........2,058,152 .................... 0 ............ (15,086) .................... 0 .................... 0 ............ (15,086) .................... 0 ..........2,029,770 ..........2,029,770 .................... 0 .................... 0 .................... 0 
9900138748 ......................... CORONA ....................................... ................. CA................ ........ ........ ......12/01/2022 ..... ......07/02/2024 ..... ............ 844,471 .................... 0 ............ (32,721) .................... 0 .................... 0 ............ (32,721) .................... 0 ............ 809,265 ............ 809,265 .................... 0 .................... 0 .................... 0 
9900138814 ......................... SACRAMENTO .................................. ................. CA................ ........ ........ ......12/01/2022 ..... ......07/01/2024 ..... ............ 180,294 .................... 0 ..............(7,479) .................... 0 .................... 0 ..............(7,479) .................... 0 ............ 172,337 ............ 172,337 .................... 0 .................... 0 .................... 0 
9900138904 ......................... FLOWER MOUND ................................ ................. TX................ ........ ........ ......12/13/2022 ..... ......09/01/2024 ..... ............ 694,066 .................... 0 ............ (12,157) .................... 0 .................... 0 ............ (12,157) .................... 0 ............ 677,012 ............ 677,012 .................... 0 .................... 0 .................... 0 
9900143936 ......................... DALLAS ....................................... ................. TX................ ........ ........ ......09/22/2023 ..... ......08/01/2024 ..... ............ 107,945 .................... 0 ..............(2,575) .................... 0 .................... 0 ..............(2,575) .................... 0 ..............45,001 ..............45,001 .................... 0 .................... 0 .................... 0 
9900143944 ......................... CHAPEL HILL ................................. ................. NC................ ........ ........ ......09/22/2023 ..... ......07/02/2024 ..... ............ 992,469 .................... 0 ............ (19,655) .................... 0 .................... 0 ............ (19,655) .................... 0 ...............7,707 ...............7,707 .................... 0 .................... 0 .................... 0 
9900143957 ......................... PAGOSA SPRINGS ............................. ................. CO................ ........ ........ ......09/22/2023 ..... ......08/01/2024 ..... ............ 434,358 .................... 0 ................ (299) .................... 0 .................... 0 ................ (299) .................... 0 ............ 143,036 ............ 143,036 .................... 0 .................... 0 .................... 0 
9900146052 ......................... SAN LEANDRO ................................. ................. CA................ ........ ........ ......01/11/2024 ..... ......08/01/2024 ..... .................... 0 .................... 0 ..............34,257 .................... 0 .................... 0 ..............34,257 .................... 0 ............ 663,261 ............ 663,261 .................... 0 .................... 0 .................... 0 
9900148744 ......................... MERCER ISLAND .............................. ................. WA................ ........ ........ ......06/21/2024 ..... ......09/01/2024 ..... .................... 0 .................... 0 ...............6,459 .................... 0 .................... 0 ...............6,459 .................... 0 ..........1,305,052 ..........1,305,052 .................... 0 .................... 0 .................... 0 
9900148753 ......................... POWAY ........................................ ................. CA................ ........ ........ ......06/21/2024 ..... ......09/01/2024 ..... .................... 0 .................... 0 ............. 10,317 .................... 0 .................... 0 ............. 10,317 .................... 0 ............ 952,569 ............ 952,569 .................... 0 .................... 0 .................... 0 
0199999. Mortgages closed by repayment 94,114,638 0 (129,679) 1,214,728 17,245 (1,327,162) 0 95,219,370 95,151,610 0 (67,760) (67,760)

FARM MORTGAGES ................... VARIOUS ...................................... .................. .................. ........ ........ ............  ........... ............  ........... .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 ........ 24,834,801 ........ 24,834,801 .................... 0 .................... 0 .................... 0 
RESIDENTIAL MOR .................. VARIOUS ...................................... .................. .................. ........ ........ ............  ........... ............  ........... .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 ........ 25,373,896 ........ 25,373,015 .................... 0 ................ (881) ................ (881)
COMMERCIAL MORT .................. VARIOUS ...................................... .................. .................. ........ ........ ............  ........... ............  ........... .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 ........ 10,043,546 ........ 10,043,546 .................... 0 .................... 0 .................... 0 
0299999. Mortgages with partial repayments 0 0 0 0 0 0 0 60,252,243 60,251,362 0 (881) (881)

30074 ............................... SARASOTA ..................................... ................. FL................ ........ ........ ......08/03/2021 ..... ......09/30/2024 ..... ..........1,882,426 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 ..........1,882,426 ..........1,882,426 .................... 0 .................... 0 .................... 0 
30158 ............................... AUSTIN ....................................... ................. TX................ ........ ........ ......04/19/2022 ..... ......09/30/2024 ..... ........ 11,475,070 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 ........ 11,475,070 ........ 11,475,070 .................... 0 .................... 0 .................... 0 
193543 .............................. MADERA ....................................... ................. CA................ ........ ........ ......11/24/2009 ..... ......09/30/2024 ..... ..........1,195,653 .................... 0 ................. 256 .................... 0 .................... 0 ................. 256 .................... 0 ..........1,195,909 ..........1,195,909 .................... 0 .................... 0 .................... 0 
195197 .............................. FRESNO ....................................... ................. CA................ ........ ........ ......12/23/2011 ..... ......09/30/2024 ..... ..........2,855,961 .................... 0 ................. 501 .................... 0 .................... 0 ................. 501 .................... 0 ..........2,856,462 ..........2,856,462 .................... 0 .................... 0 .................... 0 
195261 .............................. FRESNO ....................................... ................. CA................ ........ ........ ......02/07/2012 ..... ......09/30/2024 ..... ..........3,054,739 .................... 0 ...............6,088 .................... 0 .................... 0 ...............6,088 .................... 0 ..........3,060,827 ..........3,060,827 .................... 0 .................... 0 .................... 0 
197659 .............................. COLUSA ....................................... ................. CA................ ........ ........ ......10/23/2015 ..... ......09/30/2024 ..... ..........2,996,702 .................... 0 ..................325 .................... 0 .................... 0 ..................325 .................... 0 ..........2,997,027 ..........2,997,027 .................... 0 .................... 0 .................... 0 
197953 .............................. CLARK ........................................ ................. AR................ ........ ........ ......11/20/2015 ..... ......09/30/2024 ..... ........ 12,847,359 .................... 0 ................. 619 .................... 0 .................... 0 ................. 619 .................... 0 ........ 12,847,978 ........ 12,847,978 .................... 0 .................... 0 .................... 0 
198333 .............................. ALLEN ........................................ ................. IN................ ........ ........ ......05/04/2016 ..... ......09/30/2024 ..... ............ 251,777 .................... 0 .................... 6 .................... 0 .................... 0 .................... 6 .................... 0 ............ 251,783 ............ 251,783 .................... 0 .................... 0 .................... 0 
198474 .............................. PLYMOUTH ..................................... ................. IA................ ........ ........ ..... 08/10/2016 ..... ......09/30/2024 ..... ............ 533,588 .................... 0 ...................61 .................... 0 .................... 0 ...................61 .................... 0 ............ 533,649 ............ 533,649 .................... 0 .................... 0 .................... 0 
198478 .............................. PLYMOUTH ..................................... ................. IA................ ........ ........ ..... 08/10/2016 ..... ......09/30/2024 ..... ............ 569,375 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 ............ 569,375 ............ 569,375 .................... 0 .................... 0 .................... 0 
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199491 .............................. PASQUOTANK .................................. ................. NC................ ........ ........ ..... 06/06/2018 ..... ......09/30/2024 ..... ........ 12,600,000 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 ........ 12,600,000 ........ 12,600,000 .................... 0 .................... 0 .................... 0 
199584 .............................. YOLO .......................................... ................. CA................ ........ ........ ......06/29/2018 ..... ......09/30/2024 ..... ..........3,720,000 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 ..........3,720,000 ..........3,720,000 .................... 0 .................... 0 .................... 0 
200905 .............................. SANGAMON ..................................... ................. IL................ ........ ........ ..... 06/18/2020 ..... ......09/30/2024 ..... ..........5,175,616 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 ..........5,175,616 ..........5,175,616 .................... 0 .................... 0 .................... 0 
201498 .............................. COLUSA ....................................... ................. CA................ ........ ........ ......02/22/2021 ..... ......09/30/2024 ..... ........ 18,760,000 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 ........ 18,760,000 ........ 18,760,000 .................... 0 .................... 0 .................... 0 
201898 .............................. DEKALB ....................................... ................. IL................ ........ ........ ......06/04/2021 ..... ......09/30/2024 ..... ..........1,346,000 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 ..........1,346,000 ..........1,346,000 .................... 0 .................... 0 .................... 0 
201938 .............................. ZAVALA ....................................... ................. TX................ ........ ........ ......06/04/2021 ..... ......09/30/2024 ..... .........31,245,154 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 .........31,245,154 .........31,245,154 .................... 0 .................... 0 .................... 0 
202070 .............................. GRANT ........................................ ................. WA................ ........ ........ ......12/07/2021 ..... ......09/30/2024 ..... ........ 11,806,458 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 ........ 11,806,458 ........ 11,806,458 .................... 0 .................... 0 .................... 0 
202263 .............................. TULARE ....................................... ................. CA................ ........ ........ ......04/05/2022 ..... ......09/30/2024 ..... ..........6,992,000 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 ..........6,992,000 ..........6,992,000 .................... 0 .................... 0 .................... 0 
202293 .............................. UNION ......................................... ................. NC................ ........ ........ ......12/29/2021 ..... ......09/30/2024 ..... ..........9,314,896 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 ..........9,314,896 ..........9,314,896 .................... 0 .................... 0 .................... 0 
701964 .............................. NEW YORK ..................................... ................. NY................ ........ ........ ..... 10/16/2006 ..... ......09/30/2024 ..... ............ 782,165 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 ............ 782,165 ............ 782,165 .................... 0 .................... 0 .................... 0 
702181 .............................. FREMONT ...................................... ................. CA................ ........ ........ ......10/30/2009 ..... ......09/30/2024 ..... ............ 591,257 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 ............ 591,257 ............ 591,257 .................... 0 .................... 0 .................... 0 
702568 .............................. SAN MATEO ................................... ................. CA................ ........ ........ ..... 11/01/2013 ..... ......09/30/2024 ..... ............ 617,867 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 ............ 617,867 ............ 617,867 .................... 0 .................... 0 .................... 0 
702670 .............................. FORT WORTH .................................. ................. TX................ ........ ........ ......12/18/2014 ..... ......09/30/2024 ..... ..........4,501,000 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 ..........4,501,000 ..........4,501,000 .................... 0 .................... 0 .................... 0 
702689 .............................. IRVINE ....................................... ................. CA................ ........ ........ ......03/13/2015 ..... ......09/30/2024 ..... ........ 34,854,050 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 ........ 34,854,050 ........ 34,854,050 .................... 0 .................... 0 .................... 0 
702690 .............................. NEWPORT COAST .............................. ................. CA................ ........ ........ ......03/13/2015 ..... ......09/30/2024 ..... ........ 36,757,781 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 ........ 36,757,781 ........ 36,757,781 .................... 0 .................... 0 .................... 0 
702698 .............................. NEW YORK ..................................... ................. NY................ ........ ........ ......05/05/2015 ..... ......09/30/2024 ..... ........ 45,828,000 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 ........ 45,828,000 ........ 45,828,000 .................... 0 .................... 0 .................... 0 
702724 .............................. ORLANDO ...................................... ................. FL................ ........ ........ ......06/30/2015 ..... ......09/30/2024 ..... ........ 90,442,461 .................... 0 ............ (20,645) .................... 0 .................... 0 ............ (20,645) .................... 0 ........ 90,421,816 ........ 90,421,816 .................... 0 .................... 0 .................... 0 
702728 .............................. DALLAS ....................................... ................. TX................ ........ ........ ......08/24/2015 ..... ......09/30/2024 ..... ..........8,952,857 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 ..........8,952,857 ..........8,952,857 .................... 0 .................... 0 .................... 0 
702730 .............................. WAILEA ....................................... ................. HI................ ........ ........ ......08/12/2015 ..... ......09/30/2024 ..... ........ 30,096,000 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 ........ 30,096,000 ........ 30,096,000 .................... 0 .................... 0 .................... 0 
702732 .............................. NEW YORK ..................................... ................. NY................ ........ ........ ..... 11/10/2015 ..... ......09/30/2024 ..... ........ 11,700,001 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 ........ 11,700,001 ........ 11,700,001 .................... 0 .................... 0 .................... 0 
702733 .............................. NEW YORK ..................................... ................. NY................ ........ ........ ......10/30/2015 ..... ......09/30/2024 ..... ..........5,000,000 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 ..........5,000,000 ..........5,000,000 .................... 0 .................... 0 .................... 0 
702736 .............................. DALLAS ....................................... ................. TX................ ........ ........ ......12/03/2015 ..... ......09/30/2024 ..... ..........7,927,378 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 ..........7,927,378 ..........7,927,378 .................... 0 .................... 0 .................... 0 
702739 .............................. NEW YORK ..................................... ................. NY................ ........ ........ ......09/24/2015 ..... ......09/30/2024 ..... ........ 15,000,000 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 ........ 15,000,000 ........ 15,000,000 .................... 0 .................... 0 .................... 0 
702741 .............................. NEW YORK ..................................... ................. NY................ ........ ........ ......10/28/2015 ..... ......09/30/2024 ..... ........ 10,000,000 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 ........ 10,000,000 ........ 10,000,000 .................... 0 .................... 0 .................... 0 
702745 .............................. BERKELEY .................................... ................. CA................ ........ ........ ......11/03/2015 ..... ......09/30/2024 ..... ..........4,053,531 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 ..........4,053,531 ..........4,053,531 .................... 0 .................... 0 .................... 0 
702746 .............................. MANASSAS ..................................... ................. VA................ ........ ........ ......11/12/2015 ..... ......09/30/2024 ..... ..........8,368,545 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 ..........8,368,545 ..........8,368,545 .................... 0 .................... 0 .................... 0 
702753 .............................. THOUSAND OAKS .............................. ................. CA................ ........ ........ ..... 10/08/2015 ..... ......09/30/2024 ..... ......... 7,000,000 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 ......... 7,000,000 ......... 7,000,000 .................... 0 .................... 0 .................... 0 
702759 .............................. ST. PETERSBURG ............................. ................. FL................ ........ ........ ......10/28/2015 ..... ......09/30/2024 ..... ..........3,048,446 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 ..........3,048,446 ..........3,048,446 .................... 0 .................... 0 .................... 0 
702760 .............................. NASHVILLE ................................... ................. TN................ ........ ........ ......10/29/2015 ..... ......09/30/2024 ..... ........ 10,901,852 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 ........ 10,901,852 ........ 10,901,852 .................... 0 .................... 0 .................... 0 
702762 .............................. MOUNT LAUREL ............................... ................. NJ................ ........ ........ ..... 11/10/2015 ..... ......09/30/2024 ..... ..........9,999,999 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 ..........9,999,999 ..........9,999,999 .................... 0 .................... 0 .................... 0 
702764 .............................. WESTBURY ..................................... ................. NY................ ........ ........ ......01/29/2016 ..... ......09/30/2024 ..... ........ 10,800,000 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 ........ 10,800,000 ........ 10,800,000 .................... 0 .................... 0 .................... 0 
702766 .............................. PITTSBURGH .................................. ................. PA................ ........ ........ ......12/03/2015 ..... ......09/30/2024 ..... ........ 10,000,000 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 ........ 10,000,000 ........ 10,000,000 .................... 0 .................... 0 .................... 0 
702781 .............................. PORTLAND ..................................... ................. OR................ ........ ........ ......01/29/2016 ..... ......09/30/2024 ..... ........ 12,852,892 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 ........ 12,852,892 ........ 12,852,892 .................... 0 .................... 0 .................... 0 
702788 .............................. BURLINGTON .................................. ................. MA................ ........ ........ ......03/04/2016 ..... ......09/30/2024 ..... ..........9,693,435 .................... 0 ...................(2) .................... 0 .................... 0 ...................(2) .................... 0 ..........9,693,433 ..........9,693,433 .................... 0 .................... 0 .................... 0 
702795 .............................. FORT WORTH .................................. ................. TX................ ........ ........ ......02/25/2016 ..... ......09/30/2024 ..... ..........7,018,379 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 ..........7,018,379 ..........7,018,379 .................... 0 .................... 0 .................... 0 
702825 .............................. EL SEGUNDO .................................. ................. CA................ ........ ........ ..... 07/27/2016 ..... ......09/30/2024 ..... ..........3,865,531 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 ..........3,865,531 ..........3,865,531 .................... 0 .................... 0 .................... 0 
702842 .............................. DAVIE ........................................ ................. FL................ ........ ........ ..... 08/05/2016 ..... ......09/30/2024 ..... ..........3,147,422 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 ..........3,147,422 ..........3,147,422 .................... 0 .................... 0 .................... 0 
702848 .............................. VARIOUS ...................................... ................. US................ ........ ........ ..... 09/01/2016 ..... ......09/30/2024 ..... ........ 11,084,346 .................... 0 ...............1,009 .................... 0 .................... 0 ...............1,009 .................... 0 ........ 11,085,355 ........ 11,085,355 .................... 0 .................... 0 .................... 0 
702850 .............................. MIRA LOMA ................................... ................. CA................ ........ ........ ..... 09/01/2016 ..... ......09/30/2024 ..... ............ 946,490 .................... 0 ...................86 .................... 0 .................... 0 ...................86 .................... 0 ............ 946,576 ............ 946,576 .................... 0 .................... 0 .................... 0 
702851 .............................. MORENO VALLEY .............................. ................. CA................ ........ ........ ..... 09/01/2016 ..... ......09/30/2024 ..... ............ 726,144 .................... 0 ...................67 .................... 0 .................... 0 ...................67 .................... 0 ............ 726,211 ............ 726,211 .................... 0 .................... 0 .................... 0 
702859 .............................. DALLAS ....................................... ................. TX................ ........ ........ ......09/28/2016 ..... ......09/30/2024 ..... ......... 7,000,000 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 ......... 7,000,000 ......... 7,000,000 .................... 0 .................... 0 .................... 0 
702868 .............................. TEMECULA ..................................... ................. CA................ ........ ........ ..... 10/13/2016 ..... ......09/30/2024 ..... ........ 13,240,163 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 ........ 13,240,163 ........ 13,240,163 .................... 0 .................... 0 .................... 0 
702885 .............................. DALLAS ....................................... ................. TX................ ........ ........ ......12/28/2016 ..... ......09/30/2024 ..... ........ 20,928,301 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 ........ 20,928,301 ........ 20,928,301 .................... 0 .................... 0 .................... 0 
702901 .............................. FARGO ........................................ ................. ND................ ........ ........ ..... 02/01/2017 ..... ......09/30/2024 ..... ........ 10,518,670 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 ........ 10,518,670 ........ 10,518,670 .................... 0 .................... 0 .................... 0 
702904 .............................. BROOKLYN ..................................... ................. NY................ ........ ........ ......04/24/2017 ..... ......09/30/2024 ..... ..........8,958,443 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 ..........8,958,443 ..........8,958,443 .................... 0 .................... 0 .................... 0 
702921 .............................. MILPITAS ..................................... ................. CA................ ........ ........ ..... 07/26/2017 ..... ......09/30/2024 ..... ........ 11,217,291 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 ........ 11,217,291 ........ 11,217,291 .................... 0 .................... 0 .................... 0 
702940 .............................. AUSTIN ....................................... ................. TX................ ........ ........ ..... 10/05/2017 ..... ......09/30/2024 ..... ........ 11,463,861 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 ........ 11,463,861 ........ 11,463,861 .................... 0 .................... 0 .................... 0 
702941 .............................. IRVINE ....................................... ................. CA................ ........ ........ ..... 08/02/2017 ..... ......09/30/2024 ..... ..........9,187,500 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 ..........9,187,500 ..........9,187,500 .................... 0 .................... 0 .................... 0 
702956 .............................. SAN DIEGO ................................... ................. CA................ ........ ........ ..... 10/05/2017 ..... ......09/30/2024 ..... ..........6,268,085 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 ..........6,268,085 ..........6,268,085 .................... 0 .................... 0 .................... 0 
702967 .............................. MOUNT LAUREL ............................... ................. NJ................ ........ ........ ..... 11/07/2017 ..... ......09/30/2024 ..... ..........8,844,444 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 ..........8,844,444 ..........8,844,444 .................... 0 .................... 0 .................... 0 
702995 .............................. SOUTH JORDAN ................................ ................. UT................ ........ ........ ..... 03/01/2018 ..... ......09/30/2024 ..... ..........3,400,000 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 ..........3,400,000 ..........3,400,000 .................... 0 .................... 0 .................... 0 
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702996 .............................. SOUTH JORDAN ................................ ................. UT................ ........ ........ ..... 03/01/2018 ..... ......09/30/2024 ..... ..........3,800,000 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 ..........3,800,000 ..........3,800,000 .................... 0 .................... 0 .................... 0 
703010 .............................. BOULDER ...................................... ................. CO................ ........ ........ ..... 03/01/2018 ..... ......09/30/2024 ..... ..........3,189,655 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 ..........3,189,655 ..........3,189,655 .................... 0 .................... 0 .................... 0 
703015 .............................. HENDERSON .................................... ................. NV................ ........ ........ ......02/05/2018 ..... ......09/30/2024 ..... ..........3,933,333 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 ..........3,933,333 ..........3,933,333 .................... 0 .................... 0 .................... 0 
703020 .............................. REDWOOD CITY ................................ ................. CA................ ........ ........ ......04/05/2018 ..... ......09/30/2024 ..... ..........3,743,139 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 ..........3,743,139 ..........3,743,139 .................... 0 .................... 0 .................... 0 
703021 .............................. PLANO ......................................... ................. TX................ ........ ........ ......04/02/2018 ..... ......09/30/2024 ..... ........ 10,000,001 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 ........ 10,000,001 ........ 10,000,001 .................... 0 .................... 0 .................... 0 
703029 .............................. WALNUT CREEK ............................... ................. CA................ ........ ........ ......03/29/2018 ..... ......09/30/2024 ..... ..........7,428,908 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 ..........7,428,908 ..........7,428,908 .................... 0 .................... 0 .................... 0 
703033 .............................. TEMPE ........................................ ................. AZ................ ........ ........ ......02/20/2018 ..... ......09/30/2024 ..... ..........3,988,468 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 ..........3,988,468 ..........3,988,468 .................... 0 .................... 0 .................... 0 
703034 .............................. PASADENA ..................................... ................. CA................ ........ ........ ......04/02/2018 ..... ......09/30/2024 ..... ........ 10,787,586 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 ........ 10,787,586 ........ 10,787,586 .................... 0 .................... 0 .................... 0 
703075 .............................. NEW YORK (MANHATTAN) ..................... ................. NY................ ........ ........ ..... 09/07/2018 ..... ......09/30/2024 ..... ..........6,729,536 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 ..........6,729,536 ..........6,729,536 .................... 0 .................... 0 .................... 0 
703076 .............................. NEW YORK (MANHATTAN) ..................... ................. NY................ ........ ........ ..... 09/07/2018 ..... ......09/30/2024 ..... ..........4,665,812 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 ..........4,665,812 ..........4,665,812 .................... 0 .................... 0 .................... 0 
703083 .............................. BROOKLYN ..................................... ................. NY................ ........ ........ ..... 10/17/2018 ..... ......09/30/2024 ..... ..........2,279,070 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 ..........2,279,070 ..........2,279,070 .................... 0 .................... 0 .................... 0 
703084 .............................. WASHINGTON .................................. ................. DC................ ........ ........ ..... 08/16/2018 ..... ......09/30/2024 ..... ..........1,346,076 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 ..........1,346,076 ..........1,346,076 .................... 0 .................... 0 .................... 0 
703088 .............................. SCOTTSDALE .................................. ................. AZ................ ........ ........ ..... 08/30/2018 ..... ......09/30/2024 ..... ..........2,324,651 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 ..........2,324,651 ..........2,324,651 .................... 0 .................... 0 .................... 0 
703098 .............................. ARLINGTON ................................... ................. VA................ ........ ........ ..... 09/18/2018 ..... ......09/30/2024 ..... ..........2,204,979 .................... 0 ................. 179 .................... 0 .................... 0 ................. 179 .................... 0 ..........2,205,158 ..........2,205,158 .................... 0 .................... 0 .................... 0 
703284 .............................. SAN JOSE ..................................... ................. CA................ ........ ........ ......04/01/2020 ..... ......09/30/2024 ..... ..........9,056,057 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 ..........9,056,057 ..........9,056,057 .................... 0 .................... 0 .................... 0 
703323 .............................. CAMBRIDGE ................................... ................. MA................ ........ ........ ......09/15/2020 ..... ......09/30/2024 ..... ........ 20,000,000 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 ........ 20,000,000 ........ 20,000,000 .................... 0 .................... 0 .................... 0 
703357 .............................. SILVER SPRING .............................. ................. MD................ ........ ........ ......02/09/2021 ..... ......09/30/2024 ..... ........ 32,000,000 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 ........ 32,000,000 ........ 32,000,000 .................... 0 .................... 0 .................... 0 
703452 .............................. FRANKLIN ..................................... ................. TN................ ........ ........ ......04/21/2021 ..... ......09/30/2024 ..... ......... 7,000,000 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 ......... 7,000,000 ......... 7,000,000 .................... 0 .................... 0 .................... 0 
703462 .............................. CHARLOTTE ................................... ................. NC................ ........ ........ ......07/20/2021 ..... ......09/30/2024 ..... ........ 32,000,000 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 ........ 32,000,000 ........ 32,000,000 .................... 0 .................... 0 .................... 0 
703465 .............................. CAMBRIDGE ................................... ................. MA................ ........ ........ ......09/09/2021 ..... ......09/30/2024 ..... ........ 80,000,000 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 ........ 80,000,000 ........ 80,000,000 .................... 0 .................... 0 .................... 0 
703480 .............................. NORCROSS ..................................... ................. GA................ ........ ........ ..... 06/01/2021 ..... ......09/30/2024 ..... ........ 21,060,000 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 ........ 21,060,000 ........ 21,060,000 .................... 0 .................... 0 .................... 0 
703489 .............................. BONITA SPRINGS ............................. ................. FL................ ........ ........ ......05/28/2021 ..... ......09/30/2024 ..... ........ 18,200,000 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 ........ 18,200,000 ........ 18,200,000 .................... 0 .................... 0 .................... 0 
703615 .............................. FONTANA ...................................... ................. CA................ ........ ........ ......12/02/2021 ..... ......09/30/2024 ..... ........ 10,000,000 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 ........ 10,000,000 ........ 10,000,000 .................... 0 .................... 0 .................... 0 
703656 .............................. KISSIMMEE ................................... ................. FL................ ........ ........ ......04/01/2022 ..... ......09/30/2024 ..... ........ 14,560,000 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 ........ 14,560,000 ........ 14,560,000 .................... 0 .................... 0 .................... 0 
0399999. Mortgages disposed 976,504,632 0 (11,450) 0 0 (11,450) 0 976,493,182 976,493,182 0 0 0 

959188 .............................. FRANKLIN ..................................... ................. PA................ ........ ........ ......02/22/2017 ..... ......09/13/2024 ..... ............. 48,711 .................... 0 ................ (268) .................... 0 .................... 0 ................ (268) .................... 0 ..............48,443 ..............23,450 .................... 0 ............ (24,993) ............ (24,993)

9900127159 ......................... MARSHFIELD .................................. ................. MA................ ........ ........ ......02/23/2022 ..... ......09/13/2024 ..... ..........1,192,382 .................... 0 ............ (81,274) .................... 0 .................... 0 ............ (81,274) .................... 0 ......... 1,111,108 ............ 887,750 .................... 0 ........... (223,358) ........... (223,358)
23317#AB2 .......................... HERNDON ...................................... ................. VA................ ........ ........ ......12/31/2009 ..... ......07/01/2024 ..... ........ 29,069,693 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 ........ 29,069,693 ........ 29,069,693 .................... 0 .................... 0 .................... 0 
26443@AB4 .......................... FAIRFAX ...................................... ................. VA................ ........ ........ ..... 07/01/2020 ..... ......07/01/2024 ..... ........ 10,800,000 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 .................... 0 ........ 10,800,000 ........ 10,800,000 .................... 0 .................... 0 .................... 0 
0499999. Mortgages transferred 41,110,786 0 (81,542) 0 0 (81,542) 0 41,029,244 40,780,893 0 (248,351) (248,351)

0599999 - Totals 1,111,730,056 0 (222,671) 1,214,728 17,245 (1,420,154) 0 1,172,994,039 1,172,677,047 0 (316,992) (316,992)
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000000-00-0 ......... COLONIAL ESTATES HOMEOWNERS AS ............................................. TAUNTON ........................................ ....... MA.......... COLONIAL ESTATES HOMEOWNERS ASSOCIATION ...................... .......... ......... ....09/30/2024 ... ....... ....... .................. 3,451,673 .............................0 .............................0 .............................0 ................. 0.000 
000000-00-0 ......... RESIDENT OWNERSHIP CAPITAL LLC ............................................. TAUNTON ........................................ ....... MA.......... RESIDENT OWNERSHIP CAPITAL, LLC ................................ .......... ......... ....09/30/2024 ... ....... ....... .................. 3,447,635 .............................0 .............................0 .............................0 ................. 0.000 
000000-00-0 ......... TOWN & COUNTRY KINGSTON ESTATE ............................................. PLYMOUTH ....................................... ....... MA.......... TOWN & COUNTRY KINGSTON ESTATES COOPERAT .................... .......... ......... ....09/30/2024 ... ....... ....... .................. 2,351,077 .............................0 .............................0 .............................0 ................. 0.000 
1199999. Non-Registered Private Funds - Mortgage Loans - Unaffiliated 9,250,385 0 0 0 XXX
000000-00-0 ......... ACCEL LONDON VI L.P. .......................................................... LONDON ......................................... .......GBR.......... ACCEL PARTNERS ...................................................... .......... ......... ....06/18/2019 ... ...... 1....... .............................0 ...................... 60,000 .............................0 .....................390,000 ................. 0.444 
000000-00-0 ......... ADVENT INTERNATIONAL GPE X LP .............................................. BOSTON ......................................... ....... MA.......... ADVENT INTERNATIONAL .............................................. .......... ......... ....09/26/2022 ... ...... 3....... .............................0 .................. 1,312,311 .............................0 ................. 13,309,665 ................. 0.181 
000000-00-0 ......... AEA INVESTORS FUND VIII LP .................................................. NEW YORK ...................................... ....... NY.......... AEA INVESTORS LLC .................................................. .......... ......... ....05/22/2024 ... ...... 3....... .............................0 .................. 2,065,809 .............................0 ................. 20,074,404 ................. 0.805 
000000-00-0 ......... AEA MEZZANINE FUND IV LP ..................................................... NEW YORK ...................................... ....... NY.......... AEA .................................................................... .......... ......... ....07/23/2018 ... ...... 2....... .............................0 ...................... 15,688 .............................0 .................. 8,102,074 ................. 5.082 
000000-00-0 ......... AFFINITY ASIA PACI FUND IV LP .............................................. SINGAPORE ..................................... .......SGP.......... AFFINITY ASIA PACIFIC ............................................ .......... ......... ....03/20/2013 ... ...... 3....... .............................0 ..................... 123,121 .............................0 .................. 1,399,800 ................. 0.951 
000000-00-0 ......... AFFINITY ASIA PACIFIC FD V LP .............................................. HONG KONG ..................................... .......CHN.......... AFFINITY FUND V GENERAL PARTNER ................................ .......... ......... ....12/10/2018 ... ...... 3....... .............................0 .................. 1,593,126 .............................0 .................. 4,752,908 ................. 0.586 
000000-00-0 ......... AMERICAN INDUSTRIAL CAP VII LP ............................................. NEW YORK ...................................... ....... NY.......... AIPCF VII, LLC, .................................................... .......... ......... ....10/22/2019 ... ...... 3....... .............................0 ..................... 269,288 .............................0 .................. 4,283,692 ................. 0.557 
000000-00-0 ......... AMERICAN SECURITIES? VII LP ................................................. NEW YORK ...................................... ....... NY.......... AMERICAN SECURITIES ............................................... .......... ......... ....12/10/2014 ... ...... 3....... .............................0 ........................5,903 .............................0 .................. 2,021,085 ................. 0.442 
000000-00-0 ......... AMERICAN SECURITIES? VIII LP ................................................ NEW YORK ...................................... ....... NY.......... AMERICAN SECURITIES ASSOCIATES VIII, LLC .................... .......... ......... ....03/15/2019 ... ...... 3....... .............................0 ..................... 359,938 .............................0 .................. 6,731,549 ................. 0.332 
000000-00-0 ......... APOLLO INVESTMENT FUND X LP ................................................. NEW YORK ...................................... ....... NY.......... APOLLO MANAGEMENT .................................................. .......... ......... ....08/14/2023 ... ...... 3....... .............................0 .................. 1,328,916 .............................0 ................. 10,791,783 ................. 0.166 
000000-00-0 ......... ARLINGTON CAPITAL? IV LP ..................................................... CHEVY CHASE ................................... ....... MD.......... ARLINGTON ............................................................ .......... ......... ....07/28/2016 ... ...... 3....... .............................0 .....................107,143 .............................0 ..................... 499,989 ................. 1.881 
000000-00-0 ......... ARSENAL CAPITAL?? IV LP ...................................................... NEW YORK ...................................... ....... NY.......... ARSENAL ............................................................... .......... ......... ....09/03/2015 ... ...... 3....... .............................0 ...................... (1,708) .............................0 .................. 1,187,455 ................. 0.640 
000000-00-0 ......... AUDAX PRIVATE EQUITY FUND VI ................................................ BOSTON ......................................... ....... MA.......... AUDAX PRIVATE EQUITY BUSINESS VI, L.P. ....................... .......... ......... ....08/21/2019 ... ...... 3....... .............................0 .....................370,887 .............................0 .............................0 ................. 0.647 
000000-00-0 ......... BALANCE POINT CAP PARTNERS V ................................................ WESTPORT ....................................... ....... CT.......... BALANCE POINT CAPITAL PARTNERS ................................. .......... ......... ....06/29/2021 ... ...... 2....... .............................0 .................. 3,682,890 .............................0 .................. 4,826,874 ................. 4.212 
000000-00-0 ......... BATTERY VENTURES XIV, L.P. .................................................. BOSTON ......................................... ....... MA.......... BATTERY VENTURES ................................................... .......... ......... ....07/20/2022 ... ...... 1....... .............................0 .....................350,000 .............................0 .................. 6,690,000 ................. 0.306 
000000-00-0 ......... BESSEMER VENTR PTS XI INSTL LP ............................................. SAN FRANCISCO ................................ ....... CA.......... BESSEMER VENTURE PARTNERS ........................................ .......... ......... ....03/22/2021 ... ...... 3....... .............................0 ..................... 240,291 .............................0 .................. 1,182,671 ................. 0.458 
000000-00-0 ......... BLACKROCK DLF IX ICAV-BLACKROC ............................................. DUBLIN ......................................... .......IRL.......... BLACKROCK DIRECT LENDING IX GP, LLC ........................... .......... ......... ....06/28/2021 ... ....... ....... .............................0 ..................... 227,740 .............................0 .................. 2,816,789 ................. 6.370 
000000-00-0 ......... BLACKSTONE CAP OPPS FD IV LP ................................................ NEW YORK ...................................... ....... NY.......... GSO CAPITAL PARTNERS .............................................. .......... ......... ....03/15/2021 ... ...... 3....... .............................0 .....................679,707 .............................0 ................. 14,005,064 ................. 0.416 
000000-00-0 ......... BLUE OWL GP STAKES IV ......................................................... NEW YORK ...................................... ....... NY.......... BLUE OWL CAPITAL, INC. ........................................... .......... ......... ....06/11/2018 ... ...... 3....... .............................0 .....................182,481 .............................0 ................. 12,966,449 ................. 0.232 
000000-00-0 ......... BRENTWOOD ASSOCIATES PE VI LP .............................................. LOS ANGELES ................................... ....... CA.......... BRENTWOOD ............................................................ .......... ......... ....12/06/2016 ... ...... 3....... .............................0 ....................(448,215) .............................0 .................. 2,558,089 ................. 0.635 
000000-00-0 ......... BRIDGEPOINT DEV CAP IV, LP .................................................. LONDON ......................................... .......GBR.......... BRIDGEPOINT CAPITAL LTD .......................................... .......... ......... ....03/25/2022 ... ...... 3....... .............................0 .................. 1,454,384 .............................0 .................. 2,980,354 ................. 0.752 
000000-00-0 ......... CAPITAL INTERNATIONAL PE VI LP ............................................. LOS ANGELES ................................... ....... CA.......... CAPITAL INTERNATIONAL ............................................. .......... ......... ....03/24/2011 ... ...... 3....... .............................0 ....................(204,815) .............................0 .................. 1,792,468 ................. 0.642 
000000-00-0 ......... C-BRIDGE HEALTHCARE FUND II LP ............................................. NEW YORK ...................................... ....... NY.......... C-BRIDGE CAPITAL ................................................... .......... ......... ....12/04/2020 ... ...... 3....... .............................0 ...................... 14,001 .............................0 .....................148,890 ................. 0.424 
000000-00-0 ......... CHARLESBANK TECHNOLOGY OPPORTUNITIES FUND LP ........................... BOSTON ......................................... ....... MA.......... CHARLESBANK CAPITAL PARTNERS .................................... .......... ......... ....04/05/2024 ... ...... 3....... .............................0 .................. 1,225,288 .............................0 ................. 22,238,093 ................. 3.178 
000000-00-0 ......... CINVEN SEVENTH FUND ........................................................... LONDON ......................................... .......GBR.......... CINVEN LIMITED ...................................................... .......... ......... ....04/07/2020 ... ...... 3....... .............................0 .................. 1,068,175 .............................0 .....................802,370 ................. 0.200 
000000-00-0 ......... CIVC PARTNERS FUND V LP ...................................................... CHICAGO ........................................ ....... IL.......... CIVC ................................................................... .......... ......... ....03/31/2017 ... ...... 3....... .............................0 ...................... 22,699 .............................0 .................. 2,000,241 ................. 4.754 
000000-00-0 ......... COALESCE CAPITAL FUND I LP .................................................. NEW YORK ...................................... ....... NY.......... COALESCE CAPITAL MANAGEMENT LLC ................................ .......... ......... ....02/23/2024 ... ...... 3....... .............................0 ..................... 136,340 .............................0 ................. 11,133,176 ................. 2.343 
000000-00-0 ......... COLUMBIA CAP EQUITY? V QP LP ................................................ ALEXANDRIA .................................... ....... VA.......... COLUMBIA CAPITAL ................................................... .......... ......... ....01/23/2009 ... ...... 1....... .............................0 ........................5,096 .............................0 ...................... 19,643 ................. 0.563 
000000-00-0 ......... CORTEC GROUP FUND VIII LP .................................................... NEW YORK ...................................... ....... NY.......... CORTEC GROUP, INC. ................................................. .......... ......... ....02/26/2024 ... ...... 3....... .............................0 .................. 1,677,404 .............................0 ................. 16,174,789 ................. 0.648 
000000-00-0 ......... COURT SQUARE CAPITAL? III LP ................................................ NEW YORK ...................................... ....... NY.......... COURT SQUARE ........................................................ .......... ......... ....12/27/2011 ... ...... 3....... .............................0 ...................... 43,080 .............................0 ..................... 434,935 ................. 0.393 
000000-00-0 ......... CRESCENT MEZZANINE? VII LP .................................................. LOS ANGELES ................................... ....... CA.......... CRESCENT CAPITAL GROUP ............................................ .......... ......... ....06/28/2016 ... ...... 2....... .............................0 .....................198,138 .............................0 .................. 6,005,916 ................. 0.518 
000000-00-0 ......... CRV SELECT FUND I LP .......................................................... PALO ALTO ..................................... ....... CA.......... CRV .................................................................... .......... ......... ....05/19/2021 ... ...... 1....... .............................0 ....................... 7,500 .............................0 .....................270,000 ................. 1.427 
000000-00-0 ......... CRV SELECT II LP ............................................................... PALO ALTO ..................................... ....... CA.......... CRV .................................................................... .......... ......... ....03/29/2022 ... ...... 1....... .............................0 .....................120,000 .............................0 .................. 3,855,000 ................. 1.183 
000000-00-0 ......... CRV XIX LP ....................................................................... PALO ALTO ..................................... ....... CA.......... CRV .................................................................... .......... ......... ....06/10/2022 ... ...... 1....... .............................0 .....................675,000 .............................0 .................. 4,950,000 ................. 0.887 
000000-00-0 ......... CRV XVIII LP .................................................................... PALO ALTO ..................................... ....... CA.......... CHARLES RIVER ....................................................... .......... ......... ....02/12/2021 ... ...... 3....... .............................0 .....................125,000 .............................0 .................. 1,425,000 ................. 1.553 
000000-00-0 ......... CVC CAP? ASIA PACIFIC III LP ................................................ GEORGE TOWN ................................... .......CYM.......... CVC .................................................................... .......... ......... ....01/17/2008 ... ...... 3....... .............................0 ........................7,448 .............................0 .................. 4,557,426 ................. 0.672 
000000-00-0 ......... CVC CAP? ASIA PACIFIC IV LP ................................................. GEORGE TOWN ................................... .......CYM.......... CVC .................................................................... .......... ......... ....05/13/2014 ... ...... 3....... .............................0 ...................... 26,054 .............................0 ..................... 202,055 ................. 0.348 
000000-00-0 ......... CVC CAPITAL PARTNERS VI L.P. ................................................ LONDON ......................................... .......GBR.......... CVC .................................................................... .......... ......... ....06/28/2013 ... ...... 3....... .............................0 ...................... 24,509 .............................0 .....................518,862 ................. 0.068 
000000-00-0 ......... ENCAP ENERGY CAPITAL? XI LP ................................................. HOUSTON ........................................ ....... TX.......... ENCAP ................................................................. .......... ......... ....12/12/2016 ... ....... ....... .............................0 .....................132,880 .............................0 .................. 2,368,885 ................. 0.261 
000000-00-0 ......... ENCAP ENERGY CAPITAL FUND X LP ............................................. HOUSTON ........................................ ....... TX.......... ENCAP ................................................................. .......... ......... ....02/05/2015 ... ....... ....... .............................0 ...................... 56,163 .............................0 ..................... 654,346 ................. 0.219 
000000-00-0 ......... EPIC FUND I-B SLP .............................................................. LUXEMBURG ..................................... .......LUX.......... CASTIK CAPITAL PARTNERS .......................................... .......... ......... ....05/19/2021 ... ...... 3....... .............................0 ........................4,073 .............................0 ..................... 184,263 ................. 0.303 
000000-00-0 ......... EQUISTONE EUROPE FUND V LP .................................................. LONDON ......................................... .......GBR.......... EQUISTONE ............................................................ .......... ......... ....01/22/2015 ... ...... 3....... .............................0 ...................... 80,671 .............................0 ..................... 504,197 ................. 0.401 
000000-00-0 ......... ETHOS CAPITAL INVESTMENTS LP ................................................ NEWTON ......................................... ....... MA.......... ETHOS CAPITAL ....................................................... .......... ......... ....10/25/2021 ... ...... 3....... .............................0 ...................... 60,771 .............................0 .................. 4,628,877 ................. 1.839 
000000-00-0 ......... FFL CAPITAL PARTNERS IV LP .................................................. SAN FRANCISCO ................................ ....... CA.......... FRIEDMAN FLEISCHER & LOWE ....................................... .......... ......... ....12/03/2013 ... ...... 3....... .............................0 ...................... 46,615 .............................0 .................. 1,172,484 ................. 0.926 
000000-00-0 ......... FOUNDATION CAP LEADERSHIP III ............................................... NORRISTOWN .................................... ....... PA.......... FOUNDATION CAPITAL MANAGEMENT .................................. .......... ......... ....10/18/2021 ... ...... 1....... .............................0 ..................... 236,537 .............................0 ..................... 405,838 ................. 0.880 
000000-00-0 ......... FOUNDATION CAPITAL X L.P. .................................................... EAST NORRITON ................................ ....... PA.......... FOUNDATION CAPITAL MANAGEMENT .................................. .......... ......... ....08/20/2021 ... ...... 1....... .............................0 .....................111,894 .............................0 .................. 2,478,313 ................. 1.575 
000000-00-0 ......... FRANCISCO PARTNERS VI L.P. .................................................. MENLO PARK .................................... ....... CA.......... FRANCISCO PARTNERS, L.P. ......................................... .......... ......... ....01/26/2021 ... ...... 3....... .............................0 .....................270,000 .............................0 .....................796,500 ................. 0.346 
000000-00-0 ......... FURTHER GLOBAL CAP PTNRS II LP ............................................. NEW YORK ...................................... ....... NY.......... FURTHER GLOBAL CAPITAL MANAGEMENT ............................. .......... ......... ....08/17/2022 ... ...... 3....... .............................0 ..................... 549,703 .............................0 ................. 12,892,359 ................. 5.509 
000000-00-0 ......... FURTHER GLOBAL CAP PTNRS L.P. .............................................. NEW YORK ...................................... ....... NY.......... FURTHER GLOBAL ...................................................... .......... ......... ....01/29/2020 ... ...... 3....... .............................0 .....................730,883 .............................0 .................. 2,813,990 ................. 7.058 
000000-00-0 ......... GEN CATALYST GRP XI-CREATION ................................................ CAMBRIDGE ..................................... ....... MA.......... GENERAL CATALYST PARTNERS ....................................... .......... ......... ....03/30/2022 ... ...... 1....... .............................0 ..................... 256,544 .............................0 ..................... 315,004 ................. 0.266 
000000-00-0 ......... GEN CATALYST GRP XI-FEEDER .................................................. CAMBRIDGE ..................................... ....... MA.......... GENERAL CATALYST PARTNERS ....................................... .......... ......... ....03/18/2022 ... ...... 1....... .............................0 ...................... 42,576 .............................0 ..................... 354,739 ................. 0.650 
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000000-00-0 ......... GLOBAL INFRASTRUCTURE PT II LP ............................................. NEW YORK ...................................... ....... NY.......... GLOBAL INFRASTRUCTURE ............................................. .......... ......... ....09/15/2011 ... ....... ....... .............................0 ........................3,862 .............................0 .................. 1,838,931 ................. 0.146 
000000-00-0 ......... GLOBAL INFRASTRUCTURE PT IV LP ............................................. NEW YORK ...................................... ....... NY.......... GLOBAL INFRASTRUCTURE GP IV, L.P. ............................. .......... ......... ....10/10/2019 ... ....... ....... .............................0 ..................... 182,223 .............................0 .................. 6,527,160 ................. 0.137 
000000-00-0 ......... GREAT HILL EQUITY PTRS VIII LP ............................................. BOSTON ......................................... ....... MA.......... GREAT HILL EQUITY PARTNERS ...................................... .......... ......... ....12/07/2022 ... ...... 3....... .............................0 ...................... 35,092 .............................0 ................. 10,701,283 ................. 0.120 
000000-00-0 ......... GREEN EQUITY INVESTORS VIII L. ............................................. LOS ANGELES ................................... ....... CA.......... LEONARD GREEN ....................................................... .......... ......... ....10/21/2020 ... ...... 3....... .............................0 ...................... 52,194 .............................0 .................. 3,284,685 ................. 0.188 
000000-00-0 ......... GRYPHON PARTNERS V L.P. ...................................................... SAN FRANCISCO ................................ ....... CA.......... GRYPHON PARTNERS ................................................... .......... ......... ....08/29/2018 ... ...... 3....... .............................0 ..................... 417,464 .............................0 .................. 3,778,464 ................. 1.275 
000000-00-0 ......... GSO CAP OPPORTUNITIES III LP ................................................ NEW YORK ...................................... ....... NY.......... BLACKSTONE ........................................................... .......... ......... ....04/26/2016 ... ...... 2....... .............................0 ........................... 11 .............................0 .................. 5,300,990 ................. 0.154 
000000-00-0 ......... GSO CAP OPPS FD III CO-INV LP ............................................... NEW YORK ...................................... ....... NY.......... GSO CAPITAL .......................................................... .......... ......... ....01/09/2020 ... ...... 2....... .............................0 ....................... 1,908 .............................0 .................. 2,407,772 ................. 0.033 
000000-00-0 ......... HAMILTON LANE SECONDARY FD V ................................................ BALA CYNWYD ................................... ....... PA.......... HAMILTON LANE ....................................................... .......... ......... ....05/21/2024 ... ...... 3....... .............................0 ...................... 68,344 .............................0 ................. 19,432,624 ................. 0.037 
000000-00-0 ......... HAMILTONLANESECONDARYFUND VI-A ............................................. CONSHOHOCKEN .................................. ....... PA.......... HAMILTON LANE ....................................................... .......... ......... ....12/30/2022 ... ...... 3....... .............................0 .................. 3,702,723 .............................0 ................. 38,797,277 ................. 9.855 
000000-00-0 ......... HARVEST PARTNERS VIII L.P. .................................................. NEW YORK ...................................... ....... NY.......... HARVEST ASSOCIATES VIII, L.P. .................................. .......... ......... ....11/21/2019 ... ...... 3....... .............................0 ..................... 190,596 .............................0 .....................966,288 ................. 0.225 
000000-00-0 ......... HPS STRATEGIC INV PTNRS V LP ................................................ NEW YORK ...................................... ....... NY.......... HPS INVESTMENT PARTNERS, LLC .................................... .......... ......... ....08/04/2022 ... ...... 2....... .............................0 ..................... 859,198 .............................0 .................. 6,867,019 ................. 0.169 
000000-00-0 ......... ICG EUROPE FUND VIII SCSP .................................................... LONDON ......................................... .......GBR.......... INTERMEDIATE CAPITAL GROUP PLC ................................. .......... ......... ....09/24/2021 ... ...... 2....... .............................0 ..................... 730,225 .............................0 ................. 10,729,075 ................. 0.264 
000000-00-0 ......... ICG N AMERICAN PVT DEBT II LP .............................................. NEW YORK ...................................... ....... NY.......... ICG NORTH AMERICAN PRIVATE DEBT II GP LP .................... .......... ......... ....02/25/2019 ... ...... 2....... .............................0 ..................... 251,542 .............................0 .................10,470,816 ................. 3.186 
000000-00-0 ......... ICG N AMERICAN PVT DEBT LP .................................................. NEW YORK ...................................... ....... NY.......... INTERMEDIATE CAPITAL GROUP PLC ................................. .......... ......... ....08/22/2014 ... ...... 2....... .............................0 ..................... 102,272 .............................0 .................. 2,730,797 ................. 3.174 
000000-00-0 ......... INCLINE ELEVATE FUND II LP .................................................. PITTSBURGH .................................... ....... PA.......... INCLINE EQUITY PARTNERS .......................................... .......... ......... ....03/21/2023 ... ...... 3....... .............................0 .................. 1,387,839 .............................0 ...................8,952,599 ................. 2.431 
000000-00-0 ......... INFLEXION CAPITAL FUND II LP ................................................ LONDON ......................................... .......GBR.......... INFLEXION PARTNERSHIP CAP FUND ................................. .......... ......... ....06/18/2018 ... ...... 3....... .............................0 ..................... 124,127 .............................0 .................. 1,067,657 ................. 0.547 
000000-00-0 ......... INSIGHT PARTNERS XII L.P. .................................................... NEW YORK ...................................... ....... NY.......... INSIGHT PARTNERS ................................................... .......... ......... ....07/15/2021 ... ...... 3....... .............................0 .....................500,000 .............................0 .................. 3,275,000 ................. 0.146 
000000-00-0 ......... INTEGRUM CAPITAL PARTNERS LP ................................................ NEW YORK ...................................... ....... NY.......... INTEGRUM HOLDINGS LP .............................................. .......... ......... ....09/28/2022 ... ...... 3....... .............................0 ..................... 490,842 .............................0 .................. 4,374,767 ................. 0.682 
000000-00-0 ......... JADE EQUITY INVESTORS II LP ................................................. LOS ANGELES ................................... ....... CA.......... LEONARD GREEN & COMPANY .......................................... .......... ......... ....08/15/2024 ... ...... 3....... ...................... 71,316 .............................0 .............................0 .................. 7,428,684 ................. 0.196 
000000-00-0 ......... L CATTERTON IX L.P. ........................................................... GREENWICH ..................................... ....... CT.......... L CATTERTON MANAGEMENT COMPANY LLC ............................ .......... ......... ....04/14/2021 ... ...... 3....... .............................0 ...................... 80,101 .............................0 .................. 4,117,608 ................. 0.470 
000000-00-0 ......... LANDMARK EQU PARTNERS XVI LP ................................................ SIMSBURY ....................................... ....... CT.......... LANDMARK PARTNERS XVI-GP, L.P. ................................. .......... ......... ....12/07/2018 ... ...... 3....... .............................0 .....................151,467 .............................0 ................. 10,226,035 ................. 0.701 
000000-00-0 ......... LINZOR CAPITAL PARTNERS II LP .............................................. SANTIAGO ...................................... .......CHL.......... LINZOR ................................................................ .......... ......... ....07/23/2010 ... ...... 3....... .............................0 ..................... 165,374 .............................0 ..................... 386,946 ................. 4.280 
000000-00-0 ......... LUMINATE CAPITAL PARTNERS III .............................................. SAN FRANCISCO ................................ ....... CA.......... LUMINATE CAPITAL PARTNERS ....................................... .......... ......... ....06/09/2021 ... ...... 3....... .............................0 .................. 1,870,135 .............................0 .................. 2,291,722 ................12.266 
000000-00-0 ......... MARANON MEZZANINE FUND II LP ................................................ CHICAGO ........................................ ....... IL.......... MARANON ............................................................... .......... ......... ....04/30/2013 ... ...... 2....... .............................0 ........................3,813 .............................0 ..................... 893,253 ................. 0.964 
000000-00-0 ......... MERITECH CAPITAL VI LP ....................................................... PALO ALTO ..................................... ....... CA.......... MERITECH ............................................................. .......... ......... ....06/07/2018 ... ...... 1....... .............................0 ...................... 70,000 .............................0 .....................210,000 ................. 0.885 
000000-00-0 ......... MIDDLEGROUND MOBILITY OPPFD LP ............................................. LEXINGTON ..................................... ....... KY.......... MIDDLEGROUND CAPITAL .............................................. .......... ......... ....08/09/2021 ... ...... 3....... .............................0 .....................726,786 .............................0 ..................... 240,669 ................. 0.956 
000000-00-0 ......... MIDDLEGROUND PARTNERS II L.P. ............................................... LEXINGTON ..................................... ....... KY.......... MIDDLEGROUND CAPITAL .............................................. .......... ......... ....11/15/2021 ... ...... 3....... .............................0 ...................... 71,622 .............................0 ...................... 35,197 ................. 0.664 
000000-00-0 ......... NAUTIC PARTNERS IX LP ......................................................... PROVIDENCE .................................... ....... RI.......... NAUTIC PARTNERS LLC ............................................... .......... ......... ....02/21/2020 ... ...... 3....... .............................0 ...................... 48,374 .............................0 .................. 3,742,061 ................. 1.654 
000000-00-0 ......... NB MEMORIAL LP .................................................................. NEW YORK ...................................... ....... NY.......... TAILWIND CAPITAL GROUP ........................................... .......... ......... ....12/31/2021 ... ...... 3....... .............................0 ..................... 330,458 .............................0 .................. 2,195,264 ................. 0.459 
000000-00-0 ......... NEW ENTERPRISE ASSOC 18 LP .................................................. CHEVY CHASE ................................... ....... MD.......... NEW ENTERPRISE ASSOCIATES ........................................ .......... ......... ....02/14/2022 ... ...... 1....... .............................0 .....................450,000 .............................0 .................. 5,550,000 ................. 0.297 
000000-00-0 ......... NEWVIEW CAPITAL FUND II L.P. ............................................... BURLINGAME .................................... ....... CA.......... NEWVIEW CAPITAL MANAGEMENT ...................................... .......... ......... ....10/23/2020 ... ...... 3....... .............................0 ..................... 965,238 .............................0 .................. 2,197,500 ................. 5.927 
000000-00-0 ......... NORTH HAVEN CREDIT PTNRS III ................................................ NEW YORK ...................................... ....... NY.......... MORGAN STANLEY ...................................................... .......... ......... ....08/19/2021 ... ...... 2....... .............................0 .................. 1,083,521 .............................0 .................. 5,933,386 ................. 1.527 
000000-00-0 ......... OAK HC/FT PARTNERS IV L.P. .................................................. GREENWICH ..................................... ....... CT.......... OAK HC/FT ............................................................ .......... ......... ....04/27/2021 ... ...... 1....... .............................0 ..................... 225,529 .............................0 .................. 1,483,154 ................. 1.264 
000000-00-0 ......... OAK HC/FT PARTNERS V LP ...................................................... GREENWICH ..................................... ....... CT.......... OAK HC/FT ............................................................ .......... ......... ....07/22/2022 ... ...... 1....... .............................0 .....................417,587 .............................0 .................. 7,797,758 ................. 0.517 
000000-00-0 ......... ODYSSEY INVESTMENT?? V LP ................................................... NEW YORK ...................................... ....... NY.......... ODYSSEY INVESTMENT PARTNERS ..................................... .......... ......... ....06/24/2014 ... ...... 3....... .............................0 ...................... 12,072 .............................0 .................. 1,523,764 ................. 0.477 
000000-00-0 ......... OLYMPUS GROWTH FUND VII L.P. ................................................ STAMFORD ....................................... ....... CT.......... OGP VII, LLC ........................................................ .......... ......... ....01/15/2019 ... ...... 3....... .............................0 .....................276,889 .............................0 .................. 2,075,688 ................. 1.008 
000000-00-0 ......... PA DIRECT CREDIT OPPORT II LP ............................................... DARIEN ......................................... ....... CT.......... PORTFOLIO ADVISORS ................................................. .......... ......... ....10/04/2016 ... ...... 2....... .............................0 ...................... 13,761 .............................0 .................. 1,028,564 ................. 1.872 
000000-00-0 ......... PAI EUROPE VII-1 S.L.P. ...................................................... PARIS .......................................... .......FRA.......... PAI EUROPE VII GP SAS ............................................. .......... ......... ....09/23/2019 ... ...... 3....... .............................0 ...................... 37,088 .............................0 .................. 2,855,876 ................. 0.150 
000000-00-0 ......... PAI EUROPE VII-1 SCSP LP ..................................................... PARIS .......................................... .......FRA.......... PAI EUROPE VII GP S.A R.L. ...................................... .......... ......... ....09/23/2019 ... ...... 3....... .............................0 ...................... 63,544 .............................0 .............................0 ................. 0.221 
000000-00-0 ......... PATRIA-BRAZILIAN PE FD VI LP ............................................... SAO PAULO ..................................... .......BRA.......... PATRIA PRIVATE EQUITY GENERAL PARTNER ........................ .......... ......... ....12/14/2018 ... ...... 3....... .............................0 .....................180,059 .............................0 .................. 2,281,492 ................. 0.298 
000000-00-0 ......... PPC III LP ....................................................................... NEW YORK ...................................... ....... NY.......... PPC ENTERPRICES, LLC .............................................. .......... ......... ....03/24/2021 ... ...... 3....... .............................0 ...................... 71,079 .............................0 .................. 2,182,473 ................. 1.112 
000000-00-0 ......... PRIMAVERA CAPITAL FUND III LP .............................................. HONG KONG ..................................... .......CHN.......... PRIMAVERA ............................................................ .......... ......... ....06/01/2018 ... ...... 3....... .............................0 ...................... 57,158 .............................0 .................. 1,207,894 ................. 0.742 
000000-00-0 ......... PRIMAVERA CAPITAL GROUP II LP .............................................. HONG KONG ..................................... .......CHN.......... PRIMAVERA CAPITAL GROUP .......................................... .......... ......... ....10/14/2014 ... ...... 3....... .............................0 ..................... 457,809 .............................0 .................. 1,261,388 ................. 1.271 
000000-00-0 ......... PUBLIC PENSION CAPITAL LLC .................................................. NEW YORK ...................................... ....... NY.......... PUBLIC PENSION CAPITAL MANAGEMENT ............................. .......... ......... ....07/10/2014 ... ...... 3....... .............................0 ..................... 155,536 .............................0 ..................... 416,230 ................. 0.688 
000000-00-0 ......... QUAD-C PARTNERS X L.P. ........................................................ CHARLOTTESVILLE ............................. ....... VA.......... QUAD-C MANAGEMENT INC. ........................................... .......... ......... ....12/27/2021 ... ...... 3....... .............................0 ..................... 297,604 .............................0 ................. 12,364,192 ................. 1.156 
000000-00-0 ......... QUANTUM ENERGY PARTNERS VII LP ............................................. HOUSTON ........................................ ....... TX.......... QUANTUM ............................................................... .......... ......... ....09/01/2017 ... ....... ....... .............................0 .....................767,578 .............................0 .................. 1,515,798 ................. 0.356 
000000-00-0 ......... SILVER LAKE PARTNERS III LP ................................................. MENLO PARK .................................... ....... CA.......... SILVER LAKE ......................................................... .......... ......... ....02/28/2007 ... ...... 3....... .............................0 ........................4,542 .............................0 .................. 2,190,678 ................. 0.130 
000000-00-0 ......... SILVER LAKE PARTNERS V LP ................................................... MENLO PARK .................................... ....... CA.......... SILVER LAKE ......................................................... .......... ......... ....06/12/2018 ... ...... 3....... .............................0 ...................... 55,108 .............................0 ...................2,956,542 ................. 0.140 
000000-00-0 ......... SILVER LAKE PARTNERS VI LP .................................................. MENLO PARK .................................... ....... CA.......... SILVER LAKE PARTNERS .............................................. .......... ......... ....01/06/2021 ... ...... 3....... .............................0 ..................... 518,832 .............................0 .................. 1,043,850 ................. 0.096 
000000-00-0 ......... TCV XII LP ....................................................................... MENLO PARK .................................... ....... CA.......... TECHNOLOGY CROSSOVER VENTURES ................................... .......... ......... ....04/30/2024 ... ...... 1....... .............................0 ...................1,333,324 .............................0 .................. 8,628,275 ................. 0.446 
000000-00-0 ......... THE RESOLUTE FUND IV L.P. .................................................... NEW YORK ...................................... ....... NY.......... THE JORDAN COMPANY ................................................. .......... ......... ....12/07/2018 ... ...... 3....... .............................0 ..................... 152,275 .............................0 .................. 2,084,231 ................. 0.586 
000000-00-0 ......... THE RESOLUTE FUND VI LP ...................................................... NEW YORK ...................................... ....... NY.......... THE JORDAN COMPANY ................................................. .......... ......... ....03/01/2024 ... ...... 3....... .............................0 .................. 2,747,456 .............................0 ................. 14,586,808 ................. 0.301 
000000-00-0 ......... THE RESOLUTE III CONT. FD .................................................... NEW YORK ...................................... ....... NY.......... THE JORDAN COMPANY ................................................. .......... ......... ....09/27/2024 ... ...... 3....... ........................7,363 .............................0 .............................0 .................. 5,591,062 ................. 0.288 
000000-00-0 ......... THE VERITAS CAP FUND VIII LP ................................................ NEW YORK ...................................... ....... NY.......... VERITAS CAPITAL .................................................... .......... ......... ....07/01/2022 ... ...... 3....... .............................0 ...................... 64,332 .............................0 .................. 5,887,523 ................. 0.184 
000000-00-0 ......... THE VERITAS CAPITAL FUND VI LP ............................................. NEW YORK ...................................... ....... NY.......... VERITAS ............................................................... .......... ......... ....12/08/2016 ... ...... 3....... .............................0 ..................... 226,479 .............................0 .................. 1,547,872 ................. 0.298 
000000-00-0 ......... THOMA BRAVO FUND XIV L.P. ................................................... SAN FRANCISCO ................................ ....... CA.......... THOMA BRAVO .......................................................... .......... ......... ....04/15/2021 ... ...... 3....... .............................0 .....................898,788 .............................0 .................. 2,206,237 ................. 0.081 
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000000-00-0 ......... THOMAS H LEE EQ FD IX LP ..................................................... BOSTON ......................................... ....... MA.......... THOMAS H. LEE COMPANY ............................................. .......... ......... ....01/21/2022 ... ...... 3....... .............................0 .....................167,807 .............................0 .................. 6,266,054 ................. 0.288 
000000-00-0 ......... THOMAS H LEE EQ FD IX LP-SCND .............................................. BOSTON ......................................... ....... MA.......... THOMAS H. LEE COMPANY ............................................. .......... ......... ....01/21/2022 ... ...... 3....... .............................0 .....................111,871 .............................0 .................. 4,177,367 ................. 0.192 
000000-00-0 ......... TPG ASIA VI LP .................................................................. FORT WORTH .................................... ....... TX.......... TPG - ASIA ........................................................... .......... ......... ....02/01/2013 ... ...... 3....... .............................0 ..................... 132,857 .............................0 ..................... 951,048 ................. 0.366 
000000-00-0 ......... TRF IV CFS CONTINUATION FD LP .............................................. NEW YORK ...................................... ....... NY.......... THE JORDAN COMPANY ................................................. .......... ......... ....09/27/2024 ... ...... 3....... ........................5,159 .............................0 .............................0 .................. 3,916,924 ................. 2.635 
000000-00-0 ......... TRIDENT VII LP .................................................................. GREENWICH ..................................... ....... CT.......... STONE POINT CAPITAL ............................................... .......... ......... ....09/12/2016 ... ...... 3....... .............................0 ...................... 22,916 .............................0 .....................680,638 ................. 0.280 
000000-00-0 ......... TRIDENT VIII LP ................................................................ GREENWICH ..................................... ....... CT.......... STONE POINT CAPITAL ............................................... .......... ......... ....04/08/2020 ... ...... 3....... .............................0 ...................... 55,203 .............................0 .................. 2,410,013 ................. 0.725 
000000-00-0 ......... TRIVEST FUND VI L.P. .......................................................... CORAL GABLES ................................. ....... FL.......... TRIVEST VI, GP, LLC ............................................... .......... ......... ....02/08/2019 ... ...... 3....... .............................0 ..................... 223,454 .............................0 .................. 3,132,173 ................. 0.939 
000000-00-0 ......... VERITAS CAP VANTAGE FUND LP ................................................. NEW YORK ...................................... ....... NY.......... VERITAS CAPITAL .................................................... .......... ......... ....07/01/2021 ... ...... 3....... .............................0 ..................... 103,745 .............................0 ................. 12,912,024 ................. 1.223 
000000-00-0 ......... VERITAS CAPITAL FUND VII L.P. .............................................. NEW YORK ...................................... ....... NY.......... VERITAS CAPITAL .................................................... .......... ......... ....04/15/2020 ... ...... 3....... .............................0 ...................... 86,812 .............................0 .................. 1,328,747 ................. 0.434 
000000-00-0 ......... VISTRIA FUND V LP .............................................................. CHICAGO ........................................ ....... IL.......... THE VISTRIA GROUP .................................................. .......... ......... ....06/08/2023 ... ...... 3....... .............................0 ....................(512,265) .............................0 .................. 9,742,072 ................. 0.678 
000000-00-0 ......... WCAS XIII L.P. .................................................................. NEW YORK ...................................... ....... NY.......... WCAS XIII ASSOCIATES LLC ......................................... .......... ......... ....03/12/2019 ... ...... 3....... .............................0 ..................... 748,334 .............................0 ..................... 401,930 ................. 0.691 
1999999. Joint Venture Interests - Common Stock - Unaffiliated 83,838 47,022,441 0 545,257,221 XXX

000000-00-0 ......... BLIC PROPERTY VENTURES LLC .................................................. WILMINGTON .................................... ....... DE.......... BRIGHTHOUSE LIFE INSURANCE COMPANY ............................ .......... ......... ....04/08/2022 ... ....... ....... .............................0 .................. 1,099,250 .............................0 .............................0 .............. 100.000 

2299999. Joint Venture Interests - Real Estate - Affiliated 0 1,099,250 0 0 XXX
000000-00-0 ......... PCCP CREDIT X LP ............................................................... LOS ANGELES ................................... ....... CA.......... PCCP, LLC ............................................................ .......... ......... ....03/30/2022 ... ...... 2....... .............................0 .................. 3,989,132 .............................0 ................. 15,804,198 ................. 2.936 
000000-00-0 ......... US REAL ESTATE MEZZ DEBT FD LP ............................................. NEW YORK ...................................... ....... NY.......... J.P. MORGAN .......................................................... .......... ......... ....02/23/2022 ... ...... 2....... .............................0 .................. 1,791,637 .............................0 .............................0 ................. 0.260 
2399999. Joint Venture Interests - Mortgage Loans - Unaffiliated 0 5,780,769 0 15,804,198 XXX

000000-00-0 ......... GLOBAL INFRASTRUCTURE DEBT FD .............................................. NEW YORK ...................................... ....... NY.......... GLOBAL INFRASTRUCTURE ............................................. .......... ......... ....06/30/2021 ... ....... ....... .............................0 ..................... 675,315 .............................0 .................. 8,709,497 ................. 4.112 
000000-00-0 ......... GLOBAL INFRASTRUCTURE DEBT II .............................................. NEW YORK ...................................... ....... NY.......... BLACKROCK ............................................................ .......... ......... ....09/03/2024 ... ...... 2....... .................. 5,696,489 .............................0 .............................0 .............................0 ................. 1.200 
4899999. Residual Tranches or Interests with Underlying Assets Having Characteristics of Common Stock - Unaffiliated 5,696,489 675,315 0 8,709,497 XXX
6099999. Total - Unaffiliated 15,030,712 53,478,525 0 569,770,916 XXX
6199999. Total - Affiliated 0 1,099,250 0 0 XXX
6299999 - Totals 15,030,712 54,577,775 0 569,770,916 XXX
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000000-00-0 ..... COLONIAL ESTATES HOMEOWNERS AS ................ TAUNTON ............................ ......... MA......... REDEMPTION .................................... ....09/27/2016 ... ....09/30/2024 ... ........ 43,841 ...............0 ...............0 ...............0 ...............0 ...............0 ...............0 ........ 43,841 ........ 43,841 ...............0 ...............0 ...............0 ........ (5,311)
000000-00-0 ..... HILLCREST COMMUNITY COOPERATIVE ............... FREEBORN ........................... ......... MN......... REDEMPTION .................................... ....01/29/2016 ... ....09/30/2024 ... ..........3,408 ...............0 ...............0 ...............0 ...............0 ...............0 ...............0 ..........3,408 ..........3,408 ...............0 ...............0 ...............0 ..........5,885 
000000-00-0 ..... PARK PLACE COOPERATIVE? INC.RE ................ ROCHESTER .......................... ......... MN......... REDEMPTION .................................... ....11/20/2017 ... ....09/30/2024 ... ..........4,287 ...............0 ...............0 ...............0 ...............0 ...............0 ...............0 ..........4,287 ..........4,287 ...............0 ...............0 ...............0 ..........8,944 
000000-00-0 ..... PARK PLACE COOPERATIVE INC. .................... PEABODY ............................ ......... MA......... REDEMPTION .................................... ....05/25/2017 ... ....09/30/2024 ... ..........4,741 ...............0 ...............0 ...............0 ...............0 ...............0 ...............0 ..........4,741 ..........4,741 ...............0 ...............0 ...............0 ........ 10,504 
000000-00-0 ..... RESIDENT OWNERSHIP CAPITAL LLC ................ TAUNTON ............................ ......... MA......... REDEMPTION .................................... ....04/13/2016 ... ....09/30/2024 ... ........ 42,900 ...............0 ...............0 ...............0 ...............0 ...............0 ...............0 ........ 42,900 ........ 42,900 ...............0 ...............0 ...............0 ........ (5,788)
000000-00-0 ..... TOWN & COUNTRY KINGSTON ESTATE ................ PLYMOUTH ........................... ......... MA......... REDEMPTION .................................... ....04/28/2017 ... ....09/30/2024 ... ........ 24,805 ...............0 ...............0 ...............0 ...............0 ...............0 ...............0 ........ 24,805 ........ 24,805 ...............0 ...............0 ...............0 ........ (4,691)
1199999. Non-Registered Private Funds - Mortgage Loans - Unaffiliated 123,982 0 0 0 0 0 0 123,982 123,982 0 0 0 9,543 

000000-00-0 ..... ACCEL LEADERS FUND II L.P. ..................... PALO ALTO .......................... ......... CA......... CAPITAL DISTRIBUTION ........................ ....06/06/2019 ... ....08/12/2024 ... ........ 82,253 ...............0 ...............0 ...............0 ...............0 ...............0 ...............0 ........ 82,253 ...............0 ...............0 ...............0 ...............0 ........ 82,253 
000000-00-0 ..... ADVENT INTL GPE IX-A SCSP ....................... BOSTON .............................. ......... MA......... CAPITAL DISTRIBUTION ........................ ....10/22/2019 ... ....09/27/2024 ... .... 1,014,455 ...............0 ...............0 ...............0 ...............0 ...............0 ......... 1,621 .... 1,082,690 ......(150,458) ........ (1,621) ...............0 ........ (1,621) .... 1,231,528 

000000-00-0 ..... ADVENT INTL GPE IX-D SCSP ....................... BOSTON .............................. ......... MA......... CAPITAL DISTRIBUTION ........................ ....10/15/2019 ... ....09/27/2024 ... ....... 622,396 ...............0 ...............0 ...............0 ...............0 ...............0 ...............0 .......680,000 ...............0 ...............0 ...............0 ...............0 .......680,000 
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000000-00-0 ..... AEA INVESTORS FUND VIII LP ..................... NEW YORK ........................... ......... NY......... CAPITAL DISTRIBUTION ........................ ....05/22/2024 ... ....09/24/2024 ... ............ 535 ...............0 ...............0 ...............0 ...............0 ...............0 ...............0 ............ 535 ............ 535 ...............0 ...............0 ...............0 ...............0 
000000-00-0 ..... AEA MEZZANINE FUND IV LP ........................ NEW YORK ........................... ......... NY......... CAPITAL DISTRIBUTION ........................ ....07/23/2018 ... ....07/03/2024 ... ....... 285,538 ...............0 ...............0 ...............0 ...............0 ...............0 ...............0 ....... 351,850 ........ 13,090 ...............0 ...............0 ...............0 .......338,760 
000000-00-0 ..... AFFINITY ASIA PACI FUND IV LP ................. SINGAPORE .......................... .........SGP........ CAPITAL DISTRIBUTION ........................ ....03/20/2013 ... ....08/27/2024 ... .......181,843 ...............0 ...............0 ...............0 ...............0 ...............0 ...............0 ....... 238,989 ...............0 ...............0 ...............0 ...............0 ....... 238,989 
000000-00-0 ..... AFFINITY ASIA PACIFIC FD V LP ................. HONG KONG .......................... .........CHN........ CAPITAL DISTRIBUTION ........................ ....12/10/2018 ... ....07/17/2024 ... ........ 10,466 ...............0 ...............0 ...............0 ...............0 ...............0 ...............0 ........ 12,049 ...............0 ...............0 ...............0 ...............0 ........ 12,049 
000000-00-0 ..... AMERICAN INDUSTRIAL CAP VII LP ................ NEW YORK ........................... ......... NY......... CAPITAL DISTRIBUTION ........................ ....10/22/2019 ... ....09/30/2024 ... ........ 47,717 ...............0 ...............0 ...............0 ...............0 ...............0 ...............0 ........ 56,480 ...............0 ...............0 ...............0 ...............0 ........ 56,480 
000000-00-0 ..... AMERICAN SECURITIES  VII LP .................... NEW YORK ........................... ......... NY......... CAPITAL DISTRIBUTION ........................ ....12/10/2014 ... ....09/13/2024 ... ........ 47,356 ...............0 ...............0 ...............0 ...............0 ...............0 ...............0 ........ 47,356 ........ 47,356 ...............0 ...............0 ...............0 ...............0 
000000-00-0 ..... AMERICAN SECURITIES  VIII LP ................... NEW YORK ........................... ......... NY......... CAPITAL DISTRIBUTION ........................ ....03/15/2019 ... ....07/08/2024 ... .... 2,126,374 ...............0 ...............0 ...............0 ...............0 ...............0 ...............0 .... 2,374,745 ...............0 ...............0 ...............0 ...............0 .... 2,374,745 

000000-00-0 ..... ANDREESSENHOROWITZ LSV FD I LP ................ MENLO PARK ........................ ......... CA......... CAPITAL DISTRIBUTION ........................ ....05/07/2019 ... ....09/10/2024 ... ....... 190,546 ...............0 ...............0 ...............0 ...............0 ...............0 ...............0 ....... 225,999 ...............0 ...............0 ...............0 ...............0 ....... 225,999 
000000-00-0 ..... APOLLO INVESTMENT FUND X LP .................... NEW YORK ........................... ......... NY......... CAPITAL DISTRIBUTION ........................ ....08/14/2023 ... ....09/23/2024 ... .......117,468 ...............0 ...............0 ...............0 ...............0 ...............0 ...............0 .......147,141 ...............0 ...............0 ...............0 ...............0 .......147,141 
000000-00-0 ..... ARLINGTON CAPITAL  IV LP ........................ CHEVY CHASE ....................... ......... MD......... CAPITAL DISTRIBUTION ........................ ....07/28/2016 ... ....07/31/2024 ... ....... 355,609 ...............0 ...............0 ...............0 ...............0 ...............0 ...............0 ....... 360,143 ...............0 ...............0 ...............0 ...............0 ....... 360,143 
000000-00-0 ..... ARSENAL CAPITAL   IV LP ......................... NEW YORK ........................... ......... NY......... CAPITAL DISTRIBUTION ........................ ....09/03/2015 ... ....07/01/2024 ... ....... 473,972 ...............0 ...............0 ...............0 ...............0 ...............0 ...............0 ....... 569,021 ....... 525,662 ...............0 ...............0 ...............0 ........ 43,216 
000000-00-0 ..... ASTIRA CAPITAL PARTNERS FUND I ................ CAMBRIDGE .......................... ......... MA......... NEGATIVE BOOK VALUE ADJUSTMENT .......... ....04/26/2024 ... ....09/30/2024 ... ...............0 ...............0 ...............0 ...............0 ...............0 ...............0 ...............0 ...............0 ........ (7,427) ...............0 ...............0 ...............0 ...............0 
000000-00-0 ..... ASTORG VI SLP ...................................... PARIS ............................... .........FRA........ CAPITAL DISTRIBUTION ........................ ....09/25/2015 ... ....08/06/2024 ... ....... 538,465 ...............0 ...............0 ...............0 ...............0 ...............0 ..........8,904 ....... 563,743 ....... 481,591 ........ (8,904) ...............0 ........ (8,904) ........ 73,248 
000000-00-0 ..... AUDAX DIR LENDING SOLN FD LP ................... NEW YORK ........................... ......... NY......... CAPITAL DISTRIBUTION ........................ ....10/26/2018 ... ....08/22/2024 ... .... 1,369,547 ...............0 ...............0 ...............0 ...............0 ...............0 ...............0 .... 1,538,178 ...............0 ...............0 ...............0 ...............0 .... 1,538,178 
000000-00-0 ..... AUDAX PRIVATE EQUITY FUND VI ................... BOSTON .............................. ......... MA......... CAPITAL DISTRIBUTION ........................ ....08/21/2019 ... ....09/19/2024 ... .... 2,151,926 ...............0 ...............0 ...............0 ...............0 ...............0 ...............0 .... 2,151,926 ...............0 ...............0 ...............0 ...............0 .... 2,151,926 

000000-00-0 ..... BALANCE POINT CAP PARTNERS V ................... WESTPORT ........................... ......... CT......... CAPITAL DISTRIBUTION ........................ ....06/29/2021 ... ....08/13/2024 ... ....... 360,853 ...............0 ...............0 ...............0 ...............0 ...............0 ...............0 ....... 389,836 ...............0 ...............0 ...............0 ...............0 ....... 389,836 
000000-00-0 ..... BATTERY VENTURES X LP ............................ WALTHAM ............................ ......... MA......... CAPITAL DISTRIBUTION ........................ ....02/07/2013 ... ....09/06/2024 ... .......162,461 ...............0 ...............0 ...............0 ...............0 ...............0 ...............0 .......162,461 .......162,461 ...............0 ...............0 ...............0 ...............0 
000000-00-0 ..... BATTERY VENTURES XIII SIDE FD ................. BOSTON .............................. ......... MA......... CAPITAL DISTRIBUTION ........................ ....04/27/2020 ... ....09/26/2024 ... ....... 396,915 ...............0 ...............0 ...............0 ...............0 ...............0 ...............0 ....... 433,312 ...............0 ...............0 ...............0 ...............0 ....... 433,312 
000000-00-0 ..... BATTERY VENTURES XIII, LP ...................... BOSTON .............................. ......... MA......... CAPITAL DISTRIBUTION ........................ ....04/27/2020 ... ....09/26/2024 ... .......357,806 ...............0 ...............0 ...............0 ...............0 ...............0 ...............0 ....... 367,491 ...............0 ...............0 ...............0 ...............0 ....... 367,491 
000000-00-0 ..... BAYVIEW MSR OPPORT DOMESTIC LP ................ CORAL GABLES ...................... ......... FL......... CAPITAL DISTRIBUTION ........................ ....05/05/2014 ... ....07/17/2024 ... ........ 97,384 ...............0 ...............0 ...............0 ...............0 ...............0 ...............0 ....... 103,379 ...............0 ...............0 ...............0 ...............0 ....... 103,379 
000000-00-0 ..... BAYVIEW OPPORT DOMESTIC V LP ................... NEW YORK ........................... ......... NY......... CAPITAL DISTRIBUTION ........................ ....02/01/2017 ... ....08/08/2024 ... ....... 143,642 ...............0 ...............0 ...............0 ...............0 ...............0 ...............0 ....... 150,845 ...............0 ...............0 ...............0 ...............0 ....... 150,845 
000000-00-0 ..... BC EUROPEAN CAPITAL IX L.P. .................... ST. PETER PORT ................... .........GBR........ CAPITAL DISTRIBUTION ........................ ....11/23/2010 ... ....08/23/2024 ... ....... 319,864 ...............0 ...............0 ...............0 ...............0 ...............0 ........ 14,729 ....... 354,290 ....... 339,561 ....... (14,729) ...............0 ....... (14,729) ...............0 
000000-00-0 ..... BDC III L.P. ....................................... LONDON .............................. .........GBR........ CAPITAL DISTRIBUTION ........................ ....04/25/2016 ... ....09/30/2024 ... .... 3,377,928 ...............0 ...............0 ...............0 ...............0 ...............0 ......(210,688) .... 4,115,658 ....... 249,532 .......210,688 ...............0 .......210,688 .... 4,076,815 
000000-00-0 ..... BDCM OPPORTUNITY FUND III LP ................... GREENWICH .......................... ......... CT......... CAPITAL DISTRIBUTION ........................ ....11/06/2009 ... ....08/13/2024 ... .... 1,149,441 ...............0 ...............0 ...............0 ...............0 ...............0 ...............0 .... 1,238,378 ...............0 ...............0 ...............0 ...............0 .... 1,238,378 
000000-00-0 ..... BDCM OPPORTUNITY FUND IV LP .................... GREENWICH .......................... ......... CT......... CAPITAL DISTRIBUTION ........................ ....02/04/2015 ... ....07/22/2024 ... ....... 288,534 ...............0 ...............0 ...............0 ...............0 ...............0 ...............0 ....... 304,991 ...............0 ...............0 ...............0 ...............0 ....... 304,991 
000000-00-0 ..... BESSEMER VENTR PTS XI INSTL LP ................ SAN FRANCISCO ..................... ......... CA......... CAPITAL DISTRIBUTION ........................ ....03/22/2021 ... ....07/19/2024 ... ......... 6,173 ...............0 ...............0 ...............0 ...............0 ...............0 ...............0 ......... 6,802 ......... 6,802 ...............0 ...............0 ...............0 ...............0 
000000-00-0 ..... BLACKROCK DLF IX ICAV-BLACKROC ................ DUBLIN .............................. .........IRL........ CAPITAL DISTRIBUTION ........................ ....06/28/2021 ... ....07/02/2024 ... .... 3,015,348 ...............0 ...............0 ...............0 ...............0 ...............0 ...............0 .... 3,311,740 .... 1,765,874 ...............0 ...............0 ...............0 .... 1,545,866 
000000-00-0 ..... BLACKSTONE CAP OPPS FD IV LP ................... NEW YORK ........................... ......... NY......... CAPITAL DISTRIBUTION ........................ ....03/15/2021 ... ....07/26/2024 ... ....... 928,272 ...............0 ...............0 ...............0 ...............0 ...............0 ...............0 .... 1,255,930 ....... 363,005 ...............0 ...............0 ...............0 ....... 892,925 
000000-00-0 ..... BLACKSTONE CAPITAL  VI LP ....................... NEW YORK ........................... ......... NY......... CAPITAL DISTRIBUTION ........................ ....07/29/2008 ... ....07/25/2024 ... ....... 505,841 ...............0 ...............0 ...............0 ...............0 ...............0 ...............0 ....... 531,119 ....... 502,915 ...............0 ...............0 ...............0 ........ 28,204 
000000-00-0 ..... BLACKSTONE CAPITAL  VII LP ..................... NEW YORK ........................... ......... NY......... CAPITAL DISTRIBUTION ........................ ....04/07/2015 ... ....07/16/2024 ... ....... 920,940 ...............0 ...............0 ...............0 ...............0 ...............0 ...............0 .......982,787 ....... 540,790 ...............0 ...............0 ...............0 ....... 441,997 
000000-00-0 ..... BLACKSTONE STRAT ALLIANC II LP ................ NEW YORK ........................... ......... NY......... CAPITAL DISTRIBUTION ........................ ....11/23/2010 ... ....07/10/2024 ... ..........8,935 ...............0 ...............0 ...............0 ...............0 ...............0 ...............0 ........ 57,263 ........ 51,868 ...............0 ...............0 ...............0 ..........5,395 
000000-00-0 ..... BLUE OWL GP STAKES IV ............................ NEW YORK ........................... ......... NY......... CAPITAL DISTRIBUTION ........................ ....06/11/2018 ... ....09/19/2024 ... .......710,512 ...............0 ...............0 ...............0 ...............0 ...............0 ...............0 ....... 846,995 ............. (1) ...............0 ...............0 ...............0 ....... 846,995 
000000-00-0 ..... BLUE OWL GP STAKES V ............................. NEW YORK ........................... ......... NY......... CAPITAL DISTRIBUTION ........................ ....12/10/2020 ... ....08/02/2024 ... ....... 365,784 ...............0 ...............0 ...............0 ...............0 ...............0 ...............0 ....... 528,179 ....... 528,179 ...............0 ...............0 ...............0 ...............0 
000000-00-0 ..... BOND CAPITAL FUND I LP ........................... SAN FRANCISCO ..................... ......... CA......... CAPITAL DISTRIBUTION ........................ ....05/30/2019 ... ....08/16/2024 ... ....... 248,577 ...............0 ...............0 ...............0 ...............0 ...............0 ...............0 ....... 253,045 ...............0 ...............0 ...............0 ...............0 ....... 253,045 
000000-00-0 ..... BRENTWOOD ASSOCIATES PE V LP ................... LOS ANGELES ....................... ......... CA......... CAPITAL DISTRIBUTION ........................ ....06/12/2013 ... ....09/13/2024 ... ........ 40,703 ...............0 ...............0 ...............0 ...............0 ...............0 ...............0 ........ 43,786 ...............0 ...............0 ...............0 ...............0 ........ 43,786 
000000-00-0 ..... BRENTWOOD ASSOCIATES PE VI LP .................. LOS ANGELES ....................... ......... CA......... CAPITAL DISTRIBUTION ........................ ....12/06/2016 ... ....08/14/2024 ... ....... 204,198 ...............0 ...............0 ...............0 ...............0 ...............0 ...............0 ....... 229,897 ...............0 ...............0 ...............0 ...............0 ....... 229,897 
000000-00-0 ..... BRIDGEPOINT EUROPE VI L.P. ..................... LONDON .............................. .........GBR........ CAPITAL DISTRIBUTION ........................ ....03/28/2019 ... ....09/26/2024 ... .... 2,962,017 ...............0 ...............0 ...............0 ...............0 ...............0 ........ (6,714) .... 3,067,464 ........ 17,540 ......... 6,714 ...............0 ......... 6,714 .... 3,056,637 
000000-00-0 ..... CARLYLE PARTNERS VI LP ........................... WASHINGTON ......................... ..........DC......... CAPITAL DISTRIBUTION ........................ ....02/19/2013 ... ....07/22/2024 ... ........ 13,323 ...............0 ...............0 ...............0 ...............0 ...............0 ...............0 ........ 13,323 ........ 13,323 ...............0 ...............0 ...............0 ...............0 
000000-00-0 ..... CARLYLE PARTNERS VII L.P. ....................... WASHINGTON ......................... ..........DC......... CAPITAL DISTRIBUTION ........................ ....12/19/2018 ... ....07/19/2024 ... .... 1,121,207 ...............0 ...............0 ...............0 ...............0 ...............0 ...............0 .... 1,172,658 ...............0 ...............0 ...............0 ...............0 .... 1,172,658 
000000-00-0 ..... CHARLES RIVER  XIV LP ............................ MENLO PARK ........................ ......... CA......... CAPITAL DISTRIBUTION ........................ ....02/20/2009 ... ....09/06/2024 ... ........ 23,293 ...............0 ...............0 ...............0 ...............0 ...............0 ...............0 ........ 28,876 ........ 28,876 ...............0 ...............0 ...............0 ...............0 

000000-00-0 .....
CHARLESBANK TECHNOLOGY OPPORTUNITIES FUND LP 

........................................................ BOSTON .............................. ......... MA......... CAPITAL DISTRIBUTION ........................ ....04/05/2024 ... ....07/19/2024 ... ......... 6,720 ...............0 ...............0 ...............0 ...............0 ...............0 ...............0 ..........9,373 ..........9,373 ...............0 ...............0 ...............0 ...............0 
000000-00-0 ..... CHRYSCAPITAL VII LLC ............................. MUMBAI .............................. .........IND........ CAPITAL DISTRIBUTION ........................ ....06/10/2016 ... ....09/05/2024 ... .....2,892,452 ...............0 ...............0 ...............0 ...............0 ...............0 ...............0 .... 3,380,595 ...............0 ...............0 ...............0 ...............0 .... 3,380,595 

000000-00-0 ..... CIVC PARTNERS FUND V LP ......................... CHICAGO ............................ ......... IL......... CAPITAL DISTRIBUTION ........................ ....03/31/2017 ... ....09/30/2024 ... ........ 57,052 ...............0 ...............0 ...............0 ...............0 ...............0 ...............0 ........ 61,686 ...............0 ...............0 ...............0 ...............0 ........ 61,686 
000000-00-0 ..... COLUMBIA CAP EQUITY  V QP LP ................... ALEXANDRIA ........................ ......... VA......... CAPITAL DISTRIBUTION ........................ ....01/23/2009 ... ....08/21/2024 ... .......377,567 ...............0 ...............0 ...............0 ...............0 ...............0 ...............0 ....... 443,212 ....... 198,448 ...............0 ...............0 ...............0 ....... 244,764 
000000-00-0 ..... CORTEC GROUP FUND V LP ........................... NEW YORK ........................... ......... NY......... CAPITAL DISTRIBUTION ........................ ....12/15/2010 ... ....09/24/2024 ... ........ 32,312 ...............0 ...............0 ...............0 ...............0 ...............0 ...............0 ........ 32,580 ........ 32,580 ...............0 ...............0 ...............0 ...............0 
000000-00-0 ..... CORTEC GROUP FUND V LP ........................... NEW YORK ........................... ......... NY......... LIQUIDATION ................................... ....12/15/2010 ... ....09/27/2024 ... ...............0 ............ 440 ...............0 ...............0 ...............0 ............ 440 ...............0 ...............0 ..........1,553 ...............0 ...............0 ...............0 ........ (1,553)
000000-00-0 ..... COURT SQUARE CAPITAL  III LP ................... NEW YORK ........................... ......... NY......... CAPITAL DISTRIBUTION ........................ ....12/27/2011 ... ....07/24/2024 ... ....... 578,592 ...............0 ...............0 ...............0 ...............0 ...............0 ...............0 ....... 753,734 ...............0 ...............0 ...............0 ...............0 ....... 753,734 
000000-00-0 ..... CRESCENT MEZZANINE  VI LP ....................... LOS ANGELES ....................... ......... CA......... CAPITAL DISTRIBUTION ........................ ....12/27/2011 ... ....09/19/2024 ... ....... 744,885 ........ 35,752 ...............0 ...............0 ...............0 ........ 35,752 ...............0 ....... 799,933 .......728,009 ...............0 ...............0 ...............0 ........ 71,924 
000000-00-0 ..... CRESCENT MEZZANINE  VII LP ..................... LOS ANGELES ....................... ......... CA......... CAPITAL DISTRIBUTION ........................ ....06/28/2016 ... ....08/13/2024 ... .... 1,228,523 ...............0 ...............0 ...............0 ...............0 ...............0 ...............0 .....1,323,949 .... 1,041,281 ...............0 ...............0 ...............0 .......282,668 
000000-00-0 ..... CVC CAP  ASIA PACIFIC III LP ................... GEORGE TOWN ....................... .........CYM........ CAPITAL DISTRIBUTION ........................ ....01/17/2008 ... ....09/03/2024 ... ........ 97,710 ...............0 ...............0 ...............0 ...............0 ...............0 ...............0 ....... 105,903 ....... 105,903 ...............0 ...............0 ...............0 ...............0 
000000-00-0 ..... CVC CAP  ASIA PACIFIC IV LP .................... GEORGE TOWN ....................... .........CYM........ CAPITAL DISTRIBUTION ........................ ....05/13/2014 ... ....07/31/2024 ... .... 1,397,934 ...............0 ...............0 ...............0 ...............0 ...............0 ...............0 .... 1,482,119 .... 1,482,119 ...............0 ...............0 ...............0 ...............0 
000000-00-0 ..... CVC CAPITAL PARTNERS VI L.P. ................... LONDON .............................. .........GBR........ CAPITAL DISTRIBUTION ........................ ....06/28/2013 ... ....07/01/2024 ... ....... 227,570 ........ (6,622) ...............0 ...............0 ...............0 ........ (6,622) ........ 22,395 ....... 291,358 ........ (1,292) ....... (22,395) ...............0 ....... (22,395) ....... 270,255 
000000-00-0 ..... CVC CAPITAL PARTNERS VII L.P. ................. LONDON .............................. .........GBR........ CAPITAL DISTRIBUTION ........................ ....12/05/2018 ... ....07/16/2024 ... .... 7,622,180 ...............0 ...............0 ...............0 ...............0 ...............0 ....... 145,014 .... 8,184,062 ......(107,004) ......(145,014) ...............0 ......(145,014) .... 8,146,052 
000000-00-0 ..... ENCAP ENERGY CAPITAL  VIII LP ................. HOUSTON ............................. ......... TX......... CAPITAL DISTRIBUTION ........................ ....12/15/2010 ... ....08/20/2024 ... ....... 279,172 ...............0 ...............0 ...............0 ...............0 ...............0 ...............0 ....... 284,458 ....... 284,458 ...............0 ...............0 ...............0 ...............0 
000000-00-0 ..... ENCAP ENERGY CAPITAL  XI LP .................... HOUSTON ............................. ......... TX......... CAPITAL DISTRIBUTION ........................ ....12/12/2016 ... ....07/11/2024 ... ....... 644,444 ...............0 ...............0 ...............0 ...............0 ...............0 ...............0 .......721,051 ...............0 ...............0 ...............0 ...............0 .......721,051 
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000000-00-0 ..... ENCAP ENERGY CAPITAL FUND X LP ................ HOUSTON ............................. ......... TX......... CAPITAL DISTRIBUTION ........................ ....02/05/2015 ... ....07/12/2024 ... ........ 80,035 ...............0 ...............0 ...............0 ...............0 ...............0 ...............0 ........ 86,390 ...............0 ...............0 ...............0 ...............0 ........ 86,390 
000000-00-0 ..... ENCAP ENERGY CAPITAL IX ......................... HOUSTON ............................. ......... TX......... CAPITAL DISTRIBUTION ........................ ....01/04/2013 ... ....07/10/2024 ... ........ 15,853 ...............0 ...............0 ...............0 ...............0 ...............0 ...............0 ........ 19,912 ...............0 ...............0 ...............0 ...............0 ........ 19,912 
000000-00-0 ..... EPIC FUND I-B SLP ................................. LUXEMBURG .......................... .........LUX........ CAPITAL DISTRIBUTION ........................ ....05/19/2021 ... ....07/04/2024 ... ............. 10 ...............0 ...............0 ...............0 ...............0 ...............0 ...............1 ............. 13 ...............0 ............. (1) ...............0 ............. (1) ............. 12 

000000-00-0 ..... EQUISTONE EUROPE FUND V LP ...................... LONDON .............................. .........GBR........ CAPITAL DISTRIBUTION ........................ ....01/22/2015 ... ....07/11/2024 ... .... 1,255,681 ...............0 ...............0 ...............0 ...............0 ...............0 ........ 77,153 .... 1,435,615 .... 1,358,462 .......(77,153) ...............0 .......(77,153) ...............0 
000000-00-0 ..... EQUISTONE EUROPE FUND VI LP .................... LONDON .............................. .........GBR........ CAPITAL DISTRIBUTION ........................ ....07/09/2018 ... ....09/13/2024 ... .... 1,368,811 ...............0 ...............0 ...............0 ...............0 ...............0 .......(11,364) .... 1,612,922 .... 1,097,973 ........ 11,364 ...............0 ........ 11,364 ....... 526,315 
000000-00-0 ..... EQUISTONE PTNRS EUR FD IV B LP ................ LONDON .............................. .........GBR........ CAPITAL DISTRIBUTION ........................ ....11/14/2011 ... ....08/22/2024 ... .......741,077 ...............0 ...............0 ...............0 ...............0 ...............0 ........ 63,194 ....... 805,341 ....... 742,148 ....... (63,194) ...............0 ....... (63,194) ...............0 
000000-00-0 ..... FRANCISCO PARTNERS AGILITY II .................. SAN FRANCISCO ..................... ......... CA......... CAPITAL DISTRIBUTION ........................ ....09/17/2020 ... ....07/10/2024 ... .... 1,165,553 ...............0 ...............0 ...............0 ...............0 ...............0 ...............0 .... 1,342,750 ...............0 ...............0 ...............0 ...............0 .... 1,342,750 

000000-00-0 ..... FRANCISCO PARTNERS IV LP ........................ SAN FRANCISCO ..................... ......... CA......... CAPITAL DISTRIBUTION ........................ ....12/08/2014 ... ....09/05/2024 ... .....3,427,295 ...............0 ...............0 ...............0 ...............0 ...............0 ...............0 .... 3,638,064 .... 2,843,303 ...............0 ...............0 ...............0 .......794,761 
000000-00-0 ..... FRANCISCO PARTNERS V LP ......................... SAN FRANCISCO ..................... ......... CA......... CAPITAL DISTRIBUTION ........................ ....05/29/2018 ... ....07/05/2024 ... .... 3,700,019 ...............0 ...............0 ...............0 ...............0 ...............0 ...............0 .... 3,975,109 ...............0 ...............0 ...............0 ...............0 .... 3,975,109 

000000-00-0 ..... FRANCISCO PARTNERS VI L.P. ...................... MENLO PARK ........................ ......... CA......... CAPITAL DISTRIBUTION ........................ ....01/26/2021 ... ....07/29/2024 ... ....... 243,675 ...............0 ...............0 ...............0 ...............0 ...............0 ...............0 ....... 253,157 ...............0 ...............0 ...............0 ...............0 ....... 253,157 
000000-00-0 ..... GLOBAL INFRASTRUCTURE PT II LP ................ NEW YORK ........................... ......... NY......... CAPITAL DISTRIBUTION ........................ ....09/15/2011 ... ....07/10/2024 ... .... 3,142,219 ...............0 ...............0 ...............0 ...............0 ...............0 ...............0 .... 3,651,874 .... 2,716,441 ...............0 ...............0 ...............0 ....... 935,433 
000000-00-0 ..... GLOBAL INFRASTRUCTURE PT IV LP ................ NEW YORK ........................... ......... NY......... CAPITAL DISTRIBUTION ........................ ....10/10/2019 ... ....08/08/2024 ... ....... 193,789 ...............0 ...............0 ...............0 ...............0 ...............0 ...............0 ....... 210,534 ...............0 ...............0 ...............0 ...............0 ....... 210,534 
000000-00-0 ..... GREAT HILL EQUITY  VI LP ........................ BOSTON .............................. ......... MA......... CAPITAL DISTRIBUTION ........................ ....01/15/2017 ... ....08/29/2024 ... .... 1,161,218 ...............0 ...............0 ...............0 ...............0 ...............0 ...............0 .... 1,214,745 ...............0 ...............0 ...............0 ...............0 .... 1,214,745 

000000-00-0 ..... GREAT HILL EQUITY PARTNERS VII ................ BOSTON .............................. ......... MA......... CAPITAL DISTRIBUTION ........................ ....12/18/2020 ... ....08/30/2024 ... .....2,055,259 ...............0 ...............0 ...............0 ...............0 ...............0 ...............0 .... 2,216,222 .......804,120 ...............0 ...............0 ...............0 .... 1,412,102 
000000-00-0 ..... GREEN EQUITY INVESTORS CF L.P. ................ LOS ANGELES ....................... ......... CA......... CAPITAL DISTRIBUTION ........................ ....04/29/2021 ... ....08/07/2024 ... .......653,078 ...............0 ...............0 ...............0 ...............0 ...............0 ...............0 .......706,497 ...............0 ...............0 ...............0 ...............0 .......706,497 
000000-00-0 ..... GREEN EQUITY INVESTORS VI LP ................... LOS ANGELES ....................... ......... CA......... CAPITAL DISTRIBUTION ........................ ....10/18/2011 ... ....07/09/2024 ... ....... 392,579 ...............0 ...............0 ...............0 ...............0 ...............0 ...............0 ....... 460,291 ...............0 ...............0 ...............0 ...............0 ....... 460,291 
000000-00-0 ..... GREEN EQUITY INVESTORS VII LP ................. LOS ANGELES ....................... ......... CA......... CAPITAL DISTRIBUTION ........................ ....02/16/2016 ... ....08/02/2024 ... ....... 250,988 ...............0 ...............0 ...............0 ...............0 ...............0 ...............0 .......287,910 .......287,910 ...............0 ...............0 ...............0 ...............0 
000000-00-0 ..... GRYPHON PARTNERS V L.P. ......................... SAN FRANCISCO ..................... ......... CA......... CAPITAL DISTRIBUTION ........................ ....08/29/2018 ... ....09/11/2024 ... .... 4,343,050 ...............0 ...............0 ...............0 ...............0 ...............0 ...............0 .... 4,468,911 ...............0 ...............0 ...............0 ...............0 .... 4,468,911 
000000-00-0 ..... GSO CAP OPPORTUNITIES III LP ................... NEW YORK ........................... ......... NY......... CAPITAL DISTRIBUTION ........................ ....04/26/2016 ... ....08/05/2024 ... .......148,730 ...............0 ...............0 ...............0 ...............0 ...............0 ...............0 .......177,311 ........ 84,131 ...............0 ...............0 ...............0 ........ 93,180 
000000-00-0 ..... GSO CAP OPPS FD III CO-INV LP .................. NEW YORK ........................... ......... NY......... CAPITAL DISTRIBUTION ........................ ....01/09/2020 ... ....09/24/2024 ... ..........9,895 ...............0 ...............0 ...............0 ...............0 ...............0 ...............0 ..........9,895 ..........9,895 ...............0 ...............0 ...............0 ...............0 
000000-00-0 ..... GSO SPECIAL SITUATIONS FUND LP ................ NEW YORK ........................... ......... NY......... CAPITAL DISTRIBUTION ........................ ....09/01/2006 ... ....07/01/2024 ... ........ 44,061 ...............0 ...............0 ...............0 ...............0 ...............0 ...............0 ........ 46,065 ........ 46,065 ...............0 ...............0 ...............0 ...............0 
000000-00-0 ..... HAMILTON LANE SECONDARY FD V ................... BALA CYNWYD ....................... ......... PA......... CAPITAL DISTRIBUTION ........................ ....05/21/2024 ... ....07/30/2024 ... .... 1,974,847 ...............0 ...............0 ...............0 ...............0 ...............0 ...............0 .... 2,284,515 ...............0 ...............0 ...............0 ...............0 .... 2,284,515 

000000-00-0 ..... HARVEST PARTNERS VI LP ........................... NEW YORK ........................... ......... NY......... CAPITAL DISTRIBUTION ........................ ....10/05/2011 ... ....07/19/2024 ... ..........8,999 ...............0 ...............0 ...............0 ...............0 ...............0 ...............0 ..........8,999 ..........8,999 ...............0 ...............0 ...............0 ...............0 
000000-00-0 ..... HARVEST PARTNERS VIII L.P. ..................... NEW YORK ........................... ......... NY......... CAPITAL DISTRIBUTION ........................ ....11/21/2019 ... ....08/20/2024 ... .... 1,375,881 ...............0 ...............0 ...............0 ...............0 ...............0 ...............0 .... 1,440,211 .... 1,440,211 ...............0 ...............0 ...............0 ...............0 
000000-00-0 ..... HG CAPITAL 8 D L.P. .............................. LONDON .............................. .........GBR........ CAPITAL DISTRIBUTION ........................ ....04/03/2018 ... ....07/17/2024 ... ........ 73,886 ...............0 ...............0 ...............0 ...............0 ...............0 ...........(919) ........ 78,272 ..........2,430 ............ 919 ...............0 ............ 919 ........ 76,762 
000000-00-0 ..... HONGSHAN CAPITAL GROWTH 2010 F ................ MENLO PARK ........................ ......... CA......... CAPITAL DISTRIBUTION ........................ ....03/25/2010 ... ....08/22/2024 ... ....... 347,890 ...............0 ...............0 ...............0 ...............0 ...............0 ...............0 ....... 372,496 ....... 372,496 ...............0 ...............0 ...............0 ...............0 
000000-00-0 ..... HPS STRATEGIC INV PTNRS V LP ................... NEW YORK ........................... ......... NY......... CAPITAL DISTRIBUTION ........................ ....08/04/2022 ... ....08/29/2024 ... ........ 62,698 ...............0 ...............0 ...............0 ...............0 ...............0 ...............0 ........ 91,042 ...............0 ...............0 ...............0 ...............0 ........ 91,042 
000000-00-0 ..... ICG N AMERICAN PVT DEBT II LP ................. NEW YORK ........................... ......... NY......... CAPITAL DISTRIBUTION ........................ ....02/25/2019 ... ....07/16/2024 ... .... 2,875,906 ...............0 ...............0 ...............0 ...............0 ...............0 ...............0 .... 3,076,642 .....2,733,959 ...............0 ...............0 ...............0 ....... 342,683 
000000-00-0 ..... ICG N AMERICAN PVT DEBT LP ..................... NEW YORK ........................... ......... NY......... CAPITAL DISTRIBUTION ........................ ....08/22/2014 ... ....08/20/2024 ... ....... 994,175 ...............0 ...............0 ...............0 ...............0 ...............0 ...............0 .... 1,039,355 .......866,689 ...............0 ...............0 ...............0 .......172,666 
000000-00-0 ..... KING STREET CAPITAL LP .......................... NEW YORK ........................... ......... NY......... CAPITAL DISTRIBUTION ........................ ....06/01/2008 ... ....09/11/2024 ... ........ 55,839 ...............0 ...............0 ...............0 ...............0 ...............0 ...............0 ........ 57,252 ........ 57,252 ...............0 ...............0 ...............0 ...............0 
000000-00-0 ..... L CATTERTON IX L.P. .............................. GREENWICH .......................... ......... CT......... CAPITAL DISTRIBUTION ........................ ....04/14/2021 ... ....08/06/2024 ... ....... 990,565 ...............0 ...............0 ...............0 ...............0 ...............0 ...............0 .... 1,018,694 ...............0 ...............0 ...............0 ...............0 .... 1,018,694 
000000-00-0 ..... LANDMARK EQU PARTNERS XVI LP ................... SIMSBURY ........................... ......... CT......... CAPITAL DISTRIBUTION ........................ ....12/07/2018 ... ....09/30/2024 ... ....... 144,059 ...............0 ...............0 ...............0 ...............0 ...............0 ...............0 .......151,467 .......151,467 ...............0 ...............0 ...............0 ...............0 
000000-00-0 ..... LANDMARK EQUITY  XIV LP ......................... SIMSBURY ........................... ......... CT......... CAPITAL DISTRIBUTION ........................ ....12/19/2008 ... ....07/22/2024 ... ........ 51,561 ...............0 ...............0 ...............0 ...............0 ...............0 ...............0 ........ 52,808 ........ 52,808 ...............0 ...............0 ...............0 ...............0 
000000-00-0 ..... LINZOR CAPITAL PARTNERS II LP .................. SANTIAGO ........................... .........CHL........ CAPITAL DISTRIBUTION ........................ ....07/23/2010 ... ....09/18/2024 ... ....... 728,225 ...............0 ...............0 ...............0 ...............0 ...............0 ...............0 .......736,874 .......114,683 ...............0 ...............0 ...............0 ....... 622,191 
000000-00-0 ..... MARANON MEZZANINE FUND II LP ................... CHICAGO ............................ ......... IL......... CAPITAL DISTRIBUTION ........................ ....04/30/2013 ... ....08/30/2024 ... ........ 10,466 ...............0 ...............0 ...............0 ...............0 ...............0 ...............0 ........ 11,538 ...............0 ...............0 ...............0 ...............0 ........ 11,538 
000000-00-0 ..... MENLO VENTURES IX LP ............................. MENLO PARK ........................ ......... CA......... LIQUIDATION ................................... ....07/10/2000 ... ....09/01/2024 ... ...............0 ........ 58,278 ...............0 ...............0 ...............0 ........ 58,278 ...............0 ...............0 ........ 58,278 ...............0 ...............0 ...............0 .......(58,278)
000000-00-0 ..... METLIFE MID MKT PVT DBT FD LP ................. WHIPPANY ........................... ..........NJ......... CAPITAL DISTRIBUTION ........................ ....07/24/2018 ... ....07/19/2024 ... ... 18,023,640 ...............0 ...............0 ...............0 ...............0 ...............0 ...............0 ... 19,558,826 ... 16,925,944 ...............0 ...............0 ...............0 .... 2,632,882 

000000-00-0 ..... METLIFE MID MRKT PVT DBT II LP ................ NEW YORK ........................... ......... NY......... CAPITAL DISTRIBUTION ........................ ....08/30/2022 ... ....08/16/2024 ... .......201,789 ...............0 ...............0 ...............0 ...............0 ...............0 ...............0 ....... 279,647 ....... 121,929 ...............0 ...............0 ...............0 .......157,718 
000000-00-0 ..... MIDDLEGROUND MOBILITY OPPFD LP ................ LEXINGTON .......................... ......... KY......... CAPITAL DISTRIBUTION ........................ ....08/09/2021 ... ....08/29/2024 ... .......779,077 ...............0 ...............0 ...............0 ...............0 ...............0 ...............0 ....... 784,313 ....... 397,428 ...............0 ...............0 ...............0 .......386,885 
000000-00-0 ..... MIDDLEGROUND PARTNERS II L.P. .................. LEXINGTON .......................... ......... KY......... CAPITAL DISTRIBUTION ........................ ....11/15/2021 ... ....09/16/2024 ... ........ 10,947 ...............0 ...............0 ...............0 ...............0 ...............0 ...............0 ........ 12,587 ...............0 ...............0 ...............0 ...............0 ........ 12,587 
000000-00-0 ..... NAUTIC PARTNERS IX LP ............................ PROVIDENCE ......................... ......... RI......... CAPITAL DISTRIBUTION ........................ ....02/21/2020 ... ....07/18/2024 ... ....... 556,535 ...............0 ...............0 ...............0 ...............0 ...............0 ...............0 .......620,658 ...............0 ...............0 ...............0 ...............0 .......620,658 
000000-00-0 ..... NB CROSSROADS PRV MRKT ACCESS .................. NEW YORK ........................... ......... NY......... CAPITAL DISTRIBUTION ........................ ....01/12/2021 ... ....09/27/2024 ... ....... 339,295 ...............0 ...............0 ...............0 ...............0 ...............0 ...............0 ....... 356,958 ...............0 ...............0 ...............0 ...............0 ....... 356,958 
000000-00-0 ..... NB LIGHT AGGREGATOR LP .......................... NEW YORK ........................... ......... NY......... CAPITAL DISTRIBUTION ........................ ....09/29/2021 ... ....09/26/2024 ... ....... 702,930 ...............0 ...............0 ...............0 ...............0 ...............0 ...............0 .......720,000 ...............0 ...............0 ...............0 ...............0 .......720,000 
000000-00-0 ..... NB MEMORIAL LP ..................................... NEW YORK ........................... ......... NY......... CAPITAL DISTRIBUTION ........................ ....12/31/2021 ... ....07/18/2024 ... ........ 18,931 ...............0 ...............0 ...............0 ...............0 ...............0 ...............0 ........ 19,267 ...............0 ...............0 ...............0 ...............0 ........ 19,267 
000000-00-0 ..... NEW ENTERPRISE ASSOC 14 LP ...................... MENLO PARK ........................ ......... CA......... CAPITAL DISTRIBUTION ........................ ....04/11/2012 ... ....07/30/2024 ... .......466,046 ...............0 ...............0 ...............0 ...............0 ...............0 ...............0 .......466,046 ...............0 ...............0 ...............0 ...............0 .......466,046 
000000-00-0 ..... NEW ENTERPRISE ASSOC 16 LP ..................... MENLO PARK ........................ ......... CA......... CAPITAL DISTRIBUTION ........................ ....04/05/2017 ... ....07/30/2024 ... ....... 485,981 ...............0 ...............0 ...............0 ...............0 ...............0 ...............0 ....... 544,415 ...............0 ...............0 ...............0 ...............0 ....... 544,415 
000000-00-0 ..... NEW ENTERPRISE ASSOCIATES 17LP ................ MENLO PARK ........................ ......... CA......... CAPITAL DISTRIBUTION ........................ ....07/19/2019 ... ....07/30/2024 ... ........ 99,121 ...............0 ...............0 ...............0 ...............0 ...............0 ...............0 .......107,240 ...............0 ...............0 ...............0 ...............0 .......107,240 
000000-00-0 ..... NEWVIEW CAPITAL FUND I LP ....................... SAN FRANCISCO ..................... ......... CA......... CAPITAL DISTRIBUTION ........................ ....11/20/2018 ... ....08/16/2024 ... .......608,208 ...............0 ...............0 ...............0 ...............0 ...............0 ...............0 ....... 636,129 ....... 636,129 ...............0 ...............0 ...............0 ...............0 
000000-00-0 ..... NEXUS SPECIAL SITUATIONS II LP ................ MENLO PARK ........................ ......... CA......... CAPITAL DISTRIBUTION ........................ ....09/10/2021 ... ....07/15/2024 ... ....... 976,379 ...............0 ...............0 ...............0 ...............0 ...............0 ...............0 ....... 995,256 ....... 375,427 ...............0 ...............0 ...............0 ....... 619,829 
000000-00-0 ..... NORTH HAVEN CREDIT PTNRS III ................... NEW YORK ........................... ......... NY......... CAPITAL DISTRIBUTION ........................ ....08/19/2021 ... ....07/31/2024 ... .... 2,520,704 ...............0 ...............0 ...............0 ...............0 ...............0 ...............0 .... 2,720,984 .... 1,498,029 ...............0 ...............0 ...............0 .....1,222,955 
000000-00-0 ..... OAKTREE OPPORTUNITIES  IX LP ................... LOS ANGELES ....................... ......... CA......... CAPITAL DISTRIBUTION ........................ ....05/16/2012 ... ....08/28/2024 ... ........ 94,738 ...............0 ...............0 ...............0 ...............0 ...............0 ...............0 .......100,000 ...............0 ...............0 ...............0 ...............0 .......100,000 
000000-00-0 ..... OAKTREE OPPORTUNITIES FD XI LP ................ LOS ANGELES ....................... ......... CA......... CAPITAL DISTRIBUTION ........................ ....08/21/2020 ... ....07/29/2024 ... .... 1,593,794 ...............0 ...............0 ...............0 ...............0 ...............0 ...............0 .... 1,663,654 ...............0 ...............0 ...............0 ...............0 .... 1,663,654 
000000-00-0 ..... OAKTREE OPPORTUNITIES XB LP .................... LOS ANGELES ....................... ......... CA......... CAPITAL DISTRIBUTION ........................ ....06/18/2018 ... ....07/23/2024 ... .... 1,210,305 ...............0 ...............0 ...............0 ...............0 ...............0 ...............0 .... 1,246,696 ...............0 ...............0 ...............0 ...............0 .... 1,246,696 
000000-00-0 ..... OAKTREE OPPS FD VIII-B LP ....................... LOS ANGELES ....................... ......... CA......... CAPITAL DISTRIBUTION ........................ ....12/24/2009 ... ....08/20/2024 ... ....... 103,521 ...............0 ...............0 ...............0 ...............0 ...............0 ...............0 .......113,900 ...............0 ...............0 ...............0 ...............0 .......113,900 
000000-00-0 ..... ODYSSEY INVESTMENT   V LP ....................... NEW YORK ........................... ......... NY......... CAPITAL DISTRIBUTION ........................ ....06/24/2014 ... ....08/21/2024 ... .... 1,078,682 ...............0 ...............0 ...............0 ...............0 ...............0 ...............0 .... 1,221,344 ....... 103,993 ...............0 ...............0 ...............0 .... 1,117,351 
000000-00-0 ..... OLYMPUS GROWTH FUND VII L.P. ................... STAMFORD ........................... ......... CT......... CAPITAL DISTRIBUTION ........................ ....01/15/2019 ... ....07/19/2024 ... ...11,838,701 ...............0 ...............0 ...............0 ...............0 ...............0 ...............0 ... 12,370,835 ...............0 ...............0 ...............0 ...............0 ... 12,370,835 
000000-00-0 ..... PA DIRECT CREDIT OPPORT II LP .................. DARIEN .............................. ......... CT......... CAPITAL DISTRIBUTION ........................ ....10/04/2016 ... ....07/15/2024 ... ........ 12,990 ...............0 ...............0 ...............0 ...............0 ...............0 ...............0 ........ 13,761 ...............0 ...............0 ...............0 ...............0 ........ 13,761 
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000000-00-0 ..... PAI EUROPE VII-1 S.L.P. ......................... PARIS ............................... .........FRA........ CAPITAL DISTRIBUTION ........................ ....09/23/2019 ... ....07/31/2024 ... ........ 20,539 ...............0 ...............0 ...............0 ...............0 ...............0 ............ 629 ........ 22,432 ........ (1,339) ...........(629) ...............0 ...........(629) ........ 23,141 
000000-00-0 ..... PAI EUROPE VII-1 SCSP LP ........................ PARIS ............................... .........FRA........ CAPITAL DISTRIBUTION ........................ ....09/23/2019 ... ....07/24/2024 ... ....... 518,969 ...............0 ...............0 ...............0 ...............0 ...............0 ........ 15,390 .......541,610 ..........2,820 ....... (15,390) ...............0 ....... (15,390) ....... 523,399 
000000-00-0 ..... PARTNERS GRP ASIA PAC 2007 LP .................. CHANNEL ISLANDS .................. .........GBR........ CAPITAL DISTRIBUTION ........................ ....05/31/2007 ... ....09/10/2024 ... .......165,851 ...............0 ...............0 ...............0 ...............0 ...............0 ...............0 .......182,388 .......182,388 ...............0 ...............0 ...............0 ...............0 
000000-00-0 ..... PERMIRA V LP ....................................... LONDON .............................. .........GBR........ CAPITAL DISTRIBUTION ........................ ....04/24/2013 ... ....07/05/2024 ... .......101,738 ...............0 ...............0 ...............0 ...............0 ...............0 ......... 7,376 .......147,709 ........ 99,603 ........ (7,376) ...............0 ........ (7,376) ........ 40,730 
000000-00-0 ..... PERMIRA VII L.P. .................................. LONDON .............................. .........GBR........ CAPITAL DISTRIBUTION ........................ ....02/05/2020 ... ....09/12/2024 ... ........ 89,455 ...............0 ...............0 ...............0 ...............0 ...............0 ......... 1,511 ........ 98,700 ........ (6,297) ........ (1,511) ...............0 ........ (1,511) .......103,486 
000000-00-0 ..... POLISH ENTERPRISE FUND VII LP .................. WARSAW .............................. .........POL........ CAPITAL DISTRIBUTION ........................ ....05/17/2012 ... ....09/04/2024 ... ....... 134,840 ...............0 ...............0 ...............0 ...............0 ...............0 ........ (1,553) .......136,727 ........ 49,470 ..........1,553 ...............0 ..........1,553 ........ 88,811 
000000-00-0 ..... PPC III LP .......................................... NEW YORK ........................... ......... NY......... CAPITAL DISTRIBUTION ........................ ....03/24/2021 ... ....08/07/2024 ... ........ 46,143 ...............0 ...............0 ...............0 ...............0 ...............0 ...............0 ........ 47,533 ...............0 ...............0 ...............0 ...............0 ........ 47,533 
000000-00-0 ..... PRIMAVERA CAPITAL FUND III LP ................. HONG KONG .......................... .........CHN........ CAPITAL DISTRIBUTION ........................ ....06/01/2018 ... ....08/01/2024 ... .......300,119 ...............0 ...............0 ...............0 ...............0 ...............0 ...............0 .......308,007 ...............0 ...............0 ...............0 ...............0 .......308,007 
000000-00-0 ..... PRIMAVERA CAPITAL GROUP II LP ................. HONG KONG .......................... .........CHN........ CAPITAL DISTRIBUTION ........................ ....10/14/2014 ... ....08/27/2024 ... .... 2,117,131 ...............0 ...............0 ...............0 ...............0 ...............0 ...............0 .... 2,136,226 ....... 603,653 ...............0 ...............0 ...............0 .... 1,532,572 

000000-00-0 ..... PTNRS GRP SECONDARY 2008 SICAR ................. ST. PETER PORT ................... .........GBR........ CAPITAL DISTRIBUTION ........................ ....05/09/2008 ... ....09/27/2024 ... ........ 53,593 ...............0 ...............0 ...............0 ...............0 ...............0 ..........9,830 ........ 64,507 ........ 54,678 ........ (9,830) ...............0 ........ (9,830) ...............0 
000000-00-0 ..... PUBLIC PENSION CAPITAL LLC ..................... NEW YORK ........................... ......... NY......... CAPITAL DISTRIBUTION ........................ ....07/10/2014 ... ....07/31/2024 ... ....... 796,495 ...............0 ...............0 ...............0 ...............0 ...............0 ...............0 ....... 892,690 .......405,101 ...............0 ...............0 ...............0 ....... 487,589 
000000-00-0 ..... QUANTUM ENERGY PARTNERS V LP ................... HOUSTON ............................. ......... TX......... CAPITAL DISTRIBUTION ........................ ....09/30/2008 ... ....08/26/2024 ... ........ 31,211 ...............0 ...............0 ...............0 ...............0 ...............0 ...............0 ........ 34,583 ........ 34,583 ...............0 ...............0 ...............0 ...............0 
000000-00-0 ..... QUANTUM ENERGY PARTNERS VI LP .................. HOUSTON ............................. ......... TX......... CAPITAL DISTRIBUTION ........................ ....08/07/2014 ... ....07/03/2024 ... .... 1,062,498 ...............0 ...............0 ...............0 ...............0 ...............0 ...............0 .... 1,098,685 .... 1,098,685 ...............0 ...............0 ...............0 ...............0 
000000-00-0 ..... QUANTUM ENERGY PARTNERS VII LP ................ HOUSTON ............................. ......... TX......... CAPITAL DISTRIBUTION ........................ ....09/01/2017 ... ....09/27/2024 ... .......406,088 ...............0 ...............0 ...............0 ...............0 ...............0 ...............0 ....... 474,793 ....... 414,713 ...............0 ...............0 ...............0 ........ 60,080 
000000-00-0 ..... QUANTUM ENERGY VII CO INVT LP ................. HOUSTON ............................. ......... TX......... CAPITAL DISTRIBUTION ........................ ....09/01/2017 ... ....09/30/2024 ... ........ 90,871 ........ 16,909 ...............0 ...............0 ...............0 ........ 16,909 ...............0 ....... 123,323 ...............0 ...............0 ...............0 ...............0 ....... 123,323 
000000-00-0 ..... RIVERSTONE GLOB ENER &PWR V LP ................ NEW YORK ........................... ......... NY......... CAPITAL DISTRIBUTION ........................ ....01/12/2012 ... ....09/12/2024 ... .... 1,301,741 ...............0 ...............0 ...............0 ...............0 ...............0 ...............0 .... 1,462,709 .... 1,462,709 ...............0 ...............0 ...............0 ...............0 
000000-00-0 ..... SEQUOIA CAP US VENTURE 2010 LP ................ MENLO PARK ........................ ......... CA......... CAPITAL DISTRIBUTION ........................ ....03/25/2010 ... ....09/13/2024 ... ........ 37,710 ...............0 ...............0 ...............0 ...............0 ...............0 ...............0 ........ 48,749 ...............0 ...............0 ...............0 ...............0 ........ 48,749 
000000-00-0 ..... SIGMA PRIME PARTNERS IX LP ..................... BOSTON .............................. ......... MA......... CAPITAL DISTRIBUTION ........................ ....05/30/2011 ... ....09/11/2024 ... .... 2,043,898 ...............0 ...............0 ...............0 ...............0 ...............0 ...............0 .... 2,043,898 .... 1,556,946 ...............0 ...............0 ...............0 ....... 486,953 
000000-00-0 ..... SILVER LAKE PARTNERS III LP .................... MENLO PARK ........................ ......... CA......... CAPITAL DISTRIBUTION ........................ ....02/28/2007 ... ....07/25/2024 ... ....... 135,325 ...............0 ...............0 ...............0 ...............0 ...............0 ...............0 ....... 229,999 ...............0 ...............0 ...............0 ...............0 ....... 229,999 
000000-00-0 ..... SILVER LAKE PARTNERS IV LP ..................... MENLO PARK ........................ ......... CA......... CAPITAL DISTRIBUTION ........................ ....09/07/2012 ... ....07/25/2024 ... ........ 84,390 ...............0 ...............0 ...............0 ...............0 ...............0 ...............0 ........ 97,942 ...............0 ...............0 ...............0 ...............0 ........ 97,942 
000000-00-0 ..... SILVER LAKE PARTNERS V LP ....................... MENLO PARK ........................ ......... CA......... CAPITAL DISTRIBUTION ........................ ....06/12/2018 ... ....07/25/2024 ... ....... 358,891 ...............0 ...............0 ...............0 ...............0 ...............0 ...............0 ....... 397,253 ...............0 ...............0 ...............0 ...............0 ....... 397,253 
000000-00-0 ..... SILVER LAKE PARTNERS VI LP ..................... MENLO PARK ........................ ......... CA......... CAPITAL DISTRIBUTION ........................ ....01/06/2021 ... ....09/30/2024 ... ........ 16,617 ...............0 ...............0 ...............0 ...............0 ...............0 ...............0 ........ 19,633 ...............0 ...............0 ...............0 ...............0 ........ 19,633 
000000-00-0 ..... SOUTHERN CROSS LATIN AMERICA ................... MIAMI ............................... ......... FL......... CAPITAL DISTRIBUTION ........................ ....06/14/2021 ... ....09/16/2024 ... .......480,074 ...............0 ...............0 ...............0 ...............0 ...............0 ...............0 .......519,787 .......519,787 ...............0 ...............0 ...............0 ...............0 
000000-00-0 ..... TCW/CRESCENT MEZZANINE  V LP ................... LOS ANGELES ....................... ......... CA......... LIQUIDATION ................................... ....12/14/2007 ... ....09/11/2024 ... ...............0 ...............0 ...............0 ...............0 ...............0 ...............0 ...............0 ...............0 ........ 11,890 ...............0 ...............0 ...............0 .......(11,890)
000000-00-0 ..... THE RESOLUTE FUND IV L.P. ....................... NEW YORK ........................... ......... NY......... CAPITAL DISTRIBUTION ........................ ....12/07/2018 ... ....09/09/2024 ... .... 1,021,643 ...............0 ...............0 ...............0 ...............0 ...............0 ...............0 .... 1,133,110 ...............0 ...............0 ...............0 ...............0 .... 1,133,110 
000000-00-0 ..... THE RESOLUTE FUND V LP ........................... NEW YORK ........................... ......... NY......... CAPITAL DISTRIBUTION ........................ ....09/07/2021 ... ....07/23/2024 ... ..........4,696 ...............0 ...............0 ...............0 ...............0 ...............0 ...............0 ......... 4,786 ...............0 ...............0 ...............0 ...............0 ......... 4,786 

000000-00-0 ..... THE RESOLUTE II CONTIN. FUND ................... NEW YORK ........................... ......... NY......... CAPITAL DISTRIBUTION ........................ ....06/28/2022 ... ....08/13/2024 ... ......... 8,366 ...............0 ...............0 ...............0 ...............0 ...............0 ...............0 ..........9,433 ...............0 ...............0 ...............0 ...............0 ..........9,433 
000000-00-0 ..... THOMA BRAVO FUND XIV L.P. ....................... SAN FRANCISCO ..................... ......... CA......... CAPITAL DISTRIBUTION ........................ ....04/15/2021 ... ....09/18/2024 ... .... 1,218,832 ...............0 ...............0 ...............0 ...............0 ...............0 ...............0 .... 1,338,162 ...............0 ...............0 ...............0 ...............0 .... 1,338,162 
000000-00-0 ..... TOWER THREE PTNR FUND II LP .................... GREENWICH .......................... ......... CT......... CAPITAL DISTRIBUTION ........................ ....05/27/2014 ... ....07/10/2024 ... .......155,116 ...............0 ...............0 ...............0 ...............0 ...............0 ...............0 .......155,116 .......155,116 ...............0 ...............0 ...............0 ...............0 
000000-00-0 ..... TPG ASIA V LP ...................................... FORT WORTH ......................... ......... TX......... CAPITAL DISTRIBUTION ........................ ....12/17/2007 ... ....09/26/2024 ... ........ 39,538 ...............0 ...............0 ...............0 ...............0 ...............0 ...............0 ........ 40,135 ........ 40,135 ...............0 ...............0 ...............0 ...............0 
000000-00-0 ..... TPG ASIA VI LP ..................................... FORT WORTH ......................... ......... TX......... CAPITAL DISTRIBUTION ........................ ....02/01/2013 ... ....09/18/2024 ... .......409,700 ...............0 ...............0 ...............0 ...............0 ...............0 ...............0 ....... 410,219 ....... 410,219 ...............0 ...............0 ...............0 ...............0 
000000-00-0 ..... TRIDENT V LP ....................................... GREENWICH .......................... ......... CT......... CAPITAL DISTRIBUTION ........................ ....02/26/2010 ... ....08/02/2024 ... .... 1,309,619 ...............0 ...............0 ...............0 ...............0 ...............0 ...............0 .... 1,543,113 ....... 946,852 ...............0 ...............0 ...............0 ....... 596,261 
000000-00-0 ..... TRIDENT VII LP ..................................... GREENWICH .......................... ......... CT......... CAPITAL DISTRIBUTION ........................ ....09/12/2016 ... ....07/19/2024 ... .... 2,018,836 ...............0 ...............0 ...............0 ...............0 ...............0 ...............0 .... 2,173,967 ...............0 ...............0 ...............0 ...............0 .... 2,173,967 
000000-00-0 ..... TRIDENT VIII LP ................................... GREENWICH .......................... ......... CT......... CAPITAL DISTRIBUTION ........................ ....04/08/2020 ... ....08/12/2024 ... .......668,898 ...............0 ...............0 ...............0 ...............0 ...............0 ...............0 ....... 717,439 ...............0 ...............0 ...............0 ...............0 ....... 717,439 
000000-00-0 ..... TRIVEST FUND V LP ................................. CORAL GABLES ...................... ......... FL......... CAPITAL DISTRIBUTION ........................ ....09/17/2012 ... ....09/12/2024 ... ....... 432,242 ...............0 ...............0 ...............0 ...............0 ...............0 ...............0 ....... 492,960 ...............0 ...............0 ...............0 ...............0 ....... 492,960 
000000-00-0 ..... TRIVEST FUND VI L.P. ............................. CORAL GABLES ...................... ......... FL......... CAPITAL DISTRIBUTION ........................ ....02/08/2019 ... ....07/26/2024 ... .... 2,571,853 ...............0 ...............0 ...............0 ...............0 ...............0 ...............0 .... 2,660,450 .......176,964 ...............0 ...............0 ...............0 .... 2,483,486 

000000-00-0 ..... VISTRIA FUND V LP ................................. CHICAGO ............................ ......... IL......... CAPITAL DISTRIBUTION ........................ ....06/08/2023 ... ....09/01/2024 ... ..........1,319 ...............0 ...............0 ...............0 ...............0 ...............0 ...............0 ..........2,182 ..........2,182 ...............0 ...............0 ...............0 ...............0 
000000-00-0 ..... WAYZATA OPPORTUNITIES  III LP ................. WAYZATA ............................ ......... MN......... CAPITAL DISTRIBUTION ........................ ....09/11/2012 ... ....08/15/2024 ... ........ 38,840 ...............0 ...............0 ...............0 ...............0 ...............0 ...............0 ........ 49,730 ........ 49,730 ...............0 ...............0 ...............0 ...............0 
000000-00-0 ..... WCAS XIII L.P. ..................................... NEW YORK ........................... ......... NY......... CAPITAL DISTRIBUTION ........................ ....03/12/2019 ... ....07/15/2024 ... .... 1,908,055 ...............0 ...............0 ...............0 ...............0 ...............0 ...............0 .... 2,010,586 ...............0 ...............0 ...............0 ...............0 .... 2,010,586 
000000-00-0 ..... SLA ...................................................  ..................................... ..................... SLA ............................................. ....09/01/2024 ... ....09/30/2024 ... ...............0 ........ 25,763 ...............0 ...............0 ...............0 ........ 25,763 ............. (1) ...............0 ........ 29,766 ............. (5) ......... 4,010 ..........4,005 ........ (2,357)
1999999. Joint Venture Interests - Common Stock - Unaffiliated 141,545,456 130,520 0 0 0 130,520 136,508 153,771,096 53,465,455 (136,514) 4,010 (132,504) 100,188,975 

000000-00-0 ..... BRIGHTHOUSE RENEW HOLDING LLC .................. NEW YORK ........................... ......... NY......... CAPITAL DISTRIBUTION ........................ ....02/05/2010 ... ....07/01/2024 ... .... 1,149,357 ...............0 ...............0 ...............0 ...............0 ...............0 ...............0 .... 1,189,662 ...............0 ...............0 ...............0 ...............0 .... 1,189,662 
000000-00-0 ..... EURO TL INVESTMENTS LLC ......................... HARTFORD ........................... ......... CT......... NEGATIVE BOOK VALUE ADJUSTMENT .......... ....12/01/2004 ... ....09/30/2024 ... ...............0 ...............0 ...............0 ...............0 ...............0 ...............0 ...............0 ...............0 ...........(232) ...............0 ...............0 ...............0 ...............0 
2099999. Joint Venture Interests - Common Stock - Affiliated 1,149,357 0 0 0 0 0 0 1,189,662 (232) 0 0 0 1,189,662 

000000-00-0 ..... BLACKSTONE REPRT VI GLIC ROFR .................. NEW YORK ........................... ......... NY......... NEGATIVE BOOK VALUE ADJUSTMENT .......... ....06/30/2010 ... ....09/30/2024 ... ...............0 ...............0 ...............0 ...............0 ...............0 ...............0 ...............0 ...............0 ...........(389) ...............0 ...............0 ...............0 ...............0 
000000-00-0 ..... BROOKFIELDBRAZIL AGRILND 1 LLC ................ RIO DE JANEIRO ................... .........BRA........ CAPITAL DISTRIBUTION ........................ ....04/10/2010 ... ....08/02/2024 ... ......... 9,706 ...............0 ...............0 ...............0 ...............0 ...............0 ......... 1,021 ........ 10,727 ......... 9,706 ........ (1,021) ...............0 ........ (1,021) ...............0 
000000-00-0 ..... BROOKFIELDBRAZIL AGRILND 2 LLC ................ RIO DE JANEIRO ................... .........BRA........ CAPITAL DISTRIBUTION ........................ ....04/10/2010 ... ....08/02/2024 ... ......... 9,706 ...............0 ...............0 ...............0 ...............0 ...............0 ..........1,029 ........ 10,735 ......... 9,706 ........ (1,029) ...............0 ........ (1,029) ...............0 
000000-00-0 ..... BROOKFIELDBRAZIL AGRILND 3 LLC ................ RIO DE JANEIRO ................... .........BRA........ CAPITAL DISTRIBUTION ........................ ....04/10/2010 ... ....08/02/2024 ... ......... 9,706 ...............0 ...............0 ...............0 ...............0 ...............0 ..........1,029 ........ 10,735 ......... 9,706 ........ (1,029) ...............0 ........ (1,029) ...............0 
000000-00-0 ..... BROOKFIELDBRAZIL AGRILND 4 LLC ................ RIO DE JANEIRO ................... .........BRA........ CAPITAL DISTRIBUTION ........................ ....04/10/2010 ... ....08/02/2024 ... ......... 9,706 ...............0 ...............0 ...............0 ...............0 ...............0 ..........1,029 ........ 10,735 ......... 9,706 ........ (1,029) ...............0 ........ (1,029) ...............0 
000000-00-0 ..... METLIFE CORE PROP FUND LP ....................... MORRISTOWN ......................... ..........NJ......... CAPITAL DISTRIBUTION ........................ ....11/01/2013 ... ....08/01/2024 ... .... 2,177,605 ...............0 ...............0 ...............0 ...............0 ...............0 ...............0 .... 2,177,605 ...............0 ...............0 ...............0 ...............0 .... 2,177,605 
000000-00-0 ..... METLIFE CORE PROP FUND LP ....................... MORRISTOWN ......................... ..........NJ......... SALE ............................................ ....11/01/2013 ... ....08/06/2024 ... .... 9,711,611 ......(674,350) ...............0 ...............0 ...............0 ......(674,350) ...............0 .... 9,711,611 .... 9,711,617 ...............0 ....... 674,356 ....... 674,356 ...............0 
000000-00-0 ..... OAKLAND T12LLC/601 CITY CENTER ................ SAN FRANCISCO ..................... ......... CA......... NEGATIVE BOOK VALUE ADJUSTMENT .......... ....09/05/2007 ... ....09/30/2024 ... ...............0 ...............0 ...............0 ...............0 ...............0 ...............0 ...............0 ...............0 ..(12,702,874) ...............0 ...............0 ...............0 ...............0 
2199999. Joint Venture Interests - Real Estate - Unaffiliated 11,928,040 (674,350) 0 0 0 (674,350) 4,108 11,932,148 (2,952,822) (4,108) 674,356 670,248 2,177,605 

000000-00-0 ..... BLIC PROPERTY VENTURES LLC ..................... WILMINGTON ........................ ......... DE......... CAPITAL DISTRIBUTION ........................ ....04/08/2022 ... ....07/02/2024 ... .... 3,781,179 ...............0 ...............0 ...............0 ...............0 ...............0 ...............0 .... 3,851,151 .... 3,851,151 ...............0 ...............0 ...............0 ...............0 
2299999. Joint Venture Interests - Real Estate - Affiliated 3,781,179 0 0 0 0 0 0 3,851,151 3,851,151 0 0 0 0 
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000000-00-0 ..... ML COMMERCIAL MORTGE INC FD .................... MORRISTOWN ......................... ..........NJ......... CAPITAL DISTRIBUTION ........................ ....10/02/2015 ... ....07/19/2024 ... .....3,219,429 ...............0 ...............0 ...............0 ...............0 ...............0 ...............0 .....3,399,995 .....3,399,995 ...............0 ...............0 ...............0 ...............0 
000000-00-0 ..... PCCP CREDIT X LP .................................. LOS ANGELES ....................... ......... CA......... CAPITAL DISTRIBUTION ........................ ....03/30/2022 ... ....07/24/2024 ... .... 5,642,899 ...............0 ...............0 ...............0 ...............0 ...............0 ...............0 .... 6,253,196 .... 5,157,066 ...............0 ...............0 ...............0 .... 1,096,130 
000000-00-0 ..... US REAL ESTATE MEZZ DEBT FD LP ................ NEW YORK ........................... ......... NY......... CAPITAL DISTRIBUTION ........................ ....02/23/2022 ... ....08/01/2024 ... .... 1,647,350 ...............0 ...............0 ...............0 ...............0 ...............0 ...............0 .... 1,791,637 .... 1,791,637 ...............0 ...............0 ...............0 ...............0 
2399999. Joint Venture Interests - Mortgage Loans - Unaffiliated 10,509,678 0 0 0 0 0 0 11,444,828 10,348,698 0 0 0 1,096,130 

000000-00-0 ..... GLOBAL INFRASTRUCTURE DEBT FD .................. NEW YORK ........................... ......... NY......... CAPITAL DISTRIBUTION ........................ ....06/30/2021 ... ....08/01/2024 ... .... 4,849,152 ...............0 ...............0 ...............0 ...............0 ...............0 ...............0 .... 5,833,379 ...............0 ...............0 ...............0 ...............0 .... 5,833,379 

4899999. Residual Tranches or Interests with Underlying Assets Having Characteristics of Common Stock - Unaffiliated 4,849,152 0 0 0 0 0 0 5,833,379 0 0 0 0 5,833,379 

000000-00-0 ..... TLA HOLDINGS LLC .................................. HARTFORD ........................... ......... CT......... CAPITAL DISTRIBUTION ........................ ....03/15/2002 ... ....08/19/2024 ... .... 2,623,166 ...............0 ...............0 ...............0 ...............0 ...............0 ...............0 .... 5,450,000 ...............0 ...............0 ...............0 ...............0 .... 5,450,000 
5999999. Any Other Class of Assets - Affiliated 2,623,166 0 0 0 0 0 0 5,450,000 0 0 0 0 5,450,000 

6099999. Total - Unaffiliated 168,956,308 (543,830) 0 0 0 (543,830) 140,616 183,105,433 60,985,313 (140,622) 678,366 537,744 109,305,632 

6199999. Total - Affiliated 7,553,702 0 0 0 0 0 0 10,490,813 3,850,919 0 0 0 6,639,662 

6299999 - Totals 176,510,010 (543,830) 0 0 0 (543,830) 140,616 193,596,246 64,836,232 (140,622) 678,366 537,744 115,945,294 
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38378P-E7-9 ......... GOVERNMENT NATIONAL MORTGAGE A SENIOR AG ............................................................... ............... ......09/01/2024 ..... INTEREST CAPITALIZATION ..................................................................................... ...................................  ..........................113,567 ..........................113,567 ..................................0 1.A ..............
38379E-2J-0 ......... GOVERNMENT NATIONAL MORTGAGE A SENIOR AG ............................................................... ............... ......09/01/2024 ..... INTEREST CAPITALIZATION ..................................................................................... ...................................  ........................... 49,342 ........................... 49,342 ..................................0 1.A ..............
38379J-NL-1 ......... GOVERNMENT NATIONAL MORTGAGE A SENIOR AG ............................................................... ............... ......09/01/2024 ..... INTEREST CAPITALIZATION ..................................................................................... ...................................  ........................... 34,413 ........................... 34,413 ..................................0 1.A ..............
38379W-D9-0 ......... GOVERNMENT NATIONAL MORTGAGE A SENIOR AG ............................................................... ............... ......09/01/2024 ..... INTEREST CAPITALIZATION ..................................................................................... ...................................  ........................... 14,513 ........................... 14,513 ..................................0 1.A ..............
38380B-EV-3 ......... GOVERNMENT NATIONAL MORTGAGE A SENIOR AG ............................................................... ............... ......09/01/2024 ..... INTEREST CAPITALIZATION ..................................................................................... ...................................  ........................... 56,327 ........................... 56,327 ..................................0 1.A ..............
38380W-F8-7 ......... GOVERNMENT NATIONAL MORTGAGE A SENIOR AG ............................................................... ............... ......09/01/2024 ..... INTEREST CAPITALIZATION ..................................................................................... ...................................  ........................... 54,388 ........................... 54,388 ..................................0 1.A ..............
38380X-5T-0 ......... GOVERNMENT NATIONAL MORTGAGE A SENIOR AG ............................................................... ............... ......09/01/2024 ..... INTEREST CAPITALIZATION ..................................................................................... ...................................  ........................... 74,580 ........................... 74,580 ..................................0 1.A ..............
38380Y-5T-8 ......... GOVERNMENT NATIONAL MORTGAGE A SENIOR AG ............................................................... ............... ......09/01/2024 ..... INTEREST CAPITALIZATION ..................................................................................... ...................................  .......................... 214,575 .......................... 214,575 ..................................0 1.A ..............
38380Y-R8-0 ......... GOVERNMENT NATIONAL MORTGAGE A SENIOR AG ............................................................... ............... ......09/01/2024 ..... INTEREST CAPITALIZATION ..................................................................................... ...................................  ..........................107,287 ..........................107,287 ..................................0 1.A ..............
38380Y-W9-2 ......... GOVERNMENT NATIONAL MORTGAGE A SENIOR AG ............................................................... ............... ......09/01/2024 ..... INTEREST CAPITALIZATION ..................................................................................... ...................................  ..........................147,621 ..........................147,621 ..................................0 1.A ..............
38380Y-YL-3 ......... GOVERNMENT NATIONAL MORTGAGE A SENIOR AG ............................................................... ............... ......09/01/2024 ..... INTEREST CAPITALIZATION ..................................................................................... ...................................  ........................... 33,720 ........................... 33,720 ..................................0 1.A ..............
38381A-AF-3 ......... GOVERNMENT NATIONAL MORTGAGE A SENIOR AG ............................................................... ............... ......09/01/2024 ..... INTEREST CAPITALIZATION ..................................................................................... ...................................  .......................... 123,441 .......................... 123,441 ..................................0 1.A ..............
38381A-HY-5 ......... GOVERNMENT NATIONAL MORTGAGE A SENIOR AG ............................................................... ............... ......09/01/2024 ..... INTEREST CAPITALIZATION ..................................................................................... ...................................  ........................... 55,741 ........................... 55,741 ..................................0 1.A ..............
38381A-QP-4 ......... GOVERNMENT NATIONAL MORTGAGE A SENIOR AG ............................................................... ............... ......09/01/2024 ..... INTEREST CAPITALIZATION ..................................................................................... ...................................  ........................... 88,703 ........................... 88,703 ..................................0 1.A ..............
38381A-X5-0 ......... GOVERNMENT NATIONAL MORTGAGE A SENIOR AG ............................................................... ............... ......09/01/2024 ..... INTEREST CAPITALIZATION ..................................................................................... ...................................  ........................... 63,999 ........................... 63,999 ..................................0 1.A ..............
38381T-PA-7 ......... GOVERNMENT NATIONAL MORTGAGE A SENIOR AG ............................................................... ............... ......09/01/2024 ..... INTEREST CAPITALIZATION ..................................................................................... ...................................  .......................... 144,332 .......................... 144,332 ..................................0 1.A ..............
91282C-AB-7 ......... UNITEDSTATESTREASURY SENIOR GOVT_BND   0 ................................................................ ............... ......07/08/2024 ..... CITIGROUP GLOBAL MKT INC .................................................................................... ...................................  ....................... 2,463,711 ....................... 2,588,900 .............................2,845 1.A ..............
91282C-AM-3 ......... UNITEDSTATESTREASURY SENIOR GOVT_BND   0 ................................................................ ............... ......09/17/2024 ..... NOMURA SECURITIES INTL. INC. ............................................................................... ...................................  .......................... 410,415 .......................... 426,300 ............................... 498 1.A ..............
91282C-LB-5 ......... UNITEDSTATESTREASURY SENIOR GOVT BND   4 ................................................................ ............... ......08/20/2024 ..... CITIGROUP GLOBAL MARKE ...................................................................................... ...................................  ...................... 50,343,750 ......................50,000,000 .......................... 124,830 1.A ..............
0109999999. Subtotal - Bonds - U.S. Governments 54,594,425 54,391,749 128,173 XXX

3132DS-TT-9 ......... FEDERALHOMELOANMORTGAGECOR POOL#SD5062 .................................................................. ............... ......08/15/2024 ..... MORGAN STANLEY & CO. INC .................................................................................... ...................................  ........................4,933,351 ....................... 4,887,909 ........................... 11,201 1.A ..............
3136AB-YU-1 ......... FANNIE MAE FNMA_13-1 SENIOR AGENCY_CMO _ ............................................................... ............... ......09/01/2024 ..... INTEREST CAPITALIZATION ..................................................................................... ...................................  ........................... 14,408 ........................... 14,408 ..................................0 1.A ..............
3136AD-S3-4 ......... FANNIE MAE FNMA_13-41 SENIOR AGENCY_CMO ................................................................. ............... ......09/01/2024 ..... INTEREST CAPITALIZATION ..................................................................................... ...................................  .......................... 257,448 .......................... 257,448 ..................................0 1.A ..............
3136AN-HP-5 ......... FANNIE MAE FNMA_15-21 SENIOR AGENCY_CMO ................................................................. ............... ......09/01/2024 ..... INTEREST CAPITALIZATION ..................................................................................... ...................................  ........................... 21,987 ........................... 21,987 ..................................0 1.A ..............
3136AQ-KE-9 ......... FANNIE MAE FNMA_15-83 SENIOR AGENCY_CMO ................................................................. ............... ......09/01/2024 ..... INTEREST CAPITALIZATION ..................................................................................... ...................................  .......................... 223,428 .......................... 223,428 ..................................0 1.A ..............
3136AS-XB-7 ......... FANNIE MAE FNMA_16-43 SENIOR AGENCY_CMO ................................................................. ............... ......09/01/2024 ..... INTEREST CAPITALIZATION ..................................................................................... ...................................  ........................... 46,000 ........................... 46,000 ..................................0 1.A ..............
3136AT-PS-7 ......... FANNIE MAE FNMA_16-59A SENIOR AGENCY_CMO ............................................................... ............... ......09/01/2024 ..... INTEREST CAPITALIZATION ..................................................................................... ...................................  ..........................115,560 ..........................115,560 ..................................0 1.A ..............
3136B1-K6-0 ......... FANNIE MAE FNMA_18-30 SENIOR AGENCY_CMO ................................................................. ............... ......09/01/2024 ..... INTEREST CAPITALIZATION ..................................................................................... ...................................  ........................... 59,596 ........................... 59,596 ..................................0 1.A ..............
3136B2-6H-0 ......... FANNIE MAE FNMA_18-66 SENIOR AGENCY_CMO ................................................................. ............... ......09/01/2024 ..... INTEREST CAPITALIZATION ..................................................................................... ...................................  .......................... 154,772 .......................... 154,772 ..................................0 1.A ..............
3136B2-T3-6 ......... FANNIE MAE FNMA_18-67 SENIOR AGENCY_CMO ................................................................. ............... ......09/01/2024 ..... INTEREST CAPITALIZATION ..................................................................................... ...................................  .......................... 141,534 .......................... 141,534 ..................................0 1.A ..............
3136B3-DN-7 ......... FANNIE MAE FNMA_18-73 SENIOR AGENCY_CMO ................................................................. ............... ......09/01/2024 ..... INTEREST CAPITALIZATION ..................................................................................... ...................................  ........................... 55,686 ........................... 55,686 ..................................0 1.A ..............
3136B3-DW-7 ......... FANNIE MAE FNMA_18-73 SENIOR AGENCY_CMO ................................................................. ............... ......09/01/2024 ..... INTEREST CAPITALIZATION ..................................................................................... ...................................  .......................... 132,024 .......................... 132,024 ..................................0 1.A ..............
3136B3-ER-7 ......... FANNIE MAE FNMA_18-78 SENIOR AGENCY_CMO ................................................................. ............... ......09/01/2024 ..... INTEREST CAPITALIZATION ..................................................................................... ...................................  .......................... 243,914 .......................... 243,914 ..................................0 1.A ..............
3136B3-FD-7 ......... FANNIE MAE FNMA_18-76 SENIOR AGENCY_CMO ................................................................. ............... ......09/01/2024 ..... INTEREST CAPITALIZATION ..................................................................................... ...................................  ..........................154,670 ..........................154,670 ..................................0 1.A ..............
3136B3-FZ-8 ......... FANNIE MAE FNMA_18-76 SENIOR AGENCY_CMO ................................................................. ............... ......09/01/2024 ..... INTEREST CAPITALIZATION ..................................................................................... ...................................  .......................... 268,219 .......................... 268,219 ..................................0 1.A ..............
3136B3-RV-4 ......... FANNIE MAE FNMA_18-89 SENIOR AGENCY_CMO ................................................................. ............... ......09/01/2024 ..... INTEREST CAPITALIZATION ..................................................................................... ...................................  ..........................169,896 ..........................169,896 ..................................0 1.A ..............
3136B5-TV-7 ......... FANNIE MAE FNMA_19-41 SENIOR AGENCY_CMO ................................................................. ............... ......09/01/2024 ..... INTEREST CAPITALIZATION ..................................................................................... ...................................  ........................... 29,304 ........................... 29,304 ..................................0 1.A ..............
3136BS-6Q-3 ......... FANNIEMAEREMICSFNMA_24-70 AGENCY CMO 70D ............................................................... ............... ......09/18/2024 ..... GOLDMAN SACHS & CO. .......................................................................................... ...................................  ....................... 5,000,000 ....................... 5,000,000 .............................4,476 1.A ..............
3137BG-GR-4 ......... FREDDIE MAC FHLMC_4443 SENIOR AGENCY_CMO ................................................................ ............... ......09/01/2024 ..... INTEREST CAPITALIZATION ..................................................................................... ...................................  ..........................127,803 ..........................127,803 ..................................0 1.A ..............
3137BM-T7-1 ......... FREDDIE MAC FHLMC_4548 SENIOR AGENCY_CMO ................................................................ ............... ......09/01/2024 ..... INTEREST CAPITALIZATION ..................................................................................... ...................................  .......................... 208,495 .......................... 208,495 ..................................0 1.A ..............
3137BP-6P-9 ......... FREDDIE MAC FHLMC_4573 SENIOR AGENCY_CMO ................................................................ ............... ......09/01/2024 ..... INTEREST CAPITALIZATION ..................................................................................... ...................................  ..........................106,380 ..........................106,380 ..................................0 1.A ..............
3137BQ-6W-2 ......... FREDDIE MAC FHLMC_4590 SENIOR AGENCY_CMO ................................................................ ............... ......09/01/2024 ..... INTEREST CAPITALIZATION ..................................................................................... ...................................  .......................... 123,357 .......................... 123,357 ..................................0 1.A ..............
3137BQ-PF-8 ......... FREDDIE MAC FHLMC_4596 SENIOR AGENCY_CMO ................................................................ ............... ......09/01/2024 ..... INTEREST CAPITALIZATION ..................................................................................... ...................................  ........................... 30,374 ........................... 30,374 ..................................0 1.A ..............
3137FH-7M-9 ......... FREDDIE MAC FHLMC_4825 SENIOR AGENCY_CMO ................................................................ ............... ......09/01/2024 ..... INTEREST CAPITALIZATION ..................................................................................... ...................................  ........................... 65,668 ........................... 65,668 ..................................0 1.A ..............
3137FH-DN-0 ......... FREDDIE MAC FHLMC_4821 SENIOR AGENCY_CMO ................................................................ ............... ......08/01/2024 ..... VARIOUS .......................................................................................................... ...................................  .......................... 347,612 .......................... 347,612 ..................................0 1.A ..............
3137FH-G3-1 ......... FREDDIE MAC FHLMC_4821 SENIOR AGENCY_CMO ................................................................ ............... ......09/01/2024 ..... INTEREST CAPITALIZATION ..................................................................................... ...................................  .......................... 272,495 .......................... 272,495 ..................................0 1.A ..............
3137FH-GA-5 ......... FREDDIE MAC FHLMC_4821 SENIOR AGENCY_CMO ................................................................ ............... ......09/01/2024 ..... INTEREST CAPITALIZATION ..................................................................................... ...................................  .......................... 170,444 .......................... 170,444 ..................................0 1.A ..............
3137FH-QK-2 ......... FEDERAL HOME LOAN MORTGAGE COR SENIOR AG ............................................................... ............... ......09/01/2024 ..... INTEREST CAPITALIZATION ..................................................................................... ...................................  ........................... 90,814 ........................... 90,814 ..................................0 1.A ..............
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3137FH-RM-7 ......... FHLMC MULTIFAMILY STRUCTURED P SENIOR AG ............................................................... ............... ......09/01/2024 ..... INTEREST CAPITALIZATION ..................................................................................... ...................................  ........................... 55,165 ........................... 55,165 ..................................0 1.A ..............
3137FH-T6-0 ......... FREDDIE MAC FHLMC_4830 SENIOR AGENCY_CMO ................................................................ ............... ......09/01/2024 ..... INTEREST CAPITALIZATION ..................................................................................... ...................................  ........................... 36,722 ........................... 36,722 ..................................0 1.A ..............
3137FJ-W8-8 ......... FHLMC MULTIFAMILY STRUCTURED P SENIOR AG ............................................................... ............... ......09/01/2024 ..... INTEREST CAPITALIZATION ..................................................................................... ...................................  ..........................177,301 ..........................177,301 ..................................0 1.A ..............
3137FK-AE-6 ......... FEDERAL HOME LOAN MORTGAGE COR SENIOR AG ............................................................... ............... ......09/01/2024 ..... INTEREST CAPITALIZATION ..................................................................................... ...................................  .......................... 158,334 .......................... 158,334 ..................................0 1.A ..............
3137HC-D6-6 ......... FHLMC_5409 AGENCY CMO 395A-PD   5.000% 0 ................................................................ ............... ......07/19/2024 ..... MIZUHO INTERNATIONAL  PLC .................................................................................. ...................................  ....................... 5,773,970 ....................... 5,856,324 ........................... 18,708 1.A ..............
3140QS-F2-2 ......... FEDERAL NATIONAL MORTGAGE ASSO POOL#CB64 ............................................................... ............... ......09/05/2024 ..... J.P. MORGAN SECURITIES INC ................................................................................. ...................................  ....................... 4,709,612 ....................... 4,637,870 .............................3,543 1.A ..............
3140XR-AK-1 ......... FEDERAL NATIONAL MORTGAGE ASSO POOL#FS90 ............................................................... ............... ......09/20/2024 ..... J.P. MORGAN SECURITIES INC ................................................................................. ...................................  ....................... 5,104,492 ....................... 5,000,000 ........................... 16,806 1.A ..............
35563P-DX-4 ......... FREDDIE MAC FHLMC_18-1SC SENIOR AGENCY_C ............................................................... ............... ......09/01/2024 ..... INTEREST CAPITALIZATION ..................................................................................... ...................................  ........................... 40,398 ........................... 40,398 ..................................0 1.A ..............
35563P-EC-9 ......... SEASONED CREDIT RISK TRANSFER SENIOR AGE ................................................................ ............... ......09/01/2024 ..... INTEREST CAPITALIZATION ..................................................................................... ...................................  ........................... 64,766 ........................... 64,766 ..................................0 1.A ..............
35563P-GK-9 ......... SEASONED CREDIT RISK TRANSFER SENIOR AGE ................................................................ ............... ......09/01/2024 ..... INTEREST CAPITALIZATION ..................................................................................... ...................................  ..........................161,871 ..........................161,871 ..................................0 1.A ..............
650036-JW-7 ......... NEWYORKSTURBANDEVCORP  MUNITAX BND   3.9 ................................................................ ............... ......09/30/2024 ..... TAX FREE EXCHANGE ............................................................................................. ...................................  ....................... 1,983,226 ....................... 1,920,000 .............................3,120 5.B Z ...........
650036-JX-5 ......... NEWYORKSTURBANDEVCORP  MUNITAX BND   3.9 ................................................................ ............... ......09/30/2024 ..... TAX FREE EXCHANGE ............................................................................................. ...................................  ....................... 8,346,074 ....................... 8,080,000 ........................... 13,130 1.B FE ..........
0909999999. Subtotal - Bonds - U.S. Special Revenues 40,177,170 39,708,548 70,984 XXX

00109L-AA-1 ......... ADTSECURITYCORP SECURED CORP_BND 144A .................................................................... ............... ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  ....................... 1,033,235 ....................... 1,044,000 ............................ 7,058 3.B FE ..........
00130H-CB-9 ......... AES CORPORATION  THE SENIOR CORP_BND 144 ................................................................ ............... ......07/01/2024 ..... B47R_PB .......................................................................................................... ...................................  ........................8,999,354 ....................... 9,000,000 ........................... 61,875 2.C FE ..........
00185P-AA-9 ......... API ESCROW CORP SENIOR CORP_BND 144A   4 ................................................................ ............... ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  ....................... 2,000,000 ....................... 2,000,000 ........................... 43,542 4.A FE ..........
00287Y-AY-5 ......... ABBVIE INC SENIOR CORP_BND   3.200% 05/1 ................................................................ ............... ......07/01/2024 ..... B47R_PB .......................................................................................................... ...................................  ....................... 1,998,541 ....................... 2,000,000 ........................... 24,178 1.G FE ..........
00653V-AC-5 ......... ADAPTHEALTH LLC SENIOR CORP_BND 144A   4 ................................................................ ............... ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  ..........................194,000 ..........................194,000 ............................ 1,470 4.A FE ..........
00653V-AE-1 ......... ADAPTHEALTH LLC SENIOR CORP_BND 144A   5 ................................................................ ............... ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  ..........................300,000 ..........................300,000 .............................1,239 4.A FE ..........
00775P-AA-5 ......... ADVANTAGE SALES & MARKETING IN SECURED C ............................................................... ............... ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  ..........................131,501 ..........................130,000 .............................3,169 4.B FE ..........
00846U-AQ-4 ......... AGILENT TECHNOLOGIES INC SENIOR CORP BND ................................................................ ............... ......09/04/2024 ..... WELLS FARGO SECURITIES ...................................................................................... ...................................  ....................... 9,986,600 ......................10,000,000 ..................................0 2.A FE ..........
00914A-AM-4 ......... AIR LEASE CORPORATION SENIOR CORP BND  M ................................................................ ............... ......07/19/2024 ..... BANK OF AMERICA ............................................................................................... ...................................  ....................... 4,669,900 ....................... 5,000,000 ........................... 40,885 2.B FE ..........
01883L-AB-9 ......... ALLIANTHOLDINGSINTERMEDIATE SECURED CORP ................................................................ ............... ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  ....................... 2,002,565 ....................... 2,000,000 ........................... 38,958 4.B FE ..........
019736-AF-4 ......... ALLISON TRANSMISSION INC SENIOR CORP_BND ................................................................ ............... ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  ..........................607,000 ..........................607,000 ........................... 11,788 3.A FE ..........
019736-AG-2 ......... ALLISON TRANSMISSION INC SENIOR CORP_BND ................................................................ ............... ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  ..........................409,000 ..........................409,000 .............................2,556 3.B FE ..........
02005N-BP-4 ......... ALLYFINANCIALINC SENIOR CORP_BND   2.200 ................................................................ ............... ......07/01/2024 ..... B47R_PB .......................................................................................................... ...................................  ....................... 8,033,439 ....................... 8,100,000 ........................... 73,260 2.C FE ..........
02376U-AA-3 ......... AMERICAN AIRLINES 2016-1 CLASS SECURED C ................................................................ ............... ......07/01/2024 ..... B47R_PB .......................................................................................................... ...................................  ....................... 6,194,101 ....................... 6,194,101 ........................... 46,133 1.F FE ..........
02377A-AA-6 ......... AMERICAN AIRLINES PASS THROUGH SECURED C ................................................................ ............... ......07/01/2024 ..... B47R_PB .......................................................................................................... ...................................  ....................... 2,828,695 ....................... 2,828,695 ........................... 52,040 2.B FE ..........
024747-AF-4 ......... AMERICANBUILDERS&CONTRACTOR SECURED CORP ................................................................ ............... ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  ..........................374,000 ..........................374,000 ............................ 3,117 3.B FE ..........
024747-AG-2 ......... AMERICANBUILDERS&CONTRACTOR SENIOR CORP_ ................................................................ ............... ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  ....................... 2,146,592 ....................... 2,150,000 ........................... 31,242 3.C FE ..........
025816-DV-8 ......... AMERICAN EXPRESS COMPANY SENIOR CORP BND ................................................................ ............... ......07/23/2024 ..... VARIOUS .......................................................................................................... ...................................  ....................... 8,164,950 ....................... 8,160,000 ..................................0 1.F FE ..........
02665W-EK-3 ......... AMERICAN HONDA FINANCE CORPORA SENIOR CO ................................................................ ............... ......08/23/2024 ..... DEUTSCHE BANK AG .............................................................................................. ...................................  ....................... 1,473,012 ....................... 1,450,000 ........................... 10,361 1.G FE ..........
02665W-EK-3 ......... AMERICAN HONDA FINANCE CORPORA SENIOR CO ................................................................ ............... ......07/01/2024 ..... B47R_PB .......................................................................................................... ...................................  ....................... 9,991,661 ......................10,000,000 .......................... 121,042 1.G FE ..........
03027X-AW-0 ......... AMERICAN TOWER CORPORATION SENIOR CORP_B ................................................................ ............... ......07/01/2024 ..... B47R_PB .......................................................................................................... ...................................  ....................... 6,985,257 ....................... 7,000,000 ........................... 33,250 2.B FE ..........
032095-AM-3 ......... AMPHENOL CORPORATION SENIOR CORP_BND   4 ................................................................ ............... ......07/01/2024 ..... B47R_PB .......................................................................................................... ...................................  ...................... 14,870,285 ......................15,000,000 .......................... 356,250 1.G FE ..........
032654-AN-5 ......... ANALOG DEVICES INC SENIOR CORP_BND   3.5 ................................................................ ............... ......07/01/2024 ..... B47R_PB .......................................................................................................... ...................................  ......................11,186,014 ......................11,400,000 .......................... 127,458 1.G FE ..........
032654-BA-2 ......... ANALOG DEVICES INC SENIOR CORP BND   3.4 ................................................................ ............... ......07/01/2024 ..... B47R_PB .......................................................................................................... ...................................  ....................... 9,682,969 ......................10,000,000 ..........................100,625 1.G FE ..........
03522A-AG-5 ......... ANHEUSER-BUSCH COMPANIES LLC SENIOR CORP ................................................................ ............... ......07/01/2024 ..... B47R_PB .......................................................................................................... ...................................  ....................... 9,785,556 ......................10,000,000 ........................... 59,819 1.G FE ..........
03740M-AA-8 ......... AON NORTH AMERICA INC SENIOR CORP BND .................................................................... ............... ......08/23/2024 ..... J.P. MORGAN SECURITIES INC ................................................................................. ...................................  ....................... 1,019,060 ....................... 1,000,000 ........................... 24,913 2.A FE ..........
038522-AQ-1 ......... ARAMARK SERVICES INC SENIOR CORP_BND 144 ................................................................ ............... ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  ....................... 2,000,000 ....................... 2,000,000 ........................... 16,389 4.B FE ..........
039524-AA-1 ......... ARCHES BUYER INC SECURED CORP_BND 144A .................................................................. ............... ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  ..........................500,000 ..........................500,000 .............................7,024 4.B FE ..........
04010L-AY-9 ......... ARES CAPITAL CORPORATION SENIOR CORP_BND ................................................................ ............... ......07/01/2024 ..... B47R_PB .......................................................................................................... ...................................  ....................... 6,531,601 ....................... 6,535,000 ........................... 44,247 2.B FE ..........
04010L-BA-0 ......... ARES CAPITAL CORPORATION SENIOR CORP_BND ................................................................ ............... ......07/01/2024 ..... B47R_PB .......................................................................................................... ...................................  ....................... 8,563,050 ....................... 8,575,000 ........................... 38,409 2.B FE ..........
04010L-BB-8 ......... ARES CAPITAL CORPORATION SENIOR CORP_BND ................................................................ ............... ......07/01/2024 ..... B47R_PB .......................................................................................................... ...................................  ....................... 9,026,410 ....................... 9,050,000 ........................... 75,888 2.B FE ..........
042735-BE-9 ......... ARROW ELECTRONICS INC SENIOR CORP_BND .................................................................... ............... ......07/01/2024 ..... B47R_PB .......................................................................................................... ...................................  ........................3,995,132 ....................... 4,000,000 ........................... 79,556 2.C FE ..........
04364V-AU-7 ......... ASCENT RESOURCES UTICA HOLDING SENIOR CO ................................................................ ............... ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  ..........................741,187 ..........................750,000 .............................3,549 3.C FE ..........
048677-AE-8 ......... ATLANTIC MARINE CORPS COMMUNIT MUNITAX_B ............................................................... ............... ......07/01/2024 ..... B47R_PP .......................................................................................................... ...................................  ....................... 8,779,804 ....................... 8,780,435 .......................... 162,390 1.G FE ..........
04941*-AA-2 ......... ATLASSECURITIZEDPRODUCTFUND  CORP BND .................................................................... ............... ......09/30/2024 ..... DIRECT ........................................................................................................... ...................................  ....................... 6,816,198 ....................... 6,816,198 ........................... 12,322 1.D PL ..........
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04941*-AA-2 ......... ATLASSECURITIZEDPRODUCTFUND  CORP BND .................................................................... ............... ......07/17/2024 ..... TAX FREE EXCHANGE ............................................................................................. ...................................  ...................... 14,082,645 ...................... 14,288,397 ........................... 54,320 1.D PL ..........
04941*-AB-0 ......... ATLASSECURITIZEDPRODUCTFUND  CORP BND .................................................................... ............... ......09/30/2024 ..... DIRECT ........................................................................................................... ...................................  ....................... 3,335,586 ....................... 3,335,586 ............................ 6,471 1.D PL ..........
04941*-AB-0 ......... ATLASSECURITIZEDPRODUCTFUND  CORP BND .................................................................... ............... ......07/01/2024 ..... TAX FREE EXCHANGE ............................................................................................. ...................................  ....................... 6,938,350 ....................... 6,992,195 ..................................0 1.D PL ..........
04941*-AC-8 ......... ATLASSECURITIZEDPRODUCTFUND  CORP BND .................................................................... ............... ......09/30/2024 ..... DIRECT ........................................................................................................... ...................................  ....................... 6,816,198 ....................... 6,816,198 ........................... 12,322 1.G PL ..........
04941*-AC-8 ......... ATLASSECURITIZEDPRODUCTFUND  CORP BND .................................................................... ............... ......07/17/2024 ..... TAX FREE EXCHANGE ............................................................................................. ...................................  ...................... 14,082,645 ...................... 14,288,397 ........................... 54,320 1.G PL ..........
04941*-AD-6 ......... ATLASSECURITIZEDPRODUCTFUND  CORP BND .................................................................... ............... ......09/30/2024 ..... DIRECT ........................................................................................................... ...................................  ....................... 3,335,586 ....................... 3,335,586 ............................ 6,471 1.G PL ..........
04941*-AD-6 ......... ATLASSECURITIZEDPRODUCTFUND  CORP BND .................................................................... ............... ......07/01/2024 ..... TAX FREE EXCHANGE ............................................................................................. ...................................  ....................... 6,938,350 ....................... 6,992,195 ..................................0 1.G PL ..........
049560-BB-0 ......... ATMOS ENERGY CORPORATION SENIOR CORP BND ................................................................ ............... ......09/17/2024 ..... TD SECURITIES (USA) .......................................................................................... ...................................  ..........................729,767 ..........................735,000 ..................................0 1.G FE ..........
05329W-AM-4 ......... AUTONATION INC SENIOR CORP_BND   4.500% ................................................................. ............... ......07/01/2024 ..... B47R_PB .......................................................................................................... ...................................  ....................... 5,232,611 ....................... 5,200,000 ..........................116,350 2.C FE ..........
053332-BD-3 ......... AUTOZONE INC SENIOR CORP BND   4.750% 02 ................................................................ ............... ......07/01/2024 ..... B47R_PB .......................................................................................................... ...................................  ...................... 10,279,217 ......................10,000,000 ........................... 77,847 2.B FE ..........
05352T-AA-7 ......... AVANTORFUNDINGINC SENIOR CORP_BND 144A .................................................................. ............... ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  ..........................729,000 ..........................729,000 .............................7,024 3.B FE ..........
05352T-AB-5 ......... AVANTORFUNDINGINC SENIOR CORP_BND 144A .................................................................. ............... ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  ....................... 1,822,841 ....................... 1,873,000 ........................... 30,040 3.B FE ..........
05453G-AC-9 ......... AXALTA COATING SYSTEMS LLC SENIOR CORP_B ............................................................... ............... ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  .......................... 459,000 .......................... 459,000 .............................1,936 3.C FE ..........
05493W-AA-0 ......... BAMLL_24-BHP SENIOR CMBS 4-BHP-A 144A ................................................................... ............... ......08/07/2024 ..... MERRILL LYNCH PIERCE FNNR & SM ............................................................................ ...................................  ....................... 3,970,000 ....................... 3,970,000 ..................................0 1.A FE ..........
05592A-AA-8 ......... BPR TRUST BPR_21-TY LCF SENIOR_CMBS _21- ................................................................ ............... ......08/16/2024 ..... MORGAN STANLEY & CO. INC .................................................................................... ...................................  .......................... 667,934 ..........................675,000 ............................... 488 1.A ..............
05605H-AB-6 ......... BWX TECHNOLOGIES INC SENIOR CORP_BND 144 ................................................................ ............... ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  ........................1,344,549 ....................... 1,375,000 ........................... 14,180 3.C FE ..........
05613Q-AA-8 ......... BXCOMMERCIALMORTGAGETRUSTB SENIOR CMBS R ................................................................ ............... ......09/12/2024 ..... WELLS FARGO SECURITIES ...................................................................................... ...................................  ....................... 4,987,500 ....................... 5,000,000 ..................................0 1.A FE ..........
05684R-AS-1 ......... BAINCAPITALCREDITCLOBCC_21 ABS 2R-CR 144 ................................................................ ............... ......09/27/2024 ..... J.P. MORGAN SECURITIES INC ................................................................................. ...................................  ..........................750,000 ..........................750,000 ..................................0 1.F FE ..........
05723K-AE-0 ......... BAKER HUGHES HOLDINGS LLC SENIOR CORP_BN ................................................................ ............... ......07/01/2024 ..... B47R_PB .......................................................................................................... ...................................  ....................... 7,875,459 ....................... 7,796,000 ........................... 75,878 1.G FE ..........
05723K-AG-5 ......... BAKER HUGHES HOLDINGS LLC SENIOR CORP_BN ................................................................ ............... ......07/01/2024 ..... B47R_PB .......................................................................................................... ...................................  ....................... 4,500,000 ....................... 4,500,000 ........................... 56,092 1.G FE ..........
058498-AW-6 ......... BALL CORP SENIOR CORP_BND   2.875% 08/15 ................................................................ ............... ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  ....................... 1,295,058 ....................... 1,402,000 .............................5,038 3.A FE ..........
058498-AX-4 ......... BALL CORP SENIOR CORP_BND   3.125% 09/15 ................................................................ ............... ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  ....................... 1,450,000 ....................... 1,450,000 ............................ 1,888 3.A FE ..........
071813-BQ-1 ......... BAXTER INTERNATIONAL INC SENIOR CORP_BND ................................................................ ............... ......07/01/2024 ..... B47R_PB .......................................................................................................... ...................................  ....................... 2,502,670 ....................... 2,500,000 .............................8,125 2.B FE ..........
071813-CP-2 ......... BAXTER INTERNATIONAL INC SENIOR CORP_BND ................................................................ ............... ......08/19/2024 ..... MORGAN STANLEY & CO. INC .................................................................................... ...................................  ....................... 3,633,760 ....................... 4,000,000 ........................... 19,943 2.B FE ..........
071813-CP-2 ......... BAXTER INTERNATIONAL INC SENIOR CORP_BND ................................................................ ............... ......07/01/2024 ..... B47R_PB .......................................................................................................... ...................................  ...................... 13,462,164 ......................14,800,000 ..........................111,151 2.B FE ..........
073685-AF-6 ......... BEACONROOFING SECURED CORP BND 144A   4. ................................................................ ............... ......08/05/2024 ..... WELLS FARGO SECURITIES ...................................................................................... ...................................  ..........................878,688 ..........................904,000 .............................9,153 3.B FE ..........
075887-BF-5 ......... BECTON DICKINSON AND COMPANY SENIOR CORP ................................................................ ............... ......07/01/2024 ..... B47R_PB .......................................................................................................... ...................................  ...................... 15,927,237 ......................16,000,000 .......................... 174,253 2.B FE ..........
08576P-AA-9 ......... BERRYGLOBALINC SECUREDCORPBND144A   4.50 ................................................................ ............... ......08/05/2024 ..... MERRILL LYNCH PIERCE FNNR & SM ............................................................................ ...................................  ....................... 1,409,888 ....................... 1,435,000 ........................... 30,673 3.B FE ..........
09261C-AJ-7 ......... DLF-IX_21-1 SENIOR ABS_ABS _21-1 144A ................................................................... ............... ......08/05/2024 ..... DIRECT ........................................................................................................... ...................................  ....................... 1,574,803 ....................... 1,574,803 ..................................0 1.A FE ..........
09261H-AK-3 ......... BLACKSTONE PRIVATE CREDIT FUND SENIOR CO ................................................................ ............... ......07/01/2024 ..... B47R_PB .......................................................................................................... ...................................  ....................... 9,347,341 ......................10,170,000 ........................... 13,772 2.C FE ..........
09261H-AR-8 ......... BLACKSTONE PRIVATE CREDIT FUND SENIOR CO ................................................................ ............... ......07/01/2024 ..... B47R_PB .......................................................................................................... ...................................  ....................... 3,710,885 ....................... 4,200,000 ........................... 35,000 2.C FE ..........
09261X-AG-7 ......... BLACKSTONE SECURED LENDING FUN SENIOR CO ................................................................ ............... ......07/01/2024 ..... B47R_PB .......................................................................................................... ...................................  ....................... 9,165,808 ...................... 10,625,000 ..........................151,406 2.B FE ..........
09555*-AA-8 ......... BLUEHERONINTERMEDIATEHOLDCO SECURED CORP ................................................................ ............... ......09/04/2024 ..... DIRECT ........................................................................................................... ...................................  ....................... 7,143,000 ....................... 7,143,000 ..................................0 2.B PL ..........
096817-AA-9 ......... BOCACOMMERCIALMORTGAGETRUST SENIOR CMBS ................................................................. ............... ......08/07/2024 ..... CITIGROUP GLOBAL MKT INC .................................................................................... ...................................  ........................4,239,374 ....................... 4,250,000 ..................................0 1.A FE ..........
09739D-AD-2 ......... BOISE CASCADE CO SENIOR CORP BND 144A .................................................................... ............... ......09/17/2024 ..... WELLS FARGO SECURITIES ...................................................................................... ...................................  .......................... 615,424 ..........................641,000 ............................ 6,684 3.B FE ..........
09857L-AR-9 ......... BOOKING HOLDINGS INC SENIOR CORP_BND   4 ................................................................ ............... ......07/01/2024 ..... B47R_PB .......................................................................................................... ...................................  ....................... 5,565,874 ....................... 5,000,000 ..........................107,274 1.G FE ..........
10240*-AA-7 ......... BOWIE ACQUISITIONS LLC SECURED CORP_BND ................................................................. ............... ......07/01/2024 ..... B47R_PP .......................................................................................................... ...................................  ...................... 14,649,308 ...................... 14,649,308 .......................... 143,563 2.C PL ..........
11135F-BA-8 ......... BROADCOM INC SENIOR CORP_BND   4.750% 04 ................................................................ ............... ......07/01/2024 ..... B47R_PB .......................................................................................................... ...................................  ....................... 7,671,331 ....................... 7,000,000 .......................... 152,396 2.B FE ..........
11135F-BE-0 ......... BROADCOM INC SENIOR CORP_BND 144A   1.95 ................................................................ ............... ......07/01/2024 ..... B47R_PB .......................................................................................................... ...................................  ....................... 1,448,149 ....................... 1,450,000 .............................3,534 2.B FE ..........
118230-AU-5 ......... BUCKEYE PARTNERS SENIOR CORP_BND 144A .................................................................... ............... ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  .......................... 375,976 ..........................375,000 .............................1,359 3.C FE ..........
12008R-AN-7 ......... BUILDERSFIRSTSOURCEINC SENIOR CORP_BND 1 ................................................................ ............... ......09/17/2024 ..... VARIOUS .......................................................................................................... ...................................  .......................... 631,385 ..........................641,000 .............................1,513 3.C FE ..........
12008R-AP-2 ......... BUILDERSFIRSTSOURCEINC SENIOR CORP_BND 1 ................................................................ ............... ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  ..........................565,000 ..........................565,000 .............................3,935 3.C FE ..........
120568-BD-1 ......... BUNGE LIMITED FINANCE CORP SENIOR CORP B ................................................................ ............... ......09/10/2024 ..... SMBC NIKKO CAP MARKETS LTD ................................................................................. ...................................  ....................... 9,996,500 ......................10,000,000 ..................................0 2.A FE ..........
120568-BF-6 ......... BUNGE LIMITED FINANCE CORP SENIOR CORP B ................................................................ ............... ......09/10/2024 ..... SMBC NIKKO CAP MARKETS LTD ................................................................................. ...................................  ....................... 5,776,688 ....................... 5,795,000 ..................................0 2.A FE ..........
12433C-AA-3 ......... BXCOMMERCIALMORTGAGETRUSTB SENIOR CMBS R ................................................................ ............... ......07/23/2024 ..... WELLS FARGO SECURITIES ...................................................................................... ...................................  ...................... 12,149,550 ......................12,180,000 ..................................0 1.A FE ..........
1248EP-BT-9 ......... CCOHOLDINGSLLC SENIOR CORP_BND 144A   5. ................................................................ ............... ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  ....................... 1,931,804 ....................... 1,931,000 ........................... 40,960 3.C FE ..........
1248EP-BX-0 ......... CCOHOLDINGSLLC SENIOR CORP_BND 144A   5. ................................................................ ............... ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  ....................... 2,875,900 ....................... 2,900,000 ........................... 23,764 3.C FE ..........
1248EP-CD-3 ......... CCOHOLDINGSLLC SENIOR CORP_BND 144A   4. ................................................................ ............... ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  ....................... 1,708,051 ....................... 1,800,000 ............................ 6,888 3.C FE ..........
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1248EP-CL-5 ......... CCOHOLDINGSLLC SENIOR CORP_BND 144A   4. ................................................................ ............... ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  ....................... 1,393,475 ....................... 1,375,000 ........................... 20,453 3.C FE ..........
1248EP-CN-1 ......... CCOHOLDINGSLLC SENIOR CORP_BND   4.500% ................................................................. ............... ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  ........................1,344,259 ....................... 1,333,000 ........................... 24,827 3.C FE ..........
12527G-AH-6 ......... CF INDUSTRIES INC SECURED CORP BND 144A ................................................................. ............... ......07/18/2024 ..... BANK OF AMERICA ............................................................................................... ...................................  ....................... 2,310,328 ....................... 2,351,000 ........................... 14,106 2.B FE ..........
126408-HD-8 ......... CSX CORP SENIOR CORP_BND   3.350% 11/01/ ................................................................ ............... ......07/01/2024 ..... B47R_PB .......................................................................................................... ...................................  ....................... 3,917,010 ....................... 4,000,000 ........................... 55,461 1.G FE ..........
126408-HH-9 ......... CSX CORP SENIOR CORP BND   3.250% 06/01/ ................................................................ ............... ......07/01/2024 ..... B47R_PB .......................................................................................................... ...................................  ....................... 6,297,484 ....................... 6,500,000 ........................... 69,830 1.G FE ..........
126408-HM-8 ......... CSX CORP SENIOR CORP_BND   4.250% 03/15/ ................................................................ ............... ......07/01/2024 ..... B47R_PB .......................................................................................................... ...................................  ....................... 5,068,661 ....................... 5,000,000 .............................8,854 1.G FE ..........
12685J-AC-9 ......... CABLE ONE INC SENIOR CORP_BND 144A   4.0 ................................................................ ............... ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  ........................... 69,373 ........................... 70,000 ............................ 1,050 4.B FE ..........
12769G-AB-6 ......... CAESARSENTERTAINMENTINC SECURED CORP BND ................................................................ ............... ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  .......................... 364,085 ..........................362,000 ............................ 3,168 3.C FE ..........
13057Q-AK-3 ......... CALIFORNIARESOURCESCORP SENIOR CORP BND ................................................................. ............... ......08/08/2024 ..... CITIGROUP GLOBAL MKT INC .................................................................................... ...................................  ....................... 1,691,750 ....................... 1,675,000 ........................... 29,557 3.C FE ..........
131347-CM-6 ......... CALPINECORP SECURED CORP_BND 144A   4.50 ................................................................ ............... ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  .......................... 424,462 ..........................431,000 .............................2,424 3.A FE ..........
131347-CR-5 ......... CALPINECORP SECURED CORP_BND 144A   3.75 ................................................................ ............... ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  ..........................787,000 ..........................787,000 .............................2,377 3.A FE ..........
13466*-AA-8 ......... CAMPUSPARC LP SECURED CORP_BND   5.138% ................................................................. ............... ......07/01/2024 ..... B47R_PP .......................................................................................................... ...................................  ....................... 1,850,000 ....................... 1,850,000 ........................... 23,763 2.B PL ..........
14149Y-BN-7 ......... CARDINAL HEALTH INC SENIOR CORP BND   5. ................................................................ ............... ......07/18/2024 ..... WELLS FARGO SECURITIES ...................................................................................... ...................................  ....................... 5,042,450 ....................... 5,000,000 ..........................106,059 2.B FE ..........
14180L-AA-4 ......... CARGO AIRCRAFT MANAGEMENT INC SENIOR COR ................................................................ ............... ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  ..........................195,000 ..........................195,000 ............................ 1,518 3.B FE ..........
143658-BQ-4 ......... CARNIVALCORP SECURED CORP_BND 144A   4.0 ................................................................ ............... ......07/01/2024 ..... B47R_PB .......................................................................................................... ...................................  ....................... 1,688,463 ....................... 1,690,000 ........................... 11,079 2.C FE ..........
153527-AN-6 ......... CENTRAL GARDEN & PET COMPANY SENIOR CORP ................................................................ ............... ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  .......................... 115,264 ..........................122,000 .............................2,307 3.B FE ..........
159864-AE-7 ......... CHARLES RIVER LABORATORIES INT SENIOR CO ................................................................ ............... ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  .......................... 459,287 ..........................458,000 ............................ 8,056 3.B FE ..........
159864-AJ-6 ......... CHARLES RIVER LABORATORIES INT SENIOR CO ................................................................ ............... ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  ....................... 1,310,987 ....................... 1,375,000 .............................2,292 3.B FE ..........
165167-DF-1 ......... CHESAPEAKE ENERGY CORPORATION SENIOR COR ................................................................ ............... ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  .......................... 723,345 ..........................720,000 .............................6,490 3.B FE ..........
165167-DG-9 ......... CHESAPEAKE ENERGY CORPORATION SENIOR COR ................................................................ ............... ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  .......................... 325,444 ..........................320,000 ............................ 3,081 3.B FE ..........
171340-AN-2 ......... CHURCH & DWIGHT CO INC SENIOR CORP BND ................................................................... ............... ......07/11/2024 ..... CITIGROUP GLOBAL MKT INC .................................................................................... ...................................  ....................... 9,557,100 ......................10,000,000 ..........................140,875 2.A FE ..........
171484-AG-3 ......... CHURCHILL DOWNS INCORPORATED SENIOR CORP ................................................................ ............... ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  ..........................757,000 ..........................757,000 ........................... 20,702 4.A FE ..........
172062-AF-8 ......... CINCINNATI FINANCIAL CORPORATI SENIOR CO ................................................................ ............... ......07/18/2024 ..... WELLS FARGO SECURITIES ...................................................................................... ...................................  ....................... 2,137,840 ....................... 2,000,000 ........................... 24,604 1.G FE ..........
17325D-AG-8 ......... CITIGROUP COMMERCIAL MORTGAGE SUB SUB_CM ................................................................ ............... ......07/01/2024 ..... B47R_PB .......................................................................................................... ...................................  ....................... 2,069,760 ....................... 2,000,000 .............................5,958 1.G ..............
18539U-AC-9 ......... CLEARWAYENERGYOPERATINGLLC SENIOR CORP_B ................................................................ ............... ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  ....................... 1,325,186 ....................... 1,340,000 .............................2,652 3.B FE ..........
18539U-AD-7 ......... CLEARWAYENERGYOPERATINGLLC SENIOR CORP_B ................................................................ ............... ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  ........................2,342,339 ....................... 2,401,000 ........................... 11,255 3.B FE ..........
19108#-AC-1 ......... COCA-COLA BEVERAGES FLORIDA LL SENIOR CO ................................................................ ............... ......07/01/2024 ..... B47R_PP .......................................................................................................... ...................................  ......................17,700,000 ......................17,700,000 ........................... 47,947 2.A PL ..........
195869-AP-7 ......... COLONIAL PIPELINE CO SENIOR CORP_BND 144 ................................................................ ............... ......07/01/2024 ..... B47R_PB .......................................................................................................... ...................................  ....................... 9,996,774 ......................10,000,000 ..........................186,458 1.G FE ..........
20030N-BB-6 ......... COMCAST CORPORATION SENIOR CORP_BND   6. ................................................................ ............... ......07/01/2024 ..... B47R_PB .......................................................................................................... ...................................  ....................... 2,296,606 ....................... 2,000,000 ........................... 10,311 1.G FE ..........
20030N-CH-2 ......... COMCAST CORPORATION SENIOR CORP_BND   3. ................................................................ ............... ......07/01/2024 ..... B47R_PB .......................................................................................................... ...................................  ....................... 9,985,762 ......................10,000,000 .......................... 146,931 1.G FE ..........
20030N-CJ-8 ......... COMCAST CORPORATION SENIOR CORP_BND   3. ................................................................ ............... ......07/01/2024 ..... B47R_PB .......................................................................................................... ...................................  ....................... 9,963,536 ......................10,000,000 ........................... 31,417 1.G FE ..........
20268J-AB-9 ......... COMMONSPIRITHEALTH SECURED CORP_BND   3. ................................................................ ............... ......07/01/2024 ..... B47R_PB .......................................................................................................... ...................................  ....................... 1,892,000 ....................... 1,892,000 ........................... 31,487 1.G FE ..........
205768-AS-3 ......... COMSTOCK RESOURCES INC SENIOR CORP_BND 1 ................................................................ ............... ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  ..........................690,000 ..........................690,000 .............................3,752 4.B FE ..........
205768-AT-1 ......... COMSTOCK RESOURCES INC SENIOR CORP_BND 1 ................................................................ ............... ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  ....................... 1,250,000 ....................... 1,250,000 ........................... 15,299 4.B FE ..........
209111-EJ-8 ......... CONSOLIDATED EDISON COMPANY OF SENIOR CO ................................................................ ............... ......07/01/2024 ..... B47R_PB .......................................................................................................... ...................................  ....................... 9,985,318 ......................10,000,000 .......................... 129,792 1.G FE ..........
209111-FM-0 ......... CONSOLIDATED EDISON COMPANY OF SENIOR CO ................................................................ ............... ......07/01/2024 ..... B47R_PB .......................................................................................................... ...................................  ........................4,999,435 ....................... 5,000,000 ........................... 58,594 1.G FE ..........
210385-AF-7 ......... CONSTELLATION ENERGY GENERATIO SENIOR CO ................................................................ ............... ......09/04/2024 ..... GOLDMAN SACHS & CO. .......................................................................................... ...................................  ...................... 12,379,200 ......................12,000,000 .......................... 325,833 2.A FE ..........
212015-AT-8 ......... CONTINENTAL RESOURCES INC SENIOR CORP_BN ................................................................ ............... ......07/01/2024 ..... B47R_PB .......................................................................................................... ...................................  ....................... 3,740,598 ....................... 3,730,000 ........................... 44,682 2.C FE ..........
22534Q-AA-9 ......... CREDIT ACCEPTANCE AUTO LOAN TR ABS _22-3 ................................................................ ............... ......09/24/2024 ..... WELLS FARGO SECURITIES ...................................................................................... ...................................  ....................... 7,380,521 ....................... 7,327,000 ........................... 13,372 1.A FE ..........
22757H-AA-9 ......... CROSSMORTGAGETRUSTCROSS_24- WHOLE CMO 24 ................................................................ ............... ......07/31/2024 ..... GOLDMAN SACHS & CO. .......................................................................................... ...................................  ....................... 4,208,946 ....................... 4,208,984 ........................... 24,639 1.A FE ..........
22788C-AA-3 ......... CROWDSTRIKEHOLDINGSINC SENIOR CORP_BND ................................................................... ............... ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  .......................... 930,269 ..........................946,000 .............................3,548 3.B FE ..........
22819K-AB-6 ......... CROWN AMERICAS LLC SENIOR CORP BND 144A ................................................................. ............... ......09/17/2024 ..... BARCLAYS CAPITAL .............................................................................................. ...................................  ....................... 1,265,334 ....................... 1,282,000 ........................... 25,426 3.B FE ..........
233046-AL-5 ......... DB MASTER FINANCE LLC DNKN_19 SENIOR ABS ................................................................ ............... ......07/01/2024 ..... B47R_PB .......................................................................................................... ...................................  ....................... 5,700,000 ....................... 5,700,000 ........................... 27,563 2.B FE ..........
23345M-AA-5 ......... DT MIDSTREAM INC SENIOR CORP_BND 144A .................................................................... ............... ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  ........................1,259,249 ....................... 1,247,000 ........................... 15,003 3.A FE ..........
23345M-AB-3 ......... DT MIDSTREAM INC SENIOR CORP_BND 144A .................................................................... ............... ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  ..........................378,000 ..........................378,000 .............................4,823 3.A FE ..........
237266-AH-4 ......... DARLING INGREDIENTS INC BOND CORP   5.25 ................................................................ ............... ......08/02/2024 ..... JEFFRIES & CO. INC. .......................................................................................... ...................................  .......................... 305,403 ..........................310,000 .............................4,973 3.A FE ..........
23918K-AS-7 ......... DAVITA INC SENIOR CORP_BND 144A   4.625% ................................................................ ............... ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  ..........................915,160 ..........................906,000 ........................... 13,851 3.C FE ..........
23918K-AT-5 ......... DAVITA INC SENIOR CORP_BND 144A   3.750% ................................................................ ............... ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  ....................... 1,168,627 ....................... 1,180,000 .............................5,531 3.C FE ..........
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24702G-AC-9 ......... DELLEQUIPMENTFINANCETRUSTD ABS 4-1-A2 14 ................................................................ ............... ......09/24/2024 ..... BANK OF AMERICA ............................................................................................... ...................................  ...................... 10,063,281 ......................10,000,000 .............................4,650 1.A FE ..........
251526-CV-9 ......... DEUTSCHEBANKAG(NEWYORKBRA SRBN CORP BND ................................................................. ............... ......07/23/2024 ..... SG SECURITIES ASIA ........................................................................................... ...................................  ....................... 5,035,250 ....................... 5,000,000 .......................... 131,555 2.A FE ..........
25461L-AA-0 ......... DIRECTV FINANCING LLC SECURED CORP_BND 1 ................................................................ ............... ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  ....................... 2,338,129 ....................... 2,320,000 ........................... 17,038 3.B FE ..........
254687-DD-5 ......... WALT DISNEY CO SENIOR CORP_BND   3.700% ................................................................. ............... ......07/01/2024 ..... B47R_PB .......................................................................................................... ...................................  ........................4,949,514 ....................... 5,000,000 ........................... 84,792 1.G FE ..........
254687-EB-8 ......... WALT DISNEY CO SENIOR CORP_BND   6.400% ................................................................. ............... ......07/01/2024 ..... B47R_PB .......................................................................................................... ...................................  ...................... 17,222,598 ......................13,000,000 .......................... 242,667 1.G FE ..........
260543-DD-2 ......... DOW CHEMICAL COMPANY  THE SENIOR CORP_BN ................................................................ ............... ......08/22/2024 ..... VARIOUS .......................................................................................................... ...................................  ....................... 3,698,494 ....................... 5,000,000 ........................... 49,000 2.B FE ..........
260543-DK-6 ......... DOW CHEMICAL COMPANY  THE SENIOR CORP BN ................................................................ ............... ......09/06/2024 ..... MORGAN STANLEY & CO. INC .................................................................................... ...................................  ....................... 3,103,320 ....................... 3,000,000 ........................... 11,200 2.A FE ..........
26884L-AN-9 ......... EQT CORP SENIOR CORP_BND 144A   3.625% 0 ................................................................ ............... ......07/01/2024 ..... B47R_PB .......................................................................................................... ...................................  ....................... 2,047,290 ....................... 2,088,000 ........................... 28,384 2.C FE ..........
26884T-AP-7 ......... ERAC USA FINANCE LLC SENIOR CORP_BND 144 ................................................................ ............... ......07/01/2024 ..... B47R_PB .......................................................................................................... ...................................  ....................... 2,900,748 ....................... 2,869,000 ........................... 45,123 1.G FE ..........
26884T-AR-3 ......... ERAC USA FINANCE LLC SENIOR CORP_BND 144 ................................................................ ............... ......07/01/2024 ..... B47R_PB .......................................................................................................... ...................................  ....................... 6,806,515 ....................... 6,900,000 ........................... 75,268 1.G FE ..........
27889*-AR-0 ......... ECOM ATLANTIC INC SENIOR CORP BND   6.43 ................................................................ ............... ......08/27/2024 ..... VARIOUS .......................................................................................................... ...................................  ......................17,000,000 ......................17,000,000 ..................................0 2.B Z ...........
28035Q-AA-0 ......... EDGEWELLPERSONALCARECO SENIOR CORP_BND 1 ................................................................ ............... ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  ....................... 1,389,979 ....................... 1,388,000 ........................... 25,235 3.C FE ..........
28035Q-AB-8 ......... EDGEWELLPERSONALCARECO SENIOR CORP_BND 1 ................................................................ ............... ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  ....................... 1,000,000 ....................... 1,000,000 ........................... 20,510 3.C FE ..........
28618M-AA-4 ......... ELEMENT SOLUTIONS INC SENIOR CORP_BND 14 ................................................................ ............... ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  ..........................773,976 ..........................783,000 .............................2,444 4.A FE ..........
29003B-AQ-4 ......... ELMWOOD CLO V LTD ELMW5_20-2A ABS -2A-AR ............................................................... ............... ......09/04/2024 ..... RBC DOMINION SECURITIES INC. ............................................................................... ...................................  ....................... 4,000,000 ....................... 4,000,000 ..................................0 1.A FE ..........
29003B-AS-0 ......... ELMWOOD CLO V LTD ELMW5_20-2A ABS -2A-BR ............................................................... ............... ......09/04/2024 ..... RBC DOMINION SECURITIES INC. ............................................................................... ...................................  ....................... 7,500,000 ....................... 7,500,000 ..................................0 1.C FE ..........
29082K-AA-3 ......... EMBECTA CORP SECURED CORP_BND 144A   5.0 ................................................................ ............... ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  ....................... 2,125,000 ....................... 2,125,000 ........................... 13,281 4.A FE ..........
291641-BA-5 ......... EMPIRE DISTRICT ELECTRIC CO SECURED CORP ................................................................ ............... ......07/01/2024 ..... B47R_PP .......................................................................................................... ...................................  ........................9,503,353 ......................10,000,000 .......................... 292,118 1.G FE ..........
29252B-AA-7 ......... ENBRIDGE PIPELINES  SOUTHERN L SENIOR CO ................................................................ ............... ......07/01/2024 ..... B47R_PP .......................................................................................................... ...................................  ....................... 1,683,253 ....................... 1,683,253 ........................... 16,748 1.G PL ..........
29272W-AC-3 ......... ENERGIZER HOLDINGS INC SENIOR CORP_BND 1 ................................................................ ............... ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  ..........................530,000 ..........................530,000 .............................7,343 4.B FE ..........
29272W-AD-1 ......... ENERGIZER HOLDINGS INC SENIOR CORP_BND 1 ................................................................ ............... ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  ....................... 1,326,290 ....................... 1,325,000 ........................... 28,984 4.B FE ..........
29375Q-AC-2 ......... ENTERPRISEFLEETFINANCINGLLC ABS -3-A3 14 ............................................................... ............... ......07/16/2024 ..... MERRILL LYNCH PIERCE FNNR & SM ............................................................................ ...................................  ....................... 1,175,816 ....................... 1,176,000 ..................................0 1.A FE ..........
29379V-BT-9 ......... ENTERPRISE PRODUCTS OPERATING SENIOR COR ................................................................ ............... ......07/01/2024 ..... B47R_PB .......................................................................................................... ...................................  ........................2,142,239 ....................... 2,000,000 ........................... 37,811 1.G FE ..........
29379V-BV-4 ......... ENTERPRISE PRODUCTS OPERATING SENIOR COR ................................................................ ............... ......07/01/2024 ..... B47R_PB .......................................................................................................... ...................................  ....................... 9,645,080 ....................... 9,556,000 ........................... 49,771 1.G FE ..........
30037F-AA-8 ......... EVERGY MISSOURI WEST INC SECURED CORP BN ................................................................ ............... ......07/18/2024 ..... VARIOUS .......................................................................................................... ...................................  ....................... 5,028,349 ....................... 5,000,000 ........................... 24,319 1.G FE ..........
30306V-A@-8 ......... FLNG LIQUEFACTION 3 LLC SECURED CORP_BND ................................................................ ............... ......07/01/2024 ..... B47R_PP .......................................................................................................... ...................................  ...................... 12,601,500 ...................... 12,601,500 .......................... 137,356 2.C FE ..........
317393-AB-2 ......... FINANCE OF AMERICA STRUCTURED WHOLE_CMO ................................................................. ............... ......07/01/2024 ..... INTEREST CAPITALIZATION ..................................................................................... ...................................  ........................... (7,253) ........................... (7,253) ..................................0 1.B FE ..........
337120-AA-7 ......... FIRST STUDENT BIDCO INC SECURED CORP_BND ................................................................ ............... ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  ....................... 2,529,761 ....................... 2,573,000 ........................... 17,153 4.A FE ..........
33767B-AD-1 ......... FIRSTENERGY TRANSMISSION LLC SENIOR CORP ................................................................ ............... ......07/24/2024 ..... BANK OF AMERICA ............................................................................................... ...................................  ....................... 4,612,050 ....................... 5,000,000 ........................... 51,747 2.B FE ..........
345370-CR-9 ......... FORD MOTOR COMPANY SENIOR CORP_BND   4.3 ................................................................ ............... ......07/01/2024 ..... B47R_PB .......................................................................................................... ...................................  ....................... 4,016,081 ....................... 4,000,000 ........................... 54,084 3.A FE ..........
345370-DA-5 ......... FORD MOTOR COMPANY SENIOR CORP_BND   3.2 ................................................................ ............... ......07/01/2024 ..... B47R_PB .......................................................................................................... ...................................  ....................... 1,520,823 ....................... 1,523,000 ............................ 6,600 3.A FE ..........
345397-A4-5 ......... FORDMOTORCREDITCOMPANYLLC SENIOR CORP_BN ................................................................ ............... ......07/01/2024 ..... B47R_PB .......................................................................................................... ...................................  ....................... 8,465,000 ....................... 8,465,000 ........................... 81,347 2.C FE ..........
345397-B5-1 ......... FORDMOTORCREDITCOMPANYLLC SENIOR CORP_BN ................................................................ ............... ......07/01/2024 ..... B47R_PB .......................................................................................................... ...................................  .......................... 993,685 ....................... 1,000,000 .............................3,544 2.C FE ..........
345397-D2-6 ......... FORDMOTORCREDITCOMPANYLLC SENIOR CORP BN ................................................................ ............... ......08/23/2024 ..... MORGAN STANLEY & CO. INC .................................................................................... ...................................  ....................... 1,490,426 ....................... 1,450,000 ........................... 21,275 2.C FE ..........
35805B-AC-2 ......... FRESENIUS MEDICAL CARE US FINA SENIOR CO ................................................................ ............... ......07/01/2024 ..... B47R_PB .......................................................................................................... ...................................  ....................... 5,335,000 ....................... 5,345,000 ........................... 33,128 2.C FE ..........
35906A-BE-7 ......... FRONTIER COMMUNICATIONS HOLDIN SECURED C ................................................................ ............... ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  ..........................370,000 ..........................370,000 .............................9,963 4.B FE ..........
35906A-BF-4 ......... FRONTIER COMMUNICATIONS HOLDIN SECURED C ................................................................ ............... ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  ..........................403,000 ..........................403,000 .............................8,340 4.B FE ..........
36272J-AA-1 ......... GSMSCII_24-RVR SENIOR CMBS _24-RVR-A 144 ................................................................ ............... ......08/01/2024 ..... GOLDMAN SACHS & CO. .......................................................................................... ...................................  ....................... 3,500,000 ....................... 3,500,000 ........................... 10,445 1.A FE ..........
362948-AA-9 ......... GSMORTGAGEBACKEDSECURITIEST WHOLE CMO RP ................................................................ ............... ......07/18/2024 ..... GOLDMAN SACHS & CO. .......................................................................................... ...................................  ....................... 4,741,984 ....................... 5,000,000 .............................9,750 1.A FE ..........
364760-AP-3 ......... GAPINC SENIOR CORP_BND 144A   3.625% 10/ ................................................................ ............... ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  .......................... 545,530 ..........................550,000 .............................9,913 4.A FE ..........
36830F-AA-4 ......... GCATTRUSTGCAT_24-INV3 WHOLE CMO NV3-A1 1 ............................................................... ............... ......08/02/2024 ..... MERRILL LYNCH PIERCE FNNR & SM ............................................................................ ...................................  ....................... 5,039,063 ....................... 5,000,000 ........................... 30,833 1.A FE ..........
370334-CX-0 ......... GENERAL MILLS INC SENIOR CORP BND   4.70 ................................................................ ............... ......08/23/2024 ..... MORGAN STANLEY & CO. INC .................................................................................... ...................................  ....................... 1,484,130 ....................... 1,475,000 ............................ 5,007 2.B FE ..........
37045X-EX-0 ......... GENERAL MOTORS FINANCIAL CO IN SENIOR CO ................................................................ ............... ......07/23/2024 ..... MARKETAXESS CORPORATI ........................................................................................ ...................................  ....................... 5,028,900 ....................... 5,000,000 ........................... 26,750 2.B FE ..........
37331N-AJ-0 ......... GEORGIA-PACIFIC LLC SENIOR CORP_BND 144A ................................................................ ............... ......07/08/2024 ..... B47R_PB .......................................................................................................... ...................................  ...................... 14,523,248 ......................15,000,000 .......................... 131,250 1.G FE ..........
37331N-AN-1 ......... GEORGIA-PACIFIC LLC SENIOR CORP_BND 144A ................................................................ ............... ......07/01/2024 ..... B47R_PB .......................................................................................................... ...................................  ...................... 14,159,161 ...................... 15,250,000 ........................... 54,328 1.G FE ..........
374297-B*-9 ......... GETTY REALTY CORP SENIOR CORP_BND   5.47 ................................................................ ............... ......07/01/2024 ..... B47R_PP .......................................................................................................... ...................................  ......................12,000,000 ......................12,000,000 ........................... 63,817 2.C FE ..........
37940X-AA-0 ......... GLOBAL PAYMENTS INC SENIOR CORP_BND   2. ................................................................ ............... ......07/01/2024 ..... B47R_PB .......................................................................................................... ...................................  ....................... 5,509,000 ....................... 5,509,000 ........................... 18,249 2.C FE ..........
37940X-AB-8 ......... GLOBAL PAYMENTS INC SENIOR CORP_BND   3. ................................................................ ............... ......07/01/2024 ..... B47R_PB .......................................................................................................... ...................................  ....................... 5,120,505 ....................... 5,000,000 ........................... 20,000 2.C FE ..........
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38016L-AC-9 ......... GO DADDY OPERATING COMPANY LLC SENIOR CO ................................................................ ............... ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  ..........................860,000 ..........................860,000 .............................2,425 3.C FE ..........
38869A-AC-1 ......... GRAPHICPACKAGINGINTERNATIONA SENIOR CORP ................................................................ ............... ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  ....................... 1,267,254 ....................... 1,265,000 .............................3,567 3.B FE ..........
38869A-AD-9 ......... GRAPHICPACKAGINGINTERNATIONA SENIOR CORP ................................................................ ............... ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  ....................... 1,200,000 ....................... 1,200,000 .............................7,375 3.B FE ..........
39154G-AB-2 ......... GREATAMERICALEASINGRECEIVAB ABS 4-2-A2 1 ............................................................... ............... ......07/16/2024 ..... WELLS FARGO SECURITIES ...................................................................................... ...................................  ....................... 1,444,972 ....................... 1,445,000 ..................................0 1.A FE ..........
39571M-AC-2 ......... GREENSKYHOMEIMPROVEMENTISSU ABS 4-1-A3 1 ............................................................... ............... ......07/30/2024 ..... GOLDMAN SACHS & CO. .......................................................................................... ...................................  ....................... 1,395,982 ....................... 1,396,000 ..................................0 1.A FE ..........
403949-AP-5 ......... HF SINCLAIR CORP SENIOR CORP BND   6.375 ................................................................ ............... ......09/05/2024 ..... TAX FREE EXCHANGE ............................................................................................. ...................................  ....................... 1,249,570 ....................... 1,236,000 ........................... 30,643 2.C FE ..........
404119-BX-6 ......... HCA INC SENIOR CORP_BND   4.125% 06/15/2 ................................................................ ............... ......07/01/2024 ..... B47R_PB .......................................................................................................... ...................................  ....................... 6,130,325 ....................... 5,975,000 ........................... 71,887 2.C FE ..........
41283L-AY-1 ......... HARLEY-DAVIDSON FINANCIAL SERV SENIOR CO ................................................................ ............... ......07/01/2024 ..... B47R_PB .......................................................................................................... ...................................  ....................... 2,414,431 ....................... 2,415,000 ........................... 25,170 2.C FE ..........
418751-AE-3 ......... HAT HOLDINGS I LLC SENIOR CORP_BND 144A ................................................................. ............... ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  ....................... 1,450,000 ....................... 1,450,000 .............................8,292 2.C FE ..........
42241@-AJ-8 ......... HEARST COMMUNICATIONS INC SENIOR CORP BN ................................................................ ............... ......09/05/2024 ..... SEAPORT GROUP .................................................................................................. ...................................  ....................... 4,878,850 ....................... 5,000,000 ........................... 60,300 1.G ..............
428104-AA-1 ......... HESS MIDSTREAM OPERATIONS LP SENIOR CORP ................................................................ ............... ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  .......................... 348,919 ..........................362,000 .............................5,411 3.A FE ..........
432833-AJ-0 ......... HILTONDOMESTICOPERATINGCOMP SENIOR CORP_ ................................................................ ............... ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  ....................... 1,557,056 ....................... 1,574,000 ........................... 24,430 3.B FE ..........
432833-AL-5 ......... HILTONDOMESTICOPERATINGCOMP SENIOR CORP_ ................................................................ ............... ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  ....................... 1,055,824 ....................... 1,049,000 ........................... 17,367 3.B FE ..........
432833-AN-1 ......... HILTONDOMESTICOPERATINGCOMP SENIOR CORP_ ................................................................ ............... ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  ....................... 1,692,583 ....................... 1,700,000 ............................ 7,703 3.B FE ..........
432833-AR-2 ......... HILTONDOMESTICOPERATINGCOMP SENIOR CORP ................................................................. ............... ......09/05/2024 ..... J.P. MORGAN SECURITIES INC ................................................................................. ...................................  ....................... 1,500,000 ....................... 1,500,000 ..................................0 3.B FE ..........
436440-AP-6 ......... HOLOGIC INC SENIOR CORP_BND 144A   3.250 ................................................................ ............... ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  ....................... 1,250,000 ....................... 1,250,000 ............................ 5,078 3.B FE ..........
440452-AK-6 ......... HORMEL FOODS CORPORATION SENIOR CORP BND ................................................................ ............... ......07/01/2024 ..... B47R_PB .......................................................................................................... ...................................  ....................... 8,403,517 ....................... 8,410,000 .......................... 226,509 1.G FE ..........
44267D-AD-9 ......... HOWARD HUGHES CORP SENIOR CORP_BND 144A ................................................................. ............... ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  .......................... 344,000 .......................... 344,000 .............................3,030 3.C FE ..........
44267D-AF-4 ......... HOWARD HUGHES CORP SENIOR CORP_BND 144A ................................................................. ............... ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  .......................... 248,147 ..........................250,000 .............................1,793 3.C FE ..........
44644N-AB-5 ......... HUNTINGTONBANKAUTOCREDIT-LI ABS 24-1-B2 ................................................................. ............... ......08/01/2024 ..... RBC DOMINION SECURITIES INC. ............................................................................... ...................................  ....................... 1,769,494 ....................... 1,767,009 .............................3,641 1.G FE ..........
44891A-CM-7 ......... HYUNDAI CAPITAL AMERICA SENIOR CORP_BND ................................................................. ............... ......08/23/2024 ..... CITIGROUP GLOBAL MKT INC .................................................................................... ...................................  ....................... 1,484,365 ....................... 1,450,000 ........................... 37,146 1.G FE ..........
44891A-DF-1 ......... HYUNDAI CAPITAL AMERICA SENIOR CORP BND ................................................................. ............... ......09/23/2024 ..... RBC DOMINION SECURITIES INC. ............................................................................... ...................................  ....................... 9,991,400 ......................10,000,000 ..................................0 1.G FE ..........
449173-AA-1 ......... HYTCOMMERCIALMORTGAGETRUST SENIOR CMBS 4 ................................................................ ............... ......08/15/2024 ..... WELLS FARGO SECURITIES ...................................................................................... ...................................  ....................... 2,743,125 ....................... 2,750,000 ..................................0 1.A FE ..........
449934-AD-0 ......... IQVIAINC SENIOR CORP_BND 144A   5.000% 1 ................................................................ ............... ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  ....................... 1,550,431 ....................... 1,552,000 ........................... 35,567 3.B FE ..........
45258L-AA-5 ......... IMOLA MERGER CORP SECURED CORP_BND 144A ................................................................. ............... ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  ....................... 1,794,755 ....................... 1,800,000 ........................... 32,063 3.C FE ..........
45660L-3X-5 ......... RESIDENTIAL ASSET SECURITIZATI SENIOR WH ............................................................... ............... ......09/01/2024 ..... INTEREST CAPITALIZATION ..................................................................................... ...................................  ..................................3 ..................................3 ..................................0 1.A FM ..........
45688C-AB-3 ......... INGEVITY CORP SENIOR CORP_BND 144A   3.8 ................................................................ ............... ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  .......................... 376,269 ..........................400,000 .............................6,415 3.C FE ..........
458140-AX-8 ......... INTEL CORPORATION SENIOR CORP_BND   3.15 ................................................................ ............... ......07/01/2024 ..... B47R_PB .......................................................................................................... ...................................  ....................... 4,208,020 ....................... 4,250,000 ........................... 51,691 2.A FE ..........
458140-BQ-2 ......... INTEL CORPORATION SENIOR CORP_BND   3.75 ................................................................ ............... ......07/01/2024 ..... B47R_PB .......................................................................................................... ...................................  ....................... 6,914,765 ....................... 6,920,000 .............................3,604 2.A FE ..........
458140-CE-8 ......... INTEL CORPORATION SENIOR CORP_BND   4.87 ................................................................ ............... ......07/01/2024 ..... B47R_PB .......................................................................................................... ...................................  ....................... 2,298,531 ....................... 2,300,000 ........................... 15,573 2.A FE ..........
45866F-BB-9 ......... INTERCONTINENTAL EXCHANGE INC SENIOR COR ................................................................ ............... ......09/10/2024 ..... VARIOUS .......................................................................................................... ...................................  ....................... 1,187,809 ....................... 1,218,000 ..................................0 1.G FE ..........
459200-JG-7 ......... INTERNATIONAL BUSINESS MACHINE SENIOR CO ................................................................ ............... ......07/01/2024 ..... B47R_PB .......................................................................................................... ...................................  ....................... 4,049,503 ....................... 4,000,000 ........................... 15,717 1.G FE ..........
459200-JR-3 ......... INTERNATIONAL BUSINESS MACHINE SENIOR CO ................................................................ ............... ......07/01/2024 ..... B47R_PB .......................................................................................................... ...................................  ....................... 6,502,467 ....................... 6,700,000 ........................... 38,693 1.G FE ..........
459506-AN-1 ......... INTERNATIONAL FLAVORS & FRAGRA SENIOR CO ................................................................ ............... ......07/01/2024 ..... B47R_PB .......................................................................................................... ...................................  ...................... 11,634,885 ...................... 12,145,000 ........................... 74,277 2.C FE ..........
459506-AP-6 ......... INTERNATIONAL FLAVORS & FRAGRA SENIOR CO ................................................................ ............... ......07/01/2024 ..... B47R_PB .......................................................................................................... ...................................  ...................... 11,454,852 ...................... 12,500,000 .......................... 104,958 2.C FE ..........
46124H-AE-6 ......... INTUIT INC SENIOR CORP_BND   5.250% 09/1 ................................................................ ............... ......07/01/2024 ..... B47R_PB .......................................................................................................... ...................................  ...................... 14,475,884 ...................... 14,485,000 ........................... 31,686 1.G FE ..........
46266T-AA-6 ......... IQVIAINC SENIOR CORP_BND 144A   5.000% 0 ................................................................ ............... ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  ....................... 1,500,000 ....................... 1,500,000 ........................... 28,125 3.B FE ..........
465685-AR-6 ......... ITC HOLDINGS CORP SENIOR CORP_BND 144A ................................................................... ............... ......07/24/2024 ..... BANK OF AMERICA ............................................................................................... ...................................  ....................... 5,002,850 ....................... 5,000,000 ........................... 84,563 2.B FE ..........
466313-AH-6 ......... JABIL INC SENIOR CORP_BND   3.950% 01/12 ................................................................ ............... ......07/01/2024 ..... B47R_PB .......................................................................................................... ...................................  ...................... 10,985,434 ......................11,000,000 ........................... 94,142 2.C FE ..........
47077W-AC-2 ......... JANESTREETGROUPLLC SECURED CORP BND 144A ................................................................ ............... ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  .......................... 364,503 ..........................362,000 ........................... 11,177 3.A FE ..........
48250N-AC-9 ......... KFC HOLDING CO SENIOR CORP_BND 144A   4. ................................................................ ............... ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  .......................... 462,561 ..........................461,000 .............................7,238 3.B FE ..........
483007-AJ-9 ......... KAISER ALUMINUM CORPORATION SENIOR CORP_ ................................................................ ............... ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  ..........................142,000 ..........................142,000 ............................... 529 3.C FE ..........
483007-AL-4 ......... KAISER ALUMINUM CORPORATION SENIOR CORP_ ................................................................ ............... ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  ..........................900,000 ..........................900,000 ........................... 13,388 3.C FE ..........
49456B-AZ-4 ......... KINDER MORGAN INC SENIOR CORP BND   5.10 ................................................................ ............... ......07/23/2024 ..... GOLDMAN SACHS & CO. .......................................................................................... ...................................  ....................... 5,007,250 ....................... 5,000,000 ..................................0 2.B FE ..........
49461M-AB-6 ......... KINETIKHOLDINGSLP SENIOR CORP BND 144A .................................................................. ............... ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  .......................... 363,476 ..........................362,000 .............................6,995 3.A FE ..........
501044-DR-9 ......... KROGER CO SENIOR CORP BND   4.700% 08/15 ................................................................ ............... ......08/23/2024 ..... CITIGROUP GLOBAL MKT INC .................................................................................... ...................................  ....................... 1,479,691 ....................... 1,475,000 ..................................0 2.B FE ..........
501797-AL-8 ......... BATH&BODYWORKSINC SENIOR CORP_BND   6.87 ................................................................ ............... ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  ....................... 1,228,465 ....................... 1,040,000 ........................... 29,593 3.B FE ..........
50201Q-AN-4 ......... LCMLTDPARTNERSHIPLCM_31 ABS -R-BR 144A .................................................................. ............... ......07/01/2024 ..... DEUTSCHE BANK AG .............................................................................................. ...................................  ......................10,000,000 ......................10,000,000 ..................................0 1.C FE ..........
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502431-AP-4 ......... L3HARRIS TECHNOLOGIES INC SENIOR CORP BN ................................................................ ............... ......08/23/2024 ..... MERRILL LYNCH PIERCE FNNR & SM ............................................................................ ...................................  ....................... 1,482,857 ....................... 1,450,000 ............................ 8,918 2.B FE ..........
512807-AU-2 ......... LAM RESEARCH CORPORATION SENIOR CORP_BND ................................................................ ............... ......07/01/2024 ..... B47R_PB .......................................................................................................... ...................................  ...................... 22,597,236 ...................... 22,500,000 ........................... 37,500 1.G FE ..........
513075-BT-7 ......... LAMAR MEDIA CORP SENIOR CORP_BND   4.000 ................................................................ ............... ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  ....................... 1,631,040 ....................... 1,623,000 ........................... 18,935 3.B FE ..........
513075-BZ-3 ......... LAMAR MEDIA CORP SENIOR CORP_BND   3.625 ................................................................ ............... ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  .......................... 773,643 ..........................775,000 ........................... 12,876 3.C FE ..........
513272-AD-6 ......... LAMBWESTONHOLDINGSINC SENIOR CORP_BND 14 ................................................................ ............... ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  ....................... 2,104,246 ....................... 2,150,000 ........................... 14,781 3.C FE ..........
513272-AE-4 ......... LAMBWESTONHOLDINGSINC SENIOR CORP_BND 14 ................................................................ ............... ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  ..........................600,000 ..........................600,000 .............................4,375 3.C FE ..........
521865-BD-6 ......... LEAR CORPORATION SENIOR CORP_BND   3.550 ................................................................ ............... ......09/05/2024 ..... VARIOUS .......................................................................................................... ...................................  ....................... 6,995,996 ......................10,000,000 ........................... 43,882 2.B FE ..........
524590-AA-4 ......... LEEWARDRENEWABLEENERGYLLC SENIOR CORP_BN ................................................................ ............... ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  ..........................600,000 ..........................600,000 .............................6,304 3.C FE ..........
52736R-BJ-0 ......... LEVI STRAUSS & CO SENIOR CORP_BND 144A .................................................................. ............... ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  ..........................883,672 .......................... 933,000 .............................2,631 3.A FE ..........
53079E-BJ-2 ......... LIBERTY MUTUAL GROUP INC SENIOR CORP BND ................................................................ ............... ......09/10/2024 ..... VARIOUS .......................................................................................................... ...................................  ...................... 12,058,355 ...................... 15,500,000 .......................... 241,779 2.B FE ..........
53219L-AS-8 ......... LIFEPOINT HEALTH INC SECURED CORP_BND 14 ................................................................ ............... ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  .......................... 369,516 ..........................372,000 .............................2,034 4.B FE ..........
53229K-AA-7 ......... LIGHTNINGPOWERLLC SECURED CORP BND 144A ................................................................. ............... ......08/07/2024 ..... J.P. MORGAN SECURITIES INC ................................................................................. ...................................  ....................... 4,000,000 ....................... 4,000,000 ..................................0 3.C FE ..........
53359#-AJ-1 ......... LINCOLNELECTRICHOLDINGSINC SENIOR CORP B ................................................................ ............... ......08/22/2024 ..... PRIVATE DIRECT ................................................................................................. ...................................  ......................17,000,000 ......................17,000,000 ..................................0 2.A ..............
552953-CF-6 ......... MGMRESORTSINTERNATIONAL SENIOR CORP_BND ................................................................. ............... ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  .......................... 254,009 ..........................250,000 .............................6,302 3.C FE ..........
552953-CK-5 ......... MGMRESORTSINTERNATIONAL SENIOR CORP BND ................................................................. ............... ......09/03/2024 ..... BANC OF AMERICA SECURITIES LLC ............................................................................ ...................................  ....................... 3,000,000 ....................... 3,000,000 ..................................0 3.C FE ..........
55354G-AL-4 ......... MSCI INC SENIOR CORP_BND 144A   3.875% 0 ................................................................ ............... ......07/01/2024 ..... B47R_PB .......................................................................................................... ...................................  ..........................792,000 ..........................792,000 ........................... 10,145 2.C FE ..........
55354G-AM-2 ......... MSCI INC SENIOR CORP_BND 144A   3.625% 1 ................................................................ ............... ......07/01/2024 ..... B47R_PB .......................................................................................................... ...................................  ....................... 1,816,383 ....................... 2,000,000 ........................... 30,007 2.C FE ..........
55953Y-AN-6 ......... MAGNETITE CLO LTD MAGNE_22-33A ABS 33-R- ............................................................... ............... ......09/03/2024 ..... NOMURA SECURITIES INTL. INC. ............................................................................... ...................................  ....................... 1,250,000 ....................... 1,250,000 ..................................0 1.A FE ..........
55953Y-AQ-9 ......... MAGNETITE CLO LTD MAGNE_22-33A ABS 33-R- ............................................................... ............... ......09/03/2024 ..... NOMURA SECURITIES INTL. INC. ............................................................................... ...................................  ....................... 1,250,000 ....................... 1,250,000 ..................................0 1.C FE ..........
56540#-AA-3 ......... MAPLELEAF MIDSTREAM INVESTMENT SENIOR CO ............................................................... ............... ......07/01/2024 ..... B47R_PP .......................................................................................................... ...................................  ....................... 2,268,848 ....................... 2,268,848 ........................... 24,428 4.A PL ..........
567928-AA-4 ......... MARINERFINANCEISSUANCETRUST ABS 24-A-A 1 ................................................................ ............... ......07/30/2024 ..... WELLS FARGO SECURITIES ...................................................................................... ...................................  ....................... 2,405,705 ....................... 2,406,000 ..................................0 1.A FE ..........
56847J-AC-1 ......... MARINER FINANCE ISSUANCE TRUST SUB ABS_A ................................................................ ............... ......07/01/2024 ..... B47R_PB .......................................................................................................... ...................................  ....................... 2,201,455 ....................... 2,202,000 ............................ 1,627 1.G FE ..........
56847J-AD-9 ......... MARINER FINANCE ISSUANCE TRUST SUB ABS_A ................................................................ ............... ......07/01/2024 ..... B47R_PB .......................................................................................................... ...................................  .......................... 479,882 ..........................480,000 ............................... 456 2.C FE ..........
56848D-AC-3 ......... MARINER FINANCE ISSUANCE TRUST SUB ABS_A ................................................................ ............... ......07/01/2024 ..... B47R_PB .......................................................................................................... ...................................  ..........................789,848 ..........................790,000 ............................... 650 1.G FE ..........
56848D-AD-1 ......... MARINER FINANCE ISSUANCE TRUST SUB ABS_A ................................................................ ............... ......07/01/2024 ..... B47R_PB .......................................................................................................... ...................................  .......................... 719,843 ..........................720,000 ............................... 766 2.C FE ..........
56848M-AC-3 ......... MARINER FINANCE ISSUANCE TRUST SUB ABS_A ................................................................ ............... ......07/01/2024 ..... B47R_PB .......................................................................................................... ...................................  ....................... 1,459,858 ....................... 1,460,000 ............................ 1,663 2.B FE ..........
571903-BF-9 ......... MARRIOTT INTERNATIONAL INC SENIOR CORP B ................................................................ ............... ......08/27/2024 ..... TRUIST SECURITIES, INC. ..................................................................................... ...................................  ....................... 9,052,300 ......................10,000,000 .......................... 129,306 2.B FE ..........
57636Q-BC-7 ......... MASTERCARD INC SENIOR CORP BND   4.550% ................................................................. ............... ......09/03/2024 ..... MERRILL LYNCH PIERCE FNNR & SM ............................................................................ ...................................  ....................... 6,984,320 ....................... 7,000,000 ..................................0 1.D FE ..........
576485-AH-9 ......... MATADOR RESOURCES CO SENIOR CORP BND 144 ................................................................ ............... ......09/20/2024 ..... MERRILL LYNCH PIERCE FNNR & SM ............................................................................ ...................................  .......................... 525,000 .......................... 525,000 ..................................0 4.A FE ..........
57665R-AL-0 ......... MATCHGROUPHOLDINGSIILLC SENIOR CORP_BND ................................................................. ............... ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  .......................... 799,919 ..........................796,000 .............................5,381 3.C FE ..........
577081-BE-1 ......... MATTEL INC SENIOR CORP_BND 144A   3.375% ................................................................ ............... ......07/01/2024 ..... B47R_PB .......................................................................................................... ...................................  ....................... 1,125,000 ....................... 1,125,000 ........................... 18,879 2.C FE ..........
577081-BF-8 ......... MATTEL INC SENIOR CORP_BND 144A   3.750% ................................................................ ............... ......07/01/2024 ..... B47R_PB .......................................................................................................... ...................................  ....................... 1,000,000 ....................... 1,000,000 ........................... 18,646 2.C FE ..........
58502B-AE-6 ......... PEDIATRIX MEDICAL GROUP INC SENIOR CORP_ ................................................................ ............... ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  ....................... 1,050,000 ....................... 1,050,000 .............................7,055 3.C FE ..........
59562V-AM-9 ......... BERKSHIRE HATHAWAY ENERGY CO SENIOR CORP ................................................................ ............... ......07/01/2024 ..... B47R_PB .......................................................................................................... ...................................  ....................... 1,092,345 ....................... 1,000,000 ........................... 30,455 1.G FE ..........
59562V-AR-8 ......... BERKSHIRE HATHAWAY ENERGY CO SENIOR CORP ................................................................ ............... ......07/01/2024 ..... B47R_PB .......................................................................................................... ...................................  ....................... 6,666,800 ....................... 6,000,000 ........................... 16,250 1.G FE ..........
59567L-AA-2 ......... MIDCAP FINANCIAL ISSUER TRUST SENIOR COR ................................................................ ............... ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  ....................... 1,500,000 ....................... 1,500,000 ........................... 40,354 4.A FE ..........
60041@-AA-1 ......... MILLENNIUMPIPELINEINTERMEDIA SENIOR CORP ................................................................ ............... ......09/24/2024 ..... PRIVATE DIRECT ................................................................................................. ...................................  ......................14,000,000 ......................14,000,000 ..................................0 2.C PL ..........
60041@-AB-9 ......... MILLENNIUMPIPELINEINTERMEDIA SENIOR CORP ................................................................ ............... ......09/24/2024 ..... BANC OF AMERICA SECURITIES LLC ............................................................................ ...................................  ....................... 8,000,000 ....................... 8,000,000 ..................................0 2.C PL ..........
60855R-AJ-9 ......... MOLINAHEALTHCAREINC SENIOR CORP BND 144A ................................................................ ............... ......08/05/2024 ..... VARIOUS .......................................................................................................... ...................................  ....................... 1,956,141 ....................... 2,055,000 ........................... 12,631 3.B FE ..........
609207-AU-9 ......... MONDELEZ INTERNATIONAL INC SENIOR CORP_B ................................................................ ............... ......07/01/2024 ..... B47R_PB .......................................................................................................... ...................................  ...................... 24,158,523 ...................... 24,708,000 ..........................150,307 2.B FE ..........
615394-AM-5 ......... MOOG INC SENIOR CORP_BND 144A   4.250% 1 ................................................................ ............... ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  ....................... 1,908,735 ....................... 1,932,000 ........................... 23,949 3.C FE ..........
617734-A#-5 ......... MORONGO BAND OF MISSION INDIAN SECURED C ................................................................ ............... ......07/01/2024 ..... B47R_PP .......................................................................................................... ...................................  ....................... 5,108,625 ....................... 5,108,625 ..........................125,076 2.C FE ..........
62482B-AA-0 ......... MEDLINE BORROWER LP SECURED CORP_BND 144 ................................................................ ............... ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  ..........................800,000 ..........................800,000 ........................... 15,414 3.C FE ..........
62854A-AN-4 ......... UTAH ACQUISITION SUB INC SENIOR CORP_BND ................................................................ ............... ......07/01/2024 ..... B47R_PB .......................................................................................................... ...................................  ...................... 15,952,916 ......................16,000,000 .......................... 184,333 2.C FE ..........
62886E-AY-4 ......... NCR VOYIX CORP SENIOR CORP_BND 144A   5. ................................................................ ............... ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  ....................... 1,000,000 ....................... 1,000,000 ........................... 24,861 4.A FE ..........
62886H-BE-0 ......... NCL CORPORATION LTD SECURED CORP_BND 144 ................................................................ ............... ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  ..........................475,000 ..........................475,000 .............................3,488 4.A FE ..........
62912X-AF-1 ......... NGPL PIPECO LLC SENIOR CORP_BND 144A   4 ................................................................ ............... ......07/01/2024 ..... B47R_PB .......................................................................................................... ...................................  ..........................500,000 ..........................500,000 .............................3,047 2.C FE ..........
629377-CP-5 ......... NRGENERGYINC SECURED CORP_BND 144A   2.4 ................................................................ ............... ......07/01/2024 ..... B47R_PB .......................................................................................................... ...................................  ...................... 17,119,283 ......................17,100,000 .......................... 137,323 2.C FE ..........
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629377-CR-1 ......... NRGENERGYINC SENIOR CORP_BND 144A   3.62 ................................................................ ............... ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  ..........................608,000 ..........................608,000 .............................2,755 3.B FE ..........
62956H-AA-4 ......... NYC_24-3ELV SENIOR CMBS ELV-A 144A   7.0 ............................................................... ............... ......07/25/2024 ..... GOLDMAN SACHS & CO. .......................................................................................... ...................................  ....................... 4,488,749 ....................... 4,500,000 ..................................0 1.A FE ..........
637639-AL-9 ......... NATIONAL SECURITIES CLEARING C SENIOR CO ................................................................ ............... ......08/23/2024 ..... J.P. MORGAN SECURITIES INC ................................................................................. ...................................  ....................... 1,470,547 ....................... 1,450,000 ........................... 12,446 1.B FE ..........
63942C-AD-4 ......... NAVSL_21-D SUB ABS_ABS _21-D 144A   4.00 ............................................................... ............... ......07/01/2024 ..... B47R_PB .......................................................................................................... ...................................  ....................... 1,094,956 ....................... 1,110,000 ............................ 1,850 2.C FE ..........
64110L-AU-0 ......... NETFLIX INC SENIOR CORP_BND 144A   5.375 ................................................................ ............... ......07/18/2024 ..... HSBC SECURITIES INC. ......................................................................................... ...................................  ....................... 5,119,200 ....................... 5,000,000 ........................... 25,382 2.A FE ..........
64832B-AC-9 ......... NEWRESIDENTIALMORTGAGELOAN WHOLE CMO QM2 ............................................................... ............... ......09/09/2024 ..... NOMURA SECURITIES INTL. INC. ............................................................................... ...................................  ........................3,999,947 ....................... 4,000,000 ........................... 26,722 1.A FE ..........
64952W-FB-4 ......... NEW YORK LIFE GLOBAL FUNDING SECURED COR ................................................................ ............... ......08/23/2024 ..... JANE STREET CAPITAL .......................................................................................... ...................................  ....................... 1,485,399 ....................... 1,475,000 ........................... 27,730 1.A FE ..........
649840-CW-3 ......... NEW YORK STATE ELECTRIC & GAS SENIOR COR ............................................................... ............... ......08/01/2024 ..... MUFG SECURITIES AMERICAS INC ............................................................................... ...................................  ....................... 9,975,200 ......................10,000,000 ..................................0 1.G FE ..........
65412V-AA-4 ......... NIGHTHAWK SOLAR FUNDING LLC SECURED CORP ................................................................ ............... ......07/01/2024 ..... B47R_PP .......................................................................................................... ...................................  ....................... 7,764,835 ....................... 7,764,835 ........................... 64,642 2.C PL ..........
66621#-AA-4 ......... NORTHFIELD MOUNTAIN LLC SECURED CORP_BND ................................................................ ............... ......07/01/2024 ..... B47R_PP .......................................................................................................... ...................................  ....................... 8,300,000 ....................... 8,300,000 ........................... 93,375 2.C PL ..........
670001-AG-1 ......... NOVELIS CORP SENIOR CORP_BND 144A   3.25 ................................................................ ............... ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  ..........................475,000 ..........................475,000 .............................5,789 3.C FE ..........
670001-AH-9 ......... NOVELIS CORP SENIOR CORP_BND 144A   3.87 ................................................................ ............... ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  ....................... 2,411,082 ....................... 2,425,000 ........................... 11,746 3.C FE ..........
670346-AY-1 ......... NUCOR CORPORATION SENIOR CORP_BND   4.30 ................................................................ ............... ......07/01/2024 ..... B47R_PB .......................................................................................................... ...................................  ......................11,660,136 ......................11,718,000 ..........................177,756 1.G FE ..........
67059T-AF-2 ......... NUSTAR LOGISTICS LP SENIOR CORP_BND   6. ................................................................ ............... ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  ..........................186,000 ..........................186,000 .............................3,689 3.A FE ..........
67059T-AH-8 ......... NUSTAR LOGISTICS LP SENIOR CORP_BND   6. ................................................................ ............... ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  ..........................508,000 ..........................508,000 ........................... 16,103 3.A FE ..........
67119E-AA-4 ......... ONSLOWBAYFINANCIALLLCOBX_2 WHOLE CMO 11- ............................................................... ............... ......07/23/2024 ..... CITIGROUP GLOBAL MARKE ...................................................................................... ...................................  ....................... 3,299,961 ....................... 3,300,000 ........................... 13,464 1.A FE ..........
67119X-AC-8 ......... OBX_24-NQM14 WHOLE CMO 14-A1 144A   4.94 ................................................................ ............... ......09/25/2024 ..... BARCLAYS CAPITAL .............................................................................................. ...................................  ........................6,994,994 ....................... 6,995,000 ........................... 24,977 1.A FE ..........
674599-DC-6 ......... OCCIDENTAL PETROLEUM CORPORATI SENIOR CO ................................................................ ............... ......07/01/2024 ..... B47R_PB .......................................................................................................... ...................................  ....................... 2,052,273 ....................... 2,000,000 .............................4,625 2.C FE ..........
682189-AQ-8 ......... ON SEMICONDUCTOR CORPORATION SENIOR CORP ................................................................ ............... ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  ....................... 1,000,000 ....................... 1,000,000 .............................3,122 3.B FE ..........
682357-AA-6 ......... 180 MEDICAL INC SENIOR CORP_BND 144A   3 ................................................................ ............... ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  ..........................582,067 ..........................600,000 ........................... 10,656 3.A FE ..........
682691-AA-8 ......... ONEMAINFINANCECORP SENIOR CORP_BND   4.0 ................................................................ ............... ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  .......................... 494,686 ..........................500,000 ............................... 833 3.B FE ..........
682691-AC-4 ......... ONEMAINFINANCECORP SENIOR CORP BND   3.8 ................................................................ ............... ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  .......................... 321,126 ..........................362,000 ............................... 584 3.B FE ..........
682691-AG-5 ......... ONEMAINFINANCECORP SENIOR CORP BND   7.1 ................................................................ ............... ......09/16/2024 ..... CITIGROUP GLOBAL MKT INC .................................................................................... ...................................  .......................... 643,370 ..........................637,000 .............................3,530 3.B FE ..........
683720-AA-4 ......... OPENTEXTHOLDINGSINC SENIOR CORP_BND 144A ................................................................ ............... ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  ....................... 1,033,000 ....................... 1,033,000 .............................5,326 3.B FE ..........
683720-AC-0 ......... OPENTEXTHOLDINGSINC SENIOR CORP_BND 144A ................................................................ ............... ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  ..........................400,000 ..........................400,000 .............................5,454 3.B FE ..........
68622T-AA-9 ......... ORGANON&CO SECURED CORP_BND 144A   4.125 ................................................................ ............... ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  ....................... 2,374,183 ....................... 2,400,000 ........................... 41,250 3.B FE ..........
68622T-AB-7 ......... ORGANON&CO SENIOR CORP_BND 144A   5.125% ................................................................ ............... ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  ....................... 1,376,284 ....................... 1,333,000 ........................... 28,465 4.A FE ..........
690732-AF-9 ......... OWENS & MINOR INC SENIOR CORP_BND 144A .................................................................. ............... ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  ....................... 1,750,000 ....................... 1,750,000 ........................... 39,375 4.B FE ..........
690742-AM-3 ......... OWENS CORNING SENIOR CORP BND   3.500% 0 ................................................................ ............... ......08/12/2024 ..... TAX FREE EXCHANGE ............................................................................................. ...................................  .......................... 698,224 ..........................750,000 ........................... 12,906 2.B FE ..........
69121K-AF-1 ......... BLUE OWL CAPITAL CORP SENIOR CORP_BND .................................................................... ............... ......07/01/2024 ..... B47R_PB .......................................................................................................... ...................................  ....................... 7,477,329 ....................... 7,500,000 ........................... 41,016 2.C FE ..........
69121K-AG-9 ......... BLUE OWL CAPITAL CORP SENIOR CORP_BND .................................................................... ............... ......07/01/2024 ..... B47R_PB .......................................................................................................... ...................................  ....................... 8,455,065 ....................... 8,460,000 ........................... 73,643 2.C FE ..........
69145L-AC-8 ......... OXFORD FINANCE LLC SENIOR CORP_BND 144A ................................................................. ............... ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  ....................... 1,125,000 ....................... 1,125,000 ........................... 11,754 3.C FE ..........
693475-BQ-7 ......... PNC FINANCIAL SERVICES GROUP I SENIOR CO ................................................................ ............... ......08/23/2024 ..... MILLENNIUM ADVISORS, LLC .................................................................................... ...................................  ....................... 1,482,980 ....................... 1,475,000 ........................... 17,622 1.G FE ..........
694476-AF-9 ......... PACIFIC LIFECORP SENIOR CORP_BND 144A .................................................................... ............... ......09/05/2024 ..... BANK OF AMERICA ............................................................................................... ...................................  ...................... 10,154,050 ......................10,000,000 .......................... 246,750 1.G FE ..........
695114-BT-4 ......... PACIFICORP SECURED CORP_BND   7.700% 11/ ................................................................ ............... ......07/01/2024 ..... B47R_PB .......................................................................................................... ...................................  ....................... 6,538,805 ....................... 6,000,000 .......................... 173,250 1.F FE ..........
698813-AA-0 ......... PAPA JOHNS INTERNATIONAL INC SENIOR CORP ................................................................ ............... ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  ....................... 1,998,510 ....................... 2,000,000 .............................3,229 4.A FE ..........
70450Y-AD-5 ......... PAYPAL HOLDINGS INC SENIOR CORP_BND   2. ................................................................ ............... ......07/01/2024 ..... B47R_PB .......................................................................................................... ...................................  ....................... 5,915,315 ....................... 6,000,000 ........................... 79,058 1.G FE ..........
70450Y-AE-3 ......... PAYPAL HOLDINGS INC SENIOR CORP_BND   2. ................................................................ ............... ......07/01/2024 ..... B47R_PB .......................................................................................................... ...................................  ....................... 8,319,969 ....................... 8,335,000 ..........................118,114 1.G FE ..........
70932M-AA-5 ......... PENNYMACFINANCIALSERVICESIN SENIOR CORP_ ................................................................ ............... ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  ..........................625,000 ..........................625,000 ........................... 15,397 3.C FE ..........
70932M-AB-3 ......... PENNYMACFINANCIALSERVICESIN SENIOR CORP_ ................................................................ ............... ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  ..........................340,000 ..........................340,000 ............................ 1,806 3.C FE ..........
709599-BU-7 ......... PENSKE TRUCK LEASING CO LP SENIOR CORP_B ................................................................ ............... ......08/23/2024 ..... BARCLAYS CAPITAL .............................................................................................. ...................................  ....................... 1,496,963 ....................... 1,475,000 ........................... 21,674 2.B FE ..........
71376L-AE-0 ......... PERFORMANCE FOOD GROUP INC SENIOR CORP_B ................................................................ ............... ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  ....................... 1,427,659 ....................... 1,425,000 .............................9,926 4.A FE ..........
71424V-AB-6 ......... PERMIAN RESOURCES OPERATING LL SENIOR CO ................................................................ ............... ......07/29/2024 ..... J.P. MORGAN SECURITIES INC ................................................................................. ...................................  ....................... 3,000,000 ....................... 3,000,000 ..................................0 3.B FE ..........
71677K-AA-6 ......... PETSMART LLC SECURED CORP_BND 144A   4.7 ................................................................ ............... ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  ....................... 2,910,621 ....................... 2,895,000 ........................... 17,189 4.A FE ..........
718547-AW-2 ......... PHILLIPS 66 CO SENIOR CORP BND   5.650% ................................................................. ............... ......09/09/2024 ..... GOLDMAN SACHS & CO. .......................................................................................... ...................................  ...................... 10,239,600 ......................10,000,000 .......................... 133,403 2.A FE ..........
72909*-AA-9 ......... PLENARY PROPERTIES MERCED LLC SECURED CO ................................................................ ............... ......07/01/2024 ..... B47R_PP .......................................................................................................... ...................................  ...................... 41,269,502 ...................... 38,968,446 .......................... 436,057 1.G PL ..........
737446-AN-4 ......... POSTHOLDINGSINC SENIOR CORP_BND 144A   5 ................................................................ ............... ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  ....................... 1,494,610 ....................... 1,490,000 ........................... 17,461 4.B FE ..........
737446-AR-5 ......... POSTHOLDINGSINC SENIOR CORP_BND 144A   4 ................................................................ ............... ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  .......................... 213,470 ..........................216,000 ............................... 405 4.B FE ..........
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73943#-AD-5 ......... PRAIRIE BREEZE CLASS B HOLDING SECURED C ................................................................ ............... ......07/01/2024 ..... B47R_PP .......................................................................................................... ...................................  ....................... 5,235,861 ....................... 5,235,861 ........................... 46,468 2.C PL ..........
74112B-AM-7 ......... PRESTIGE BRANDS INC SENIOR CORP_BND 144A ................................................................ ............... ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  ..........................500,000 ..........................500,000 .............................9,323 4.A FE ..........
741503-AZ-9 ......... BOOKING HOLDINGS INC SENIOR CORP_BND   3 ................................................................ ............... ......07/01/2024 ..... B47R_PB .......................................................................................................... ...................................  ....................... 9,241,810 ....................... 9,495,000 .......................... 112,991 1.G FE ..........
74166N-AA-2 ......... ADTSECURITYCORP SECURED CORP_BND 144A .................................................................... ............... ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  .......................... 243,531 ..........................250,000 .............................2,539 3.B FE ..........
74256L-EX-3 ......... PRINCIPAL LIFE GLOBAL FUNDING SECURED CO ................................................................ ............... ......08/23/2024 ..... CITIGROUP GLOBAL MKT INC .................................................................................... ...................................  ....................... 1,470,445 ....................... 1,450,000 ............................ 8,056 1.E FE ..........
74368C-BX-1 ......... PROTECTIVE LIFE GLOBAL FUNDING SECURED C ............................................................... ............... ......08/23/2024 ..... J.P. MORGAN SECURITIES INC ................................................................................. ...................................  ....................... 1,470,387 ....................... 1,450,000 ............................ 8,847 1.D FE ..........
74448J-AA-1 ......... PRPM_24-RCF4 PRPM_24-RCF4   4.000% 07/25 ................................................................ ............... ......07/11/2024 ..... NOMURA SECURITIES INTL. INC. ............................................................................... ...................................  ....................... 3,329,066 ....................... 3,460,000 ..................................0 1.A FE ..........
74745*-AA-3 ......... QTSIRVINGDC3LLC  CORP BND   5.960% 07/09 ................................................................ ............... ......07/10/2024 ..... VARIOUS .......................................................................................................... ...................................  ...................... 13,344,400 ...................... 13,344,400 ..................................0 1.F PL ..........
74841C-AA-9 ......... ROCKETMORTGAGELLC SENIOR CORP_BND 144A .................................................................. ............... ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  .......................... 239,659 ..........................250,000 ............................... 730 3.A FE ..........
74841C-AB-7 ......... ROCKETMORTGAGELLC SENIOR CORP_BND 144A .................................................................. ............... ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  .......................... 525,000 .......................... 525,000 .............................1,639 3.A FE ..........
749571-AG-0 ......... RHP HOTEL PROPERTIES LP SENIOR CORP_BND ................................................................. ............... ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  ....................... 2,768,117 ....................... 2,750,000 ........................... 15,469 3.C FE ..........
74965L-AA-9 ......... RLJLODGINGTRUSTLP SECURED CORP_BND 144A ................................................................. ............... ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  ....................... 3,661,843 ....................... 3,685,000 ........................... 34,163 3.C FE ..........
74965L-AB-7 ......... RLJLODGINGTRUSTLP SECURED CORP_BND 144A ................................................................. ............... ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  ....................... 1,445,000 ....................... 1,445,000 .............................2,408 3.C FE ..........
75907D-AB-3 ......... RMIT_22-1-A SUB ABS_ABS _22-1 144A   3.7 ............................................................... ............... ......07/01/2024 ..... B47R_PB .......................................................................................................... ...................................  ....................... 1,969,870 ....................... 1,970,000 .............................3,045 1.G FE ..........
75907D-AC-1 ......... RMIT_22-1-A SUB ABS_ABS _22-1 144A   4.4 ............................................................... ............... ......07/01/2024 ..... B47R_PB .......................................................................................................... ...................................  ....................... 1,333,789 ....................... 1,334,000 .............................2,479 2.C FE ..........
76041R-AA-9 ......... REPUBLICFINANCEISSUANCETRUS ABS 24-A-A 1 ................................................................ ............... ......07/16/2024 ..... WELLS FARGO SECURITIES ...................................................................................... ...................................  ....................... 2,284,714 ....................... 2,285,000 ..................................0 1.C FE ..........
771049-AA-1 ......... ROBLOX CORP SENIOR CORP_BND 144A   3.875 ................................................................ ............... ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  ....................... 1,000,000 ....................... 1,000,000 ........................... 16,038 3.B FE ..........
77289K-AA-3 ......... ROCKCLIFF ENERGY II LLC SENIOR CORP_BND ................................................................. ............... ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  ....................... 1,034,256 ....................... 1,025,000 ........................... 25,839 4.A FE ..........
773903-AH-2 ......... ROCKWELL AUTOMATION INC SENIOR CORP_BND ................................................................. ............... ......07/01/2024 ..... B47R_PB .......................................................................................................... ...................................  ....................... 5,066,375 ....................... 5,000,000 ........................... 14,097 1.G FE ..........
776696-AG-1 ......... ROPER TECHNOLOGIES INC SENIOR CORP BND ................................................................... ............... ......08/19/2024 ..... WELLS FARGO SECURITIES ...................................................................................... ...................................  ....................... 4,629,075 ....................... 4,650,000 ..................................0 2.B FE ..........
776696-AH-9 ......... ROPER TECHNOLOGIES INC SENIOR CORP BND ................................................................... ............... ......08/20/2024 ..... VARIOUS .......................................................................................................... ...................................  ....................... 4,996,927 ....................... 5,000,000 ..................................0 2.A FE ..........
780153-BJ-0 ......... ROYALCARIBBEANCRUISESLTD SENIOR CORP_BND ................................................................ ............... ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  .......................... 649,215 ..........................650,000 .............................2,979 3.B FE ..........
780153-BK-7 ......... ROYALCARIBBEANCRUISESLTD SENIOR CORP_BND ................................................................ ............... ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  .......................... 934,208 ..........................950,000 ........................... 10,638 3.B FE ..........
780153-BW-1 ......... ROYALCARIBBEANCRUISESLTD SENIOR CORP BND ................................................................ ............... ......09/16/2024 ..... MORGAN STANLEY & CO. INC .................................................................................... ...................................  ....................... 4,082,000 ....................... 4,082,000 ..................................0 3.B FE ..........
78351G-AA-3 ......... RYANSPECIALTYLLC SECURED CORP BND 144A .................................................................. ............... ......09/05/2024 ..... J.P. LLC ........................................................................................................ ...................................  ..........................518,000 ..........................518,000 ..................................0 4.A FE ..........
78409V-BF-0 ......... S&P GLOBAL INC SENIOR CORP_BND   4.750% ................................................................. ............... ......07/01/2024 ..... B47R_PB .......................................................................................................... ...................................  ...................... 13,813,910 ...................... 13,900,000 ..........................108,208 1.G FE ..........
78410G-AG-9 ......... SBA COMMUNICATIONS CORP SENIOR CORP_BND ................................................................. ............... ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  ....................... 2,585,356 ....................... 2,681,000 ........................... 13,731 3.B FE ..........
784305-A@-3 ......... SJW GROUP SENIOR CORP_BND   3.050% 11/01 ................................................................ ............... ......07/01/2024 ..... B47R_PP .......................................................................................................... ...................................  ......................30,000,000 ......................30,000,000 ..........................378,708 1.G ..............
78442P-GE-0 ......... SLM CORP SENIOR CORP_BND   3.125% 11/02/ ................................................................ ............... ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  ....................... 2,106,928 ....................... 2,123,000 ........................... 27,275 3.A FE ..........
78450X-AA-6 ......... SMBPRIVATEEDUCATIONLOANTRU ABS E-A1A 144 ............................................................... ............... ......08/07/2024 ..... J.P. MORGAN SECURITIES INC ................................................................................. ...................................  ....................... 3,356,683 ....................... 3,358,000 ..................................0 1.A FE ..........
78454L-AX-8 ......... SM ENERGY CO SENIOR CORP BND 144A   6.75 ................................................................ ............... ......07/18/2024 ..... J.P. LLC ........................................................................................................ ...................................  ..........................562,000 ..........................562,000 ..................................0 3.C FE ..........
78454L-AY-6 ......... SM ENERGY CO SENIOR CORP BND 144A   7.00 ................................................................ ............... ......07/18/2024 ..... VARIOUS .......................................................................................................... ...................................  ....................... 4,030,000 ....................... 4,030,000 ..................................0 3.C FE ..........
78518#-AA-5 ......... SABER MIDSTREAM LLC CORP_BND   4.090% 03 ................................................................ ............... ......07/01/2024 ..... B47R_PP3 ........................................................................................................ ...................................  ....................... 7,541,043 ....................... 7,554,340 ........................... 77,243 2.C PL ..........
785592-AU-0 ......... SABINE PASS LIQUEFACTION LLC SECURED COR ................................................................ ............... ......07/24/2024 ..... GOLDMAN SACHS & CO. .......................................................................................... ...................................  ....................... 4,868,950 ....................... 5,000,000 ........................... 75,833 2.A FE ..........
78617*-AA-9 ......... SACRAMENTO DOWNTOWN ARENA HOLD SECURED C ................................................................ ............... ......07/01/2024 ..... B47R_PP .......................................................................................................... ...................................  ....................... 3,000,000 ....................... 3,000,000 ........................... 36,490 3.A PL ..........
79575@-AN-7 ......... SALTCHUK RESOURCES INC SENIOR CORP BND ................................................................... ............... ......07/08/2024 ..... US BANK .......................................................................................................... ...................................  ....................... 6,400,000 ....................... 6,400,000 ..................................0 2.A PL ..........
79575@-AQ-0 ......... SALTCHUK RESOURCES INC SENIOR CORP BND ................................................................... ............... ......07/08/2024 ..... PRIVATE DIRECT ................................................................................................. ...................................  ....................... 3,000,000 ....................... 3,000,000 ..................................0 2.A PL ..........
81211K-AY-6 ......... SEALEDAIRCORPORATION SENIOR CORP BND 144 ................................................................ ............... ......08/05/2024 ..... MORGAN STANLEY & CO. INC .................................................................................... ...................................  ....................... 1,037,814 ....................... 1,091,000 ............................ 7,879 3.B FE ..........
81211K-BA-7 ......... SEALEDAIRCORPORATION SENIOR CORP_BND 144 ................................................................ ............... ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  ....................... 1,715,000 ....................... 1,715,000 ........................... 39,302 3.B FE ..........
81728U-AB-0 ......... SENSATATECHNOLOGIESINC SENIOR CORP_BND 1 ................................................................ ............... ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  ....................... 1,581,865 ....................... 1,643,000 ............................ 7,702 3.B FE ..........
817565-CE-2 ......... SERVICECORPORATIONINTERNATIO SENIOR CORP ................................................................ ............... ......09/17/2024 ..... SUMITOMO BANK .................................................................................................. ...................................  .......................... 639,398 ..........................641,000 .............................9,764 3.C FE ..........
817565-CF-9 ......... SERVICECORPORATIONINTERNATIO SENIOR CORP ................................................................ ............... ......09/17/2024 ..... SUMITOMO BANK .................................................................................................. ...................................  .......................... 582,509 ..........................641,000 .............................1,983 3.C FE ..........
817826-AD-2 ......... 7-ELEVEN INC SENIOR CORP_BND 144A   1.30 ................................................................ ............... ......07/18/2024 ..... BARCLAYS CAPITAL .............................................................................................. ...................................  ....................... 4,420,300 ....................... 5,000,000 ........................... 28,708 2.B FE ..........
82967N-BG-2 ......... SIRIUSXMRADIOINC SENIOR CORP_BND 144A .................................................................... ............... ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  ..........................747,986 ..........................748,000 ............................ 7,628 3.C FE ..........
82967N-BM-9 ......... SIRIUSXMRADIOINC SENIOR CORP_BND 144A .................................................................... ............... ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  .......................... 925,000 .......................... 925,000 ............................ 2,887 3.C FE ..........
832248-AZ-1 ......... SMITHFIELD FOODS INC SENIOR CORP_BND 144 ................................................................ ............... ......07/01/2024 ..... B47R_PB .......................................................................................................... ...................................  ........................2,499,052 ....................... 2,500,000 ........................... 17,413 2.C FE ..........
83413U-B@-8 ......... SLR INVESTMENT CORP SENIOR CORP_BND   4. ................................................................ ............... ......07/01/2024 ..... B47R_PP2 ........................................................................................................ ...................................  ....................... 7,000,000 ....................... 7,000,000 ........................... 85,750 2.C FE ..........
83444M-AA-9 ......... SOLVENTUM CORP SENIOR CORP BND 144A   5. ................................................................ ............... ......08/23/2024 ..... MERRILL LYNCH PIERCE FNNR & SM ............................................................................ ...................................  ....................... 1,496,933 ....................... 1,475,000 ............................... 223 2.C FE ..........
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842400-HS-5 ......... SOUTHERN CALIFORNIA EDISON COM SECURED C ................................................................ ............... ......07/01/2024 ..... B47R_PB .......................................................................................................... ...................................  ....................... 1,859,862 ....................... 1,800,000 ........................... 43,583 1.G FE ..........
842400-HW-6 ......... SOUTHERN CALIFORNIA EDISON COM SECURED C ................................................................ ............... ......07/01/2024 ..... B47R_PB .......................................................................................................... ...................................  ...................... 12,420,600 ...................... 12,450,000 .......................... 201,655 1.G FE ..........
845467-AR-0 ......... SOUTHWESTERN ENERGY COMPANY SENIOR CORP_ ................................................................ ............... ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  ..........................610,749 ..........................600,000 .............................5,285 3.A FE ..........
845467-AT-6 ......... SOUTHWESTERN ENERGY COMPANY SENIOR CORP_ ................................................................ ............... ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  ..........................625,000 ..........................625,000 .............................4,865 3.A FE ..........
84762L-AX-3 ......... SPECTRUM BRANDS INC SENIOR CORP_BND 144A ................................................................ ............... ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  ..........................331,000 ..........................331,000 ............................... 534 4.A FE ..........
84779M-AA-2 ......... SPEEDWAY MOTORSPORTS LLC SENIOR CORP_BND ................................................................ ............... ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  ..........................469,000 ..........................469,000 .............................9,463 4.A FE ..........
84859D-AD-9 ......... SPIREMISSOURIINC SECURED CORP BND   5.15 ................................................................ ............... ......08/13/2024 ..... TD SECURITIES (USA) .......................................................................................... ...................................  ....................... 7,668,768 ....................... 7,580,000 ..................................0 1.F FE ..........
84860*-AB-9 ......... SPIRITS OF ST LOUIS BASKETBALL SECURED C ................................................................ ............... ......07/01/2024 ..... B47R_PP .......................................................................................................... ...................................  .......................... 324,722 .......................... 324,722 .............................3,125 2.C PL ..........
848609-AA-1 ......... SPIRITS NEWCO LLC SECURED CORP_BND   5.3 ................................................................ ............... ......07/01/2024 ..... B47R_PP .......................................................................................................... ...................................  ...................... 17,037,044 ...................... 17,037,044 .......................... 225,741 2.C PL ..........
85172F-AQ-2 ......... ONEMAINFINANCECORP SENIOR CORP_BND   6.6 ................................................................ ............... ......09/16/2024 ..... MORGAN STANLEY & CO. INC .................................................................................... ...................................  .......................... 649,740 ..........................637,000 ............................ 7,268 3.B FE ..........
85172F-AR-0 ......... ONEMAINFINANCECORP SENIOR CORP_BND   5.3 ................................................................ ............... ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  ..........................440,000 ..........................440,000 ............................ 8,869 3.B FE ..........
852234-AN-3 ......... BLOCKINC SENIOR CORP_BND   2.750% 06/01/ ................................................................ ............... ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  .......................... 897,942 .......................... 933,000 ............................ 8,481 3.A FE ..........
852234-AP-8 ......... BLOCKINC SENIOR CORP_BND   3.500% 06/01/ ................................................................ ............... ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  ....................... 1,930,853 ....................... 2,220,000 ........................... 25,684 3.A FE ..........
853191-AA-2 ......... STANDARDBUILDINGSOLUTIONSIN SENIOR CORP ................................................................. ............... ......07/30/2024 ..... DEUTSCHE BANK AG .............................................................................................. ...................................  ....................... 1,000,000 ....................... 1,000,000 ..................................0 3.B FE ..........
853496-AC-1 ......... STANDARDBUILDINGSOLUTIONSIN SENIOR CORP_ ................................................................ ............... ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  ....................... 1,365,105 ....................... 1,365,000 .............................8,531 3.B FE ..........
853496-AD-9 ......... STANDARDBUILDINGSOLUTIONSIN SENIOR CORP_ ................................................................ ............... ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  ..........................389,101 ..........................400,000 .............................3,958 3.B FE ..........
853496-AG-2 ......... STANDARDBUILDINGSOLUTIONSIN SENIOR CORP_ ................................................................ ............... ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  ....................... 3,055,279 ....................... 3,136,000 ........................... 28,583 3.B FE ..........
85520A-AA-7 ......... STARTRUSTSTAR_24-SFR4 SENIOR CMBS SFR4-A ................................................................ ............... ......09/18/2024 ..... CITIGROUP GLOBAL MKT INC .................................................................................... ...................................  ....................... 5,000,000 ....................... 5,000,000 ..................................0 1.A FE ..........
857477-CB-7 ......... STATE STREET CORP SENIOR CORP_BND   5.10 ................................................................ ............... ......08/23/2024 ..... CITIGROUP GLOBAL MKT INC .................................................................................... ...................................  ....................... 1,476,608 ....................... 1,475,000 ........................... 20,494 1.E FE ..........
85855C-AB-6 ......... STELLANTIS FINANCE US INC SENIOR CORP_BN ................................................................ ............... ......09/05/2024 ..... BANK OF AMERICA ............................................................................................... ...................................  ....................... 8,558,550 ......................10,000,000 .......................... 122,964 2.A FE ..........
86765L-AZ-0 ......... SUNOCOLP SENIOR CORP BND   4.500% 04/30/ ................................................................ ............... ......09/17/2024 ..... MORGAN STANLEY & CO. INC .................................................................................... ...................................  ....................... 1,224,964 ....................... 1,282,000 ........................... 22,115 3.A FE ..........
87165B-AS-2 ......... SYNCHRONYFINANCIAL SENIOR CORP_BND   4.8 ................................................................ ............... ......07/01/2024 ..... B47R_PB .......................................................................................................... ...................................  ...................... 13,616,604 ...................... 13,620,000 .......................... 197,348 2.C FE ..........
871829-AZ-0 ......... SYSCO CORPORATION SENIOR CORP BND   3.75 ................................................................ ............... ......09/18/2024 ..... GOLDMAN SACHS & CO. .......................................................................................... ...................................  ....................... 1,101,714 ....................... 1,109,000 ........................... 19,408 2.B FE ..........
87256G-AA-0 ......... THE 2023-MIC SENIOR CMBS MIC-A 144A   8. ............................................................... ............... ......07/22/2024 ..... WELLS FARGO SECURITIES ...................................................................................... ...................................  ....................... 5,413,281 ....................... 5,000,000 ........................... 25,779 1.A FE ..........
874054-AM-1 ......... TAKE-TWO INTERACTIVE SOFTWARE SENIOR COR ............................................................... ............... ......07/18/2024 ..... JANE STREET CAPITAL .......................................................................................... ...................................  ....................... 5,068,100 ....................... 5,000,000 ........................... 27,750 2.B FE ..........
87470L-AJ-0 ......... TALLGRASS ENERGY PARTNERS LP SENIOR CORP ................................................................ ............... ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  .......................... 499,000 .......................... 499,000 .............................7,485 4.A FE ..........
87612E-BS-4 ......... TARGET CORPORATION SENIOR CORP BND   4.5 ................................................................ ............... ......09/03/2024 ..... WELLS FARGO SECURITIES ...................................................................................... ...................................  ....................... 7,954,000 ....................... 8,000,000 ..................................0 1.F FE ..........
87901J-AH-8 ......... TEGNA INC SENIOR CORP_BND   5.000% 09/15 ................................................................ ............... ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  .......................... 858,399 ..........................865,000 ............................ 1,802 3.A FE ..........
879369-AG-1 ......... TELEFLEX INCORPORATED SENIOR CORP_BND 14 ................................................................ ............... ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  ....................... 1,234,000 ....................... 1,234,000 ........................... 17,336 3.B FE ..........
88033G-DB-3 ......... TENETHLTHCRCORP SECURED CORP_BND   5.125 ................................................................ ............... ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  ....................... 1,070,346 ....................... 1,106,000 ........................... 23,460 3.C FE ..........
88033G-DR-8 ......... TENETHLTHCRCORP SECURED CORP_BND   4.375 ................................................................ ............... ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  .......................... 541,349 ..........................600,000 .............................5,469 3.C FE ..........
88105*-AA-7 ......... TERRAFORM OSPREY I LLC SECURED CORP_BND ................................................................. ............... ......07/01/2024 ..... B47R_PP .......................................................................................................... ...................................  ....................... 7,710,875 ....................... 7,710,875 ........................... 61,494 4.B PL ..........
883556-BZ-4 ......... THERMO FISHER SCIENTIFIC INC SENIOR CORP ................................................................ ............... ......07/01/2024 ..... B47R_PB .......................................................................................................... ...................................  ....................... 1,519,311 ....................... 1,525,000 ........................... 19,715 1.G FE ..........
883556-CV-2 ......... THERMO FISHER SCIENTIFIC INC SENIOR CORP ................................................................ ............... ......07/01/2024 ..... B47R_PB .......................................................................................................... ...................................  ......................10,000,000 ......................10,000,000 ........................... 68,792 1.G FE ..........
883556-CZ-3 ......... THERMO FISHER SCIENTIFIC INC SENIOR CORP ................................................................ ............... ......07/01/2024 ..... B47R_PB .......................................................................................................... ...................................  ....................... 8,972,673 ....................... 8,900,000 .......................... 142,153 1.G FE ..........
88579Y-BG-5 ......... 3M CO SENIOR CORP_BND   3.375% 03/01/29 ................................................................. ............... ......07/01/2024 ..... B47R_PB .......................................................................................................... ...................................  ....................... 5,038,233 ....................... 5,000,000 ........................... 13,594 1.G FE ..........
89055F-AB-9 ......... TOPBUILD CORP SENIOR CORP_BND 144A   3.6 ................................................................ ............... ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  ....................... 2,704,195 ....................... 2,700,000 ............................ 4,078 3.B FE ..........
89055F-AC-7 ......... TOPBUILD CORP SENIOR CORP_BND 144A   4.1 ................................................................ ............... ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  .......................... 475,985 ..........................500,000 .............................2,578 3.B FE ..........
891906-AC-3 ......... GLOBAL PAYMENTS INC SENIOR CORP_BND   4. ................................................................ ............... ......07/01/2024 ..... B47R_PB .......................................................................................................... ...................................  ....................... 5,107,390 ....................... 5,000,000 .......................... 119,333 2.C FE ..........
891906-AF-6 ......... GLOBAL PAYMENTS INC SENIOR CORP_BND   4. ................................................................ ............... ......07/01/2024 ..... B47R_PB .......................................................................................................... ...................................  ....................... 7,217,058 ....................... 7,000,000 ..........................102,968 2.C FE ..........
89236T-MD-4 ......... TOYOTA MOTOR CREDIT CORP SENIOR CORP BND ................................................................ ............... ......08/23/2024 ..... DEUTSCHE BANK AG .............................................................................................. ...................................  ....................... 1,470,445 ....................... 1,450,000 ........................... 20,944 1.E FE ..........
894164-AA-0 ......... TRAVEL + LEISURE CO SECURED CORP_BND 144 ................................................................ ............... ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  ..........................793,000 ..........................793,000 ........................... 11,796 3.C FE ..........
89616Y-AA-2 ......... TRICONRESIDENTIALTRUSTTCN_2 SENIOR CMBS ................................................................. ............... ......07/26/2024 ..... MERRILL LYNCH PIERCE FNNR & SM ............................................................................ ...................................  ........................3,496,443 ....................... 3,627,000 ..................................0 1.A FE ..........
896215-AH-3 ......... TRIMAS CORPORATION SENIOR CORP_BND 144A ................................................................. ............... ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  ..........................806,000 ..........................806,000 ........................... 15,238 3.C FE ..........
896288-AA-5 ......... TRINET GROUP INC SENIOR CORP_BND 144A .................................................................... ............... ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  ....................... 2,383,732 ....................... 2,435,000 ............................ 6,865 3.B FE ..........
90138F-AC-6 ......... TWILIO INC SENIOR CORP_BND   3.625% 03/1 ................................................................ ............... ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  .......................... 823,846 ..........................833,000 .............................1,258 3.C FE ..........
90138F-AD-4 ......... TWILIO INC SENIOR CORP_BND   3.875% 03/1 ................................................................ ............... ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  ..........................750,000 ..........................750,000 ............................ 1,211 3.C FE ..........
902104-AC-2 ......... COHERENTCORP SENIOR CORP_BND 144A   5.00 ................................................................ ............... ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  ..........................500,000 ..........................500,000 .............................7,292 4.A FE ..........
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90276E-AK-3 ......... UBS COMMERCIAL MORTGAGE TRUST SUB SUB_CM ................................................................ ............... ......07/01/2024 ..... B47R_PB .......................................................................................................... ...................................  ....................... 7,565,341 ....................... 7,500,000 ........................... 26,825 2.C ..............
90290M-AE-1 ......... USFOODSINC SENIOR CORP_BND 144A   4.625% ................................................................ ............... ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  ..........................375,000 ..........................375,000 .............................5,733 3.C FE ..........
90290M-AJ-0 ......... USFOODSINC SENIOR CORP BND 144A   5.750% ................................................................ ............... ......09/27/2024 ..... WELLS FARGO SECURITIES ...................................................................................... ...................................  .......................... 535,000 .......................... 535,000 ..................................0 3.C FE ..........
90327V-AB-4 ......... USAAAUTOOWNERTRUSTUSAOT_24 ABS 24-A-A2 1 ................................................................ ............... ......07/24/2024 ..... TD SECURITIES (USA) .......................................................................................... ...................................  ........................5,334,655 ....................... 5,335,000 ..................................0 1.A FE ..........
90353T-AK-6 ......... UBER TECHNOLOGIES INC SENIOR CORP_BND 14 ................................................................ ............... ......07/01/2024 ..... B47R_PB .......................................................................................................... ...................................  ....................... 1,724,409 ....................... 1,731,000 .............................9,737 2.B FE ..........
904764-BU-0 ......... UNILEVER CAPITAL CORP SENIOR CORP BND .................................................................... ............... ......08/16/2024 ..... MERRILL LYNCH PIERCE FNNR & SM ............................................................................ ...................................  ......................10,008,800 ......................10,000,000 .............................8,264 1.E FE ..........
907818-EY-0 ......... UNION PACIFIC CORPORATION SENIOR CORP_BN ................................................................ ............... ......07/01/2024 ..... B47R_PB .......................................................................................................... ...................................  ....................... 7,312,024 ....................... 7,000,000 ........................... 15,361 1.G FE ..........
907818-GE-2 ......... UNION PACIFIC CORPORATION SENIOR CORP_BN ................................................................ ............... ......07/01/2024 ..... B47R_PB .......................................................................................................... ...................................  ....................... 2,998,904 ....................... 3,000,000 ........................... 15,438 1.G FE ..........
90932L-AG-2 ......... UNITEDAIRLINESINC SECURED CORP_BND 144A ................................................................. ............... ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  .......................... 999,699 ....................... 1,000,000 ........................... 20,052 3.A FE ..........
90932L-AH-0 ......... UNITEDAIRLINESINC SECURED CORP_BND 144A ................................................................. ............... ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  .......................... 979,021 ..........................975,000 ........................... 20,668 3.A FE ..........
910637-R@-8 ......... UNITED ILLUMINATING CO SENIOR CORP_BND .................................................................. ............... ......07/01/2024 ..... B47R_PP .......................................................................................................... ...................................  ....................... 8,000,000 ....................... 8,000,000 ........................... 79,847 1.G ..............
911363-AM-1 ......... UNITEDRENTALS(NORTHAMERICA) SENIOR CORP ................................................................. ............... ......09/17/2024 ..... CITIGROUP GLOBAL MKT INC .................................................................................... ...................................  ....................... 1,192,000 ....................... 1,280,000 .............................4,547 3.B FE ..........
911365-BN-3 ......... UNITEDRENTALS(NORTHAMERICA) SENIOR CORP ................................................................. ............... ......09/17/2024 ..... MORGAN STANLEY & CO. INC .................................................................................... ...................................  ....................... 1,211,200 ....................... 1,280,000 ............................ 8,960 3.B FE ..........
914906-AU-6 ......... UNIVISIONCOMMUNICATIONSINC SECURED CORP_ ................................................................ ............... ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  .......................... 469,295 ..........................471,000 ........................... 10,315 4.A FE ..........
914906-AV-4 ......... UNIVISIONCOMMUNICATIONSINC SECURED CORP_ ................................................................ ............... ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  ..........................901,000 ..........................901,000 ........................... 16,781 4.A FE ..........
92328M-AA-1 ......... VENTURE GLOBAL CALCASIEU PASS SECURED CO ................................................................ ............... ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  ....................... 2,175,269 ....................... 2,200,000 ........................... 10,656 3.B FE ..........
92328M-AB-9 ......... VENTURE GLOBAL CALCASIEU PASS SECURED CO ................................................................ ............... ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  ....................... 2,163,536 ....................... 2,174,000 ........................... 11,210 3.B FE ..........
92332Y-AE-1 ......... VENTUREGLOBALLNGINC SECURED CORP BND 144 ................................................................ ............... ......07/31/2024 ..... VARIOUS .......................................................................................................... ...................................  ....................... 6,023,224 ....................... 5,997,000 .............................4,079 3.B FE ..........
92343E-AL-6 ......... VERISIGN INC SENIOR CORP BND   4.750% 07 ................................................................ ............... ......07/18/2024 ..... BARCLAYS CAPITAL .............................................................................................. ...................................  ........................4,943,450 ....................... 5,000,000 .............................2,639 2.B FE ..........
92535U-AB-0 ......... VERTIVGROUPCORP SECURED CORP_BND 144A .................................................................... ............... ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  ....................... 1,250,000 ....................... 1,250,000 ........................... 19,336 3.C FE ..........
92537R-AA-7 ......... TK ELEVATOR US NEWCO INC SECURED CORP_BN ................................................................ ............... ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  ..........................575,000 ..........................575,000 .............................6,289 4.B FE ..........
92540J-AA-0 ......... VERUSSECURITIZATIONTRUSTVER WHOLE CMO 24 ................................................................ ............... ......07/17/2024 ..... J.P. MORGAN SECURITIES INC ................................................................................. ...................................  ........................4,999,958 ....................... 5,000,000 ........................... 23,357 1.A FE ..........
92552V-AL-4 ......... VIASAT INC SECURED CORP_BND 144A   5.625 ................................................................ ............... ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  ....................... 2,020,000 ....................... 2,020,000 ........................... 52,078 3.C FE ..........
925550-AF-2 ......... VIAVISOLUTIONSINC SENIOR CORP_BND 144A .................................................................. ............... ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  .......................... 944,544 ..........................977,000 ........................... 18,217 3.B FE ..........
92564R-AD-7 ......... VICI PROPERTIES LP SENIOR CORP_BND 144A ................................................................. ............... ......07/01/2024 ..... B47R_PB .......................................................................................................... ...................................  ....................... 1,055,320 ....................... 1,079,000 .............................5,058 2.C FE ..........
92735L-AA-0 ......... CHESAPEAKE ENERGY CORPORATION SENIOR COR ................................................................ ............... ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  ....................... 1,160,603 ....................... 1,160,000 ........................... 35,888 3.B FE ..........
92840V-AF-9 ......... VISTRAOPERATIONSCOMPANYLLC SENIOR CORP_B ................................................................ ............... ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  ....................... 1,388,149 ....................... 1,402,000 ........................... 11,683 3.B FE ..........
92840V-AH-5 ......... VISTRAOPERATIONSCOMPANYLLC SENIOR CORP_B ................................................................ ............... ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  ..........................666,383 ..........................690,000 ........................... 12,494 3.B FE ..........
928668-CA-8 ......... VOLKSWAGEN GROUP OF AMERICA FI SENIOR CO ................................................................ ............... ......07/01/2024 ..... B47R_PB .......................................................................................................... ...................................  ...................... 19,978,945 ......................20,000,000 ..........................446,667 1.G FE ..........
928668-CF-7 ......... VOLKSWAGEN GROUP OF AMERICA FI SENIOR CO ................................................................ ............... ......07/01/2024 ..... B47R_PB .......................................................................................................... ...................................  ....................... 9,990,644 ......................10,000,000 ........................... 11,778 1.G FE ..........
94106L-AV-1 ......... WASTE MANAGEMENT INC SENIOR CORP_BND   6 ............................................................... ............... ......07/01/2024 ..... B47R_PB .......................................................................................................... ...................................  ...................... 12,251,899 ...................... 12,300,000 .......................... 251,125 1.G FE ..........
94106L-BL-2 ......... WASTE MANAGEMENT INC SENIOR CORP BND   0 ............................................................... ............... ......07/01/2024 ..... B47R_PB .......................................................................................................... ...................................  ....................... 4,753,641 ....................... 5,000,000 ........................... 14,063 1.G FE ..........
98310W-AQ-1 ......... TRAVEL + LEISURE CO SECURED CORP_BND 144 ................................................................ ............... ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  .......................... 513,412 ..........................500,000 ............................ 1,863 3.C FE ..........
983133-AA-7 ......... WYNNRESORTSFINANCELLC SENIOR CORP_BND 14 ................................................................ ............... ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  ..........................276,000 ..........................276,000 .............................7,033 3.C FE ..........
983133-AD-1 ......... WYNNRESORTSFINANCELLC SENIOR CORP BND 14 ................................................................ ............... ......09/10/2024 ..... DEUTSCHE BANK AG .............................................................................................. ...................................  ....................... 3,529,000 ....................... 3,529,000 ..................................0 3.C FE ..........
98389*-AA-3 ......... XANTERRA PARKS AND RESORTS INC SECURED C ................................................................ ............... ......07/01/2024 ..... B47R_PP .......................................................................................................... ...................................  ....................... 3,266,000 ....................... 3,266,000 ........................... 66,496 2.C PL ..........
988498-AL-5 ......... YUM!BRANDSINC. SENIOR CORP_BND 144A   4. ................................................................ ............... ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  .......................... 423,042 ..........................430,000 .............................4,255 3.C FE ..........
988498-AP-6 ......... YUM!BRANDSINC. SENIOR CORP_BND   4.625% ................................................................. ............... ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  ....................... 1,739,301 ....................... 1,755,000 ........................... 40,359 3.C FE ..........
988498-AR-2 ......... YUM!BRANDSINC. SENIOR CORP_BND   5.375% ................................................................. ............... ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  ..........................500,000 ..........................500,000 ........................... 13,363 3.C FE ..........
98980B-AA-1 ......... ZIPRECRUITER INC SENIOR CORP_BND 144A .................................................................... ............... ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  ..........................738,467 ..........................750,000 ............................ 7,813 4.A FE ..........
98981B-AA-0 ......... ZOOMINFO TECHNOLOGIES LLC SENIOR CORP_BN ................................................................ ............... ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  ..........................623,187 ..........................625,000 .............................3,969 4.A FE ..........
BGS2N1-TG-6 ......... SJILLC SECURED CORP BND   5.610% 09/12/2 ................................................................ ............... ......09/12/2024 ..... DIRECT ........................................................................................................... ...................................  ....................... 5,000,000 ....................... 5,000,000 ..................................0 2.B Z ...........
000000-00-0 ......... CDI ESCROW ISSUER INC SENIOR CORP_BND 14 ................................................................ ............... ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  ..........................375,000 ..........................375,000 ........................... 10,721 4.A FE ..........
000000-00-0 ......... GLOBAL INFRASTRUCTURE DEBT FUN  CORP BND ................................................................ ............... ......09/03/2024 ..... DIRECT ........................................................................................................... ...................................  ...................... 11,392,978 ...................... 11,392,978 ..................................0 2.B FE ..........
G8472#-AC-5 ......... STERIS CORPORATION SENIOR CORP BND   4.0 ................................................................ ............... ......07/17/2024 ..... STONECASTLE SECURITIES ...................................................................................... ...................................  .......................... 924,680 ....................... 1,000,000 ........................... 15,672 2.B ..............
P0606*-AA-9 ......... AES MEXICO GENERATION HOLDINGS SECURED C ................................................................ ............... ......07/01/2024 ..... B47R_PP .......................................................................................................... ...................................  ....................... 3,722,889 ....................... 3,722,889 ........................... 52,307 2.C PL ..........
008911-BK-4 ......... AIRCANADA SECURED CORP_BND 144A   3.875% ................................................................ A.............. ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  ....................... 1,341,269 ....................... 1,340,000 .............................6,491 3.A FE ..........
01626P-AH-9 ......... ALIMENTATION COUCHE-TARD INC SENIOR CORP ................................................................ A.............. ......07/23/2024 ..... NATIONAL BANK OF CANADA INTL. ............................................................................. ...................................  ....................... 4,800,950 ....................... 5,000,000 ........................... 87,764 2.A FE ..........
11271L-AL-6 ......... BROOKFIELD FINANCE INC SENIOR CORP BND .................................................................. A.............. ......09/06/2024 ..... CITIGROUP GLOBAL MARKE ...................................................................................... ...................................  ....................... 4,321,640 ....................... 4,000,000 .............................3,316 1.G FE ..........
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124765-C#-3 ......... CAE INC SENIOR CORP_BND   4.680% 08/23/2 ................................................................ A.............. ......07/01/2024 ..... B47R_PP .......................................................................................................... ...................................  ......................10,000,000 ......................10,000,000 ........................... 48,100 2.C FE ..........
136375-DR-0 ......... CANADIAN NATIONAL RAILWAY COMP SENIOR CO ................................................................ A.............. ......09/16/2024 ..... J.P. MORGAN SECURITIES INC ................................................................................. ...................................  ....................... 4,990,400 ....................... 5,000,000 ..................................0 1.G FE ..........
36168Q-AF-1 ......... GFL ENVIRONMENTAL INC SECURED CORP_BND 1 ................................................................ A.............. ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  .......................... 496,272 ..........................500,000 .............................7,474 3.B FE ..........
380355-AF-4 ......... GOEASY LTD SENIOR CORP_BND 144A   4.375% ................................................................ A.............. ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  ....................... 2,500,000 ....................... 2,500,000 ........................... 45,269 3.C FE ..........
380355-AJ-6 ......... GOEASY LTD SENIOR CORP BND 144A   7.625% ................................................................ A.............. ......07/22/2024 ..... RBC DOMINION SECURITIES INC. ............................................................................... ...................................  ..........................111,044 ..........................109,000 ............................... 554 3.C FE ..........
552704-AF-5 ......... MEG ENERGY CORP SENIOR CORP_BND 144A   5 ................................................................ A.............. ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  ..........................400,000 ..........................400,000 .............................3,851 3.C FE ..........
559222-AR-5 ......... MAGNA INTERNATIONAL INC SENIOR CORP_BND ................................................................. A.............. ......07/01/2024 ..... B47R_PB .......................................................................................................... ...................................  ...................... 12,516,897 ......................12,606,000 ..........................260,121 1.G FE ..........
62928@-AB-3 ......... NHL CANADA FUNDING LP SECURED CORP_BND .................................................................. A.............. ......07/01/2024 ..... B47R_PP .......................................................................................................... ...................................  ..........................400,641 ..........................400,641 ............................... 825 2.B PL ..........
68245X-AH-2 ......... 1011778BCUNLIMITEDLIABILITY SECURED CORP ............................................................... A.............. ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  .......................... 416,556 ..........................430,000 ............................... 694 3.B FE ..........
68245X-AM-1 ......... 1011778BCUNLIMITEDLIABILITY SECURED CORP ............................................................... A.............. ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  ....................... 1,185,000 ....................... 1,185,000 ........................... 21,725 4.B FE ..........
68245X-AP-4 ......... 1011778BCUNLIMITEDLIABILITY SECURED CORP ............................................................... A.............. ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  ....................... 1,296,986 ....................... 1,300,000 ............................ 5,688 3.B FE ..........
68245X-AT-6 ......... 1011778BCUNLIMITEDLIABILITY SECURED CORP ............................................................... A.............. ......09/03/2024 ..... MORGAN STANLEY & CO. INC .................................................................................... ...................................  ..........................214,000 ..........................214,000 ..................................0 3.B FE ..........
683715-AD-8 ......... OPENTEXTCORP SENIOR CORP_BND 144A   3.87 ................................................................ A.............. ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  ..........................400,000 ..........................400,000 .............................5,124 3.B FE ..........
70137W-AL-2 ......... PARKLANDCORP SENIOR CORP_BND 144A   4.62 ................................................................ A.............. ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  ..........................600,000 ..........................600,000 ........................... 11,485 3.B FE ..........
86304T-AA-6 ......... STRATHCONA RESOURCES LTD SENIOR CORP_BND ................................................................ A.............. ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  ..........................489,888 ..........................491,000 .............................5,532 4.C FE ..........
C4111#-AG-6 ......... GRAYMONT WESTERN CANADA INC SENIOR CORP_ ................................................................ A.............. ......07/01/2024 ..... B47R_PP .......................................................................................................... ...................................  ....................... 1,350,000 ....................... 1,350,000 ........................... 17,449 2.C PL ..........
00253X-AA-9 ......... AADVANTAGELOYALTYIPLTD SECURED CORP_BND ................................................................. D.............. ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  .......................... 145,833 .......................... 145,833 .............................1,515 3.A FE ..........
00253X-AB-7 ......... AADVANTAGELOYALTYIPLTD SECURED CORP_BND ................................................................. D.............. ......09/17/2024 ..... VARIOUS .......................................................................................................... ...................................  .......................... 956,256 ..........................960,000 .............................8,893 3.A FE ..........
00253X-AB-7 ......... AADVANTAGELOYALTYIPLTD SECURED CORP_BND ................................................................. D.............. ......09/17/2024 ..... B47R_HY .......................................................................................................... ...................................  .......................... 680,334 ..........................682,000 .............................7,625 3.A FE ..........
03328W-BE-7 ......... ANCHORAGE CAPITAL CLO ANCHC_16 ABS -RR-A ................................................................ D.............. ......07/12/2024 ..... WELLS FARGO SECURITIES ...................................................................................... ...................................  ....................... 7,500,000 ....................... 7,500,000 ..................................0 1.A FE ..........
03770C-AS-4 ......... APIDOSCLOLTDAPID_22-41AR ABS 1AR-BR 144A ................................................................ D.............. ......09/27/2024 ..... SOCIETE GENERALE .............................................................................................. ...................................  ....................... 4,890,000 ....................... 4,890,000 ..................................0 1.C FE ..........
03969Y-AA-6 ......... ARDAGH METAL PACKAGING FINANCE SECURED C ............................................................... C.............. ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  ..........................800,000 ..........................800,000 .............................9,750 3.C FE ..........
04019H-AQ-6 ......... ARES_64 ABS 64A-AR 144A   6.481% 10/22/3 ............................................................... D.............. ......08/08/2024 ..... BARCLAYS CAPITAL .............................................................................................. ...................................  ....................... 2,000,000 ....................... 2,000,000 ..................................0 1.A FE ..........
046353-AL-2 ......... ASTRAZENECA PLC SENIOR CORP BND   3.375% ................................................................ D.............. ......07/01/2024 ..... B47R_PB .......................................................................................................... ...................................  ....................... 9,860,073 ......................10,000,000 .......................... 125,625 1.F FE ..........
046353-AT-5 ......... ASTRAZENECA PLC SENIOR CORP_BND   4.000% ................................................................ D.............. ......07/01/2024 ..... B47R_PB .......................................................................................................... ...................................  ....................... 4,944,018 ....................... 5,041,000 ........................... 40,888 1.F FE ..........
04916W-AA-2 ......... ATLANTICA SUSTAINABLE INFRASTR SENIOR CO ................................................................ D.............. ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  ....................... 2,000,000 ....................... 2,000,000 ........................... 24,063 3.A FE ..........
05523R-AJ-6 ......... BAE SYSTEMS PLC SENIOR CORP BND 144A   5 ................................................................ D.............. ......07/24/2024 ..... GOLDMAN SACHS & CO. .......................................................................................... ...................................  ....................... 4,022,080 ....................... 4,000,000 ........................... 67,764 2.A FE ..........
05682V-AL-9 ......... BAINCAPITALCREDITCLOLTDBC ABS R-A1R   6. ............................................................... D.............. ......07/24/2024 ..... BARCLAYS CAPITAL .............................................................................................. ...................................  ....................... 2,000,000 ....................... 2,000,000 ..................................0 1.A FE ..........
05874J-AQ-3 ......... BALLYROCK LTD BALLY_22-21 ABS 21A-A2R 14 ............................................................... D.............. ......09/30/2024 ..... BANK OF AMERICA ............................................................................................... ...................................  ......................10,500,000 ......................10,500,000 ..................................0 2.B Z ...........
05964H-AV-7 ......... BANCO SANTANDER SA SUB CORP BND   6.921% ................................................................ D.............. ......07/01/2024 ..... B47R_PB .......................................................................................................... ...................................  ....................... 5,674,544 ....................... 5,000,000 ........................... 49,985 2.B FE ..........
06759U-AL-7 ......... BARINGS CLO LTD BABSN_22-2 ABS -2R-A1R 1 ............................................................... D.............. ......07/02/2024 ..... BARCLAYS CAPITAL .............................................................................................. ...................................  ....................... 5,000,000 ....................... 5,000,000 ..................................0 1.A FE ..........
06759U-AQ-6 ......... BARINGS CLO LTD BABSN_22-2 ABS 2-2R-BR 1 ................................................................ D.............. ......07/02/2024 ..... BARCLAYS CAPITAL .............................................................................................. ...................................  ......................14,000,000 ......................14,000,000 ..................................0 1.C FE ..........
06762V-AH-9 ......... BABSN_22-3R ABS -3R-A2R 144A   0.000% 10 ............................................................... D.............. ......09/20/2024 ..... BANK OF AMERICA ............................................................................................... ...................................  ....................... 7,500,000 ....................... 7,500,000 ..................................0 1.A Z ...........
07133Y-AL-4 ......... BATTERYPARKCLOLTDBATPK_19- ABS -1A -AR 1 ............................................................... D.............. ......07/08/2024 ..... WELLS FARGO SECURITIES ...................................................................................... ...................................  ....................... 3,000,000 ....................... 3,000,000 ..................................0 1.A FE ..........
08179L-AN-1 ......... BENEFITSTREETPARTNERSCLOXI ABS 4A-BR 144 ............................................................... D.............. ......09/03/2024 ..... WELLS FARGO SECURITIES ...................................................................................... ...................................  ....................... 7,500,000 ....................... 7,500,000 ..................................0 1.C FE ..........
12548R-AH-7 ......... CIFC_14-2RA ABS 2RA-AR 144A   6.376% 10/ ............................................................... D.............. ......08/13/2024 ..... NOMURA SECURITIES INTL. INC. ............................................................................... ...................................  ....................... 2,000,000 ....................... 2,000,000 ..................................0 1.A FE ..........
12549Q-BJ-3 ......... CIFC FUNDING LTD CIFC_14-3A MEZZANIN ABS ............................................................... D.............. ......07/01/2024 ..... B47R_PB .......................................................................................................... ...................................  ....................... 5,430,000 ....................... 5,430,000 ........................... 94,430 2.C FE ..........
12574H-AN-3 ......... CIFC FUNDING LTD CIFC_22-6 ABS -6R-BR 14 ............................................................... D.............. ......09/19/2024 ..... MORGAN STANLEY & CO. INC .................................................................................... ...................................  ...................... 12,450,000 ...................... 12,450,000 ..................................0 1.C Z ...........
14318L-AQ-4 ......... CARLYLEGLOBALMARKETSTRATEGI ABS -5A-BR 1 ............................................................... D.............. ......08/29/2024 ..... CITIGROUP GLOBAL MKT INC .................................................................................... ...................................  ....................... 4,200,000 ....................... 4,200,000 ..................................0 1.C FE ..........
14686B-AQ-0 ......... CARVALCLOVII-CLTDCARVL_23- ABS 1AR-A2R 1 ............................................................... D.............. ......07/02/2024 ..... BANK OF AMERICA ............................................................................................... ...................................  ....................... 3,500,000 ....................... 3,500,000 ..................................0 1.A FE ..........
14686B-AS-6 ......... CARVALCLOVII-CLTDCARVL_23- ABS -1AR-BR 1 ............................................................... D.............. ......07/02/2024 ..... BANK OF AMERICA ............................................................................................... ...................................  ....................... 9,278,000 ....................... 9,278,000 ..................................0 1.C FE ..........
14686N-AN-1 ......... CARVALCLOVIII-CLTDCARVL_22 ABS -2AR-BR 1 ............................................................... D.............. ......09/13/2024 ..... VARIOUS .......................................................................................................... ...................................  ......................10,200,000 ......................10,200,000 ..................................0 1.C FE ..........
14686N-AQ-4 ......... CARVALCLOVIII-CLTDCARVL_22 ABS -2AR-CR 1 ............................................................... D.............. ......09/13/2024 ..... BANK OF AMERICA ............................................................................................... ...................................  ....................... 2,827,000 ....................... 2,827,000 ..................................0 1.F FE ..........
14686N-AW-1 ......... CARVALCLOVIII-CLTDCARVL_22 ABS 2AR-A2R 1 ............................................................... D.............. ......09/13/2024 ..... BANK OF AMERICA ............................................................................................... ...................................  ....................... 3,500,000 ....................... 3,500,000 ..................................0 1.A FE ..........
14688R-AA-8 ......... CARVALCLOXI-CLTDCARVL_24-3 ABS 4-3A-A1 1 ............................................................... D.............. ......08/14/2024 ..... MERRILL LYNCH PIERCE FNNR & SM ............................................................................ ...................................  ....................... 3,000,000 ....................... 3,000,000 ..................................0 1.A FE ..........
15033E-AS-7 ......... CEDAR FUNDING LTD CEDF_18-9A ABS -9R-CR ................................................................. D.............. ......07/15/2024 ..... CITIGROUP GLOBAL MKT INC .................................................................................... ...................................  ....................... 2,000,000 ....................... 2,000,000 ..................................0 1.F FE ..........
151191-BB-8 ......... CELULOSA ARAUCO Y CONSTITUCION SENIOR CO ................................................................ D.............. ......07/01/2024 ..... B47R_PB .......................................................................................................... ...................................  ....................... 4,898,646 ....................... 5,000,000 ........................... 79,653 2.C FE ..........
20752T-AB-0 ......... CONNECT FINCO SARL SECURED CORP BND 144A ................................................................ D.............. ......09/11/2024 ..... J.P. MORGAN SECURITIES INC ................................................................................. ...................................  ....................... 3,500,000 ....................... 3,500,000 ..................................0 4.A FE ..........
225313-AP-0 ......... CREDIT AGRICOLE SA SUB CORP_BND 144A   4 ................................................................ D.............. ......07/01/2024 ..... B47R_PB .......................................................................................................... ...................................  ....................... 9,625,000 ....................... 9,625,000 ............................ 8,890 2.C FE ..........
25243Y-BC-2 ......... DIAGEO CAPITAL PLC SENIOR CORP_BND   1.3 ................................................................ D.............. ......07/01/2024 ..... B47R_PB .......................................................................................................... ...................................  ..........................960,976 ....................... 1,000,000 ................................ 38 1.G FE ..........
25243Y-BF-5 ......... DIAGEO CAPITAL PLC SENIOR CORP BND   5.2 ................................................................ D.............. ......07/01/2024 ..... B47R_PB .......................................................................................................... ...................................  ....................... 7,250,560 ....................... 7,256,000 .......................... 163,502 1.G FE ..........
25243Y-BK-4 ......... DIAGEO CAPITAL PLC SENIOR CORP_BND   5.3 ................................................................ D.............. ......07/01/2024 ..... B47R_PB .......................................................................................................... ...................................  ...................... 19,962,460 ......................20,000,000 .......................... 522,569 1.G FE ..........
26249Q-AY-4 ......... DRYDEN SENIOR LOAN FUND DRSLF MEZZANIN A ................................................................ D.............. ......07/01/2024 ..... B47R_PB .......................................................................................................... ...................................  ....................... 3,250,000 ....................... 3,250,000 ........................... 59,525 2.C FE ..........
26252W-BE-8 ......... DRYDEN SENIOR LOAN FUND DRSLF ABS 76-A1R ................................................................ D.............. ......08/15/2024 ..... J.P. MORGAN SECURITIES INC ................................................................................. ...................................  ....................... 3,000,000 ....................... 3,000,000 ..................................0 1.A FE ..........
26253B-AS-3 ......... DRYDENSENIORLOANFUNDDRSLF_ ABS 104AR-B 1 ................................................................ D.............. ......09/03/2024 ..... CITIGROUP GLOBAL MKT INC .................................................................................... ...................................  ......................11,000,000 ......................11,000,000 ........................... 45,375 1.C FE ..........
29002Y-AL-6 ......... ELMWOODCLOXIILTDELM12_21-5 ABS 1-5A-BR 1 ............................................................... D.............. ......09/24/2024 ..... WELLS FARGO SECURITIES ...................................................................................... ...................................  ....................... 8,300,000 ....................... 8,300,000 ..................................0 1.C FE ..........
29002Y-AN-2 ......... ELMWOODCLOXIILTDELM12_21-5 ABS 1-5A-CR 1 ............................................................... D.............. ......09/24/2024 ..... WELLS FARGO SECURITIES ...................................................................................... ...................................  ....................... 2,830,000 ....................... 2,830,000 ..................................0 1.F FE ..........
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29003F-AB-8 ......... ELMWOODCLO27LTDELM27_24_3A ABS 24_3A-B 1 ............................................................... D.............. ......09/23/2024 ..... BANK OF AMERICA ............................................................................................... ...................................  ...................... 10,099,000 ......................10,000,000 ..........................281,137 1.C FE ..........
33836J-AE-9 ......... 522 FUNDING CLO LTD MORGN_17-1 ABS 7-1AR ............................................................... D.............. ......08/22/2024 ..... DEUTSCHE BANK AG .............................................................................................. ...................................  ....................... 1,603,200 ....................... 1,600,000 ........................... 10,302 1.C FE ..........
37148J-AQ-6 ......... GENERATE CLO LTD GNRT_6A ABS -R-BR2 144A ............................................................... D.............. ......09/24/2024 ..... GOLDMAN SACHS & CO. .......................................................................................... ...................................  ......................10,000,000 ......................10,000,000 ..................................0 1.C FE ..........
37148J-AS-2 ......... GENERATE CLO LTD GNRT_6A ABS -R-CR2 144A ............................................................... D.............. ......09/24/2024 ..... GOLDMAN SACHS & CO. .......................................................................................... ...................................  ....................... 2,500,000 ....................... 2,500,000 ..................................0 1.F FE ..........
37149P-AA-6 ......... GENERATECLO17LTDGNRT_24-17 ABS 17A-A1 14 ............................................................... D.............. ......07/24/2024 ..... GOLDMAN SACHS & CO. .......................................................................................... ...................................  ....................... 5,000,000 ....................... 5,000,000 ..................................0 1.A FE ..........
37149Q-AC-0 ......... GENERATECLOLTDGNRT_24-14A ABS -14A-B 144 ............................................................... D.............. ......09/20/2024 ..... DEUTSCHE BANK AG .............................................................................................. ...................................  ......................10,115,000 ......................10,000,000 .......................... 129,185 1.C FE ..........
38136R-AU-1 ......... GOLDENTREELOANMANAGEMENTUS ABS R-B1R 144 ............................................................... D.............. ......07/08/2024 ..... MORGAN STANLEY & CO. INC .................................................................................... ...................................  ......................10,000,000 ......................10,000,000 ..................................0 1.C FE ..........
38138F-AS-0 ......... GOLDENTREELOANMANAGEMENTUS ABS 2-AJR   6 ............................................................... D.............. ......08/06/2024 ..... MORGAN STANLEY & CO. INC .................................................................................... ...................................  ....................... 5,000,000 ....................... 5,000,000 ..................................0 1.A FE ..........
40638U-AS-8 ......... HALSEYPOINT CLO III LTD HLSY_2 ABS 3A-A1 ............................................................... D.............. ......08/23/2024 ..... CITIGROUP GLOBAL MKT INC .................................................................................... ...................................  ....................... 7,780,000 ....................... 7,780,000 ..................................0 1.A FE ..........
413279-AC-4 ......... HPPK_24-1 ABS 24-1-A   5.993% 10/20/37 .................................................................. D.............. ......08/16/2024 ..... BNP PARIBAS ..................................................................................................... ...................................  ....................... 1,000,000 ....................... 1,000,000 ..................................0 1.A FE ..........
413279-AE-0 ......... HPPK_24-1 ABS 4-1-B1   6.343% 10/20/37 .................................................................. D.............. ......08/16/2024 ..... BNP PARIBAS ..................................................................................................... ...................................  ....................... 1,500,000 ....................... 1,500,000 ..................................0 1.C FE ..........
449276-AB-0 ......... IBM INTERNATIONAL CAPITAL PTE SENIOR COR ............................................................... D.............. ......07/01/2024 ..... B47R_PB .......................................................................................................... ...................................  ....................... 1,473,928 ....................... 1,500,000 ........................... 10,542 1.G FE ..........
44963B-AE-8 ......... IHOVERWALTUNGSGMBH SECURED CORP_BND 144A ................................................................ D.............. ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  ....................... 1,200,000 ....................... 1,200,000 ........................... 27,000 3.B FE ..........
460599-AE-3 ......... INTERNATIONALGAMETECHNOLOGY SECURED CORP ................................................................ D.............. ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  .......................... 342,000 .......................... 342,000 .............................3,741 3.A FE ..........
46115H-BS-5 ......... INTESA SANPAOLO SPA SUB CORP_BND 144A .................................................................... D.............. ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  ....................... 1,300,000 ....................... 1,300,000 ........................... 21,271 3.A FE ..........
46590X-AK-2 ......... JBSUSALUXSA SENIOR CORP_BND   6.500% 04/ ................................................................ D.............. ......07/01/2024 ..... B47R_PB .......................................................................................................... ...................................  ....................... 4,359,381 ....................... 4,500,000 .......................... 134,063 2.C FE ..........
47216F-AA-5 ......... JAZZSECURITIESDAC SECURED CORP_BND 144A ................................................................. D.............. ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  ....................... 1,250,000 ....................... 1,250,000 ........................... 11,393 3.B FE ..........
55819F-AU-5 ......... MADISONPARKFUNDINGLTDMDPK_ ABS 55A-BR 14 ................................................................ D.............. ......07/09/2024 ..... NOMURA SECURITIES INTL. INC. ............................................................................... ...................................  ....................... 4,750,000 ....................... 4,750,000 ..................................0 1.B FE ..........
55821T-AL-1 ......... MADISONPARKFUNDINGLTDMDPK_ ABS AR-A1R 14 ................................................................ D.............. ......08/09/2024 ..... MERRILL LYNCH PIERCE FNNR & SM ............................................................................ ...................................  ....................... 3,997,000 ....................... 4,000,000 ..................................0 1.A FE ..........
60687Y-CP-2 ......... MIZUHO FINANCIAL GROUP INC SENIOR CORP B ................................................................ D.............. ......07/24/2024 ..... SMBC NIKKO CAP MARKETS LTD ................................................................................. ...................................  ....................... 4,081,080 ....................... 4,000,000 ........................... 36,521 1.G FE ..........
62877C-AA-1 ......... NAC AVIATION 29 DAC SECURED CORP_BND   4 ................................................................ D.............. ......07/01/2024 ..... VARIOUS .......................................................................................................... ...................................  ...................... 12,006,372 ...................... 12,906,296 .......................... 153,262 4.B FE ..........
632525-BC-4 ......... NATIONAL AUSTRALIA BANK LTD SUB CORP BND ................................................................ D.............. ......09/13/2024 ..... MORGAN STANLEY & CO. INC .................................................................................... ...................................  ...................... 10,945,200 ......................10,000,000 .......................... 114,293 1.G FE ..........
632525-BC-4 ......... NATIONAL AUSTRALIA BANK LTD SUB CORP BND ................................................................ D.............. ......07/01/2024 ..... B47R_PB .......................................................................................................... ...................................  ...................... 11,292,957 ......................10,000,000 .......................... 139,295 1.G FE ..........
63861V-AB-3 ......... NATIONWIDEBUILDINGSOCIETY SENIOR CORP BN ................................................................ D.............. ......07/18/2024 ..... CITADEL SECURITIES ........................................................................................... ...................................  ....................... 4,836,100 ....................... 5,000,000 ........................... 78,273 1.G FE ..........
64134V-AS-5 ......... NEUBERGERBERMANCLOLTDNEUB_ ABS 0AR-BR 14 ............................................................... D.............. ......07/16/2024 ..... MORGAN STANLEY & CO. INC .................................................................................... ...................................  ....................... 7,500,000 ....................... 7,500,000 ..................................0 1.C FE ..........
64135B-AL-3 ......... NEUBERGER BERMAN CLO LTD NEUB ABS -51-AR ............................................................... D.............. ......07/25/2024 ..... MORGAN STANLEY & CO. INC .................................................................................... ...................................  ....................... 5,000,000 ....................... 5,000,000 ............................ 6,381 1.A FE ..........
64135J-AN-2 ......... NEUBERGERBERMANLOANADVISERS ABS 9AR-BR 1 ................................................................ D.............. ......07/03/2024 ..... CITIGROUP GLOBAL MARKE ...................................................................................... ...................................  ....................... 3,800,000 ....................... 3,800,000 ..................................0 1.C FE ..........
67097Q-AN-5 ......... OCPCLOLTDOCP_17-14AR ABS R-A1R 144A   6. ................................................................ D.............. ......07/19/2024 ..... SCOTIA CAPITAL ................................................................................................. ...................................  ....................... 5,000,000 ....................... 5,000,000 ..................................0 1.A FE ..........
69690A-AS-6 ......... PALMERSQUARECLO2022-3ALTD ABS -3A-A1R 14 ................................................................ D.............. ......08/08/2024 ..... J.P. MORGAN SECURITIES INC ................................................................................. ...................................  ....................... 3,000,000 ....................... 3,000,000 ..................................0 1.A FE ..........
696924-AL-3 ......... PALMERSQUARECLO2023-4LTDP ABS -4A-A2R 14 ................................................................ D.............. ......09/18/2024 ..... BANK OF AMERICA ............................................................................................... ...................................  ....................... 3,000,000 ....................... 3,000,000 ..................................0 1.A FE ..........
69702M-AQ-0 ......... PALMERSQUARECLOPLMRS_22-5A ABS 2-5R-BR 1 ................................................................ D.............. ......08/22/2024 ..... BANK OF AMERICA ............................................................................................... ...................................  ....................... 5,000,000 ....................... 5,000,000 ..................................0 1.C FE ..........
69702M-AS-6 ......... PALMERSQUARECLOPLMRS_22-5A ABS 2-5R-CR 1 ................................................................ D.............. ......08/22/2024 ..... BANK OF AMERICA ............................................................................................... ...................................  ....................... 3,637,000 ....................... 3,637,000 ..................................0 1.F FE ..........
70452A-AA-1 ......... PAYSAFE FINANCE PLC SECURED CORP_BND 144 ................................................................ D.............. ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  ..........................645,000 ..........................645,000 .............................7,525 4.B FE ..........
71429M-AD-7 ......... PERRIGOFINANCEUNLIMITEDCO SENIOR CORP BN ................................................................ D.............. ......09/11/2024 ..... BANC OF AMERICA SECURITIES LLC ............................................................................ ...................................  ....................... 2,000,000 ....................... 2,000,000 ..................................0 3.C FE ..........
73163E-AC-3 ......... POLUS_24-1 ABS 24-1-A1   0.000% 10/20/37 ............................................................... D.............. ......09/25/2024 ..... JEFFRIES & CO. INC. .......................................................................................... ...................................  ....................... 3,500,000 ....................... 3,500,000 ..................................0 1.A FE ..........
74989H-AQ-5 ......... RR12LTDRRAM_20-12AR3 ABS AR3-A2 144A   6 ................................................................ D.............. ......07/05/2024 ..... SMBC NIKKO CAP MARKETS LTD ................................................................................. ...................................  ....................... 9,623,000 ....................... 9,623,000 ..................................0 1.C FE ..........
75625Q-AE-9 ......... RECKITT BENCKISER TREASURY SER SENIOR CO ................................................................ D.............. ......07/01/2024 ..... B47R_PB .......................................................................................................... ...................................  ...................... 13,021,292 ...................... 13,500,000 ..........................105,750 1.G FE ..........
76174L-AA-1 ......... PACTIV EVERGREEN GROUP ISSUER SECURED CO ................................................................ C.............. ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  ....................... 2,621,226 ....................... 2,625,000 ........................... 48,125 4.A FE ..........
81180W-BE-0 ......... SEAGATE HDD CAYMAN SENIOR CORP_BND   3.3 ................................................................ D.............. ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  .......................... 433,246 .......................... 444,000 .............................3,122 3.B FE ..........
81180W-BF-7 ......... SEAGATE HDD CAYMAN SENIOR CORP_BND   3.1 ................................................................ D.............. ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  .......................... 211,438 ..........................215,000 ............................ 1,400 3.B FE ..........
81725W-AK-9 ......... SENSATA TECHNOLOGIES BV SENIOR CORP_BND ................................................................. D.............. ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  .......................... 905,191 ..........................903,000 ........................... 16,555 3.B FE ..........
86217R-AN-8 ......... STORMKINGPARKCLOLTDSTKPK_ ABS K_1R-BR 14 ............................................................... D.............. ......09/17/2024 ..... VARIOUS .......................................................................................................... ...................................  ......................10,850,000 ......................10,850,000 ..................................0 1.C FE ..........
86562M-CJ-7 ......... SUMITOMO MITSUI FIN GRP INC SENIOR CORP_ ................................................................ D.............. ......09/13/2024 ..... RBC DOMINION SECURITIES INC. ............................................................................... ...................................  ....................... 8,635,300 ......................10,000,000 ..........................110,483 1.G FE ..........
86959L-AP-8 ......... SVENSKA HANDELSBANKEN AB SRBN CORP BND 1 ................................................................ D.............. ......07/17/2024 ..... BANK OF AMERICA ............................................................................................... ...................................  ....................... 5,085,400 ....................... 5,000,000 ........................... 25,208 1.F FE ..........
89157X-AE-1 ......... TOTALENERGIES CAPITAL SA SENIOR CORP BND ................................................................ D.............. ......09/18/2024 ..... BARCLAYS CAPITAL .............................................................................................. ...................................  ....................... 2,572,250 ....................... 2,500,000 .............................3,297 1.E FE ..........
89289E-BU-7 ......... TRALEE CDO LTD TRAL_19-6A ABS 6A-CRR 144 ............................................................... D.............. ......07/22/2024 ..... JEFFRIES & CO. INC. .......................................................................................... ...................................  ....................... 3,100,000 ....................... 3,100,000 ..................................0 1.F FE ..........
89532X-AC-1 ......... TRESTLESCLOLTDTREST_24-7A ABS 4-7A-A1 14 ............................................................... D.............. ......08/09/2024 ..... J.P. MORGAN SECURITIES INC ................................................................................. ...................................  ....................... 3,000,000 ....................... 3,000,000 ..................................0 1.A FE ..........
89624N-AL-2 ......... TRIMARANCAVULTDCAVU_21-1AR ABS -1A-AR 14 ............................................................... D.............. ......07/01/2024 ..... CITIGROUP GLOBAL MKT INC .................................................................................... ...................................  ....................... 1,500,000 ....................... 1,500,000 ..................................0 1.A FE ..........
89643D-AA-5 ......... TRNTS_24-30A ABS -30A-A1 144A   6.184% 1 ............................................................... D.............. ......08/19/2024 ..... J.P. MORGAN SECURITIES INC ................................................................................. ...................................  ....................... 4,000,000 ....................... 4,000,000 ..................................0 1.A FE ..........
902133-AZ-0 ......... TYCO ELECTRONICS GROUP SA SENIOR CORP_BN ................................................................ D.............. ......07/01/2024 ..... B47R_PB .......................................................................................................... ...................................  ....................... 9,999,684 ......................10,000,000 ........................... 58,750 1.G FE ..........
90320B-AA-7 ......... SUNRISEFINCOIBV SECURED CORP_BND 144A .................................................................... D.............. ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  ....................... 2,587,353 ....................... 2,700,000 ........................... 27,422 3.C FE ..........
91832V-AA-2 ......... VOC ESCROW LTD SECURED CORP_BND 144A   5 ................................................................ D.............. ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  ....................... 2,003,916 ....................... 2,025,000 ........................... 12,656 3.B FE ..........
92769X-AR-6 ......... VIRGINMEDIASECUREDFINANCEP SECURED CORP_ ................................................................ D.............. ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  ..........................839,068 ..........................896,000 .............................5,040 3.C FE ..........
92858R-AB-6 ......... VMEDO2UKFINANCINGIPLC SECURED CORP_BND 1 ................................................................ D.............. ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  ....................... 1,214,287 ....................... 1,200,000 ........................... 11,875 3.C FE ..........
92918U-AN-1 ......... VOYA CLO LTD VOYA_22-1 ABS -1A-BR 144A .................................................................. D.............. ......08/27/2024 ..... MIZUHO INTERNATIONAL  PLC .................................................................................. ...................................  ....................... 4,000,000 ....................... 4,000,000 ..................................0 1.C FE ..........
92918U-AQ-4 ......... VOYA CLO LTD VOYA_22-1 ABS -1R-CR 144A .................................................................. D.............. ......08/27/2024 ..... MIZUHO INTERNATIONAL  PLC .................................................................................. ...................................  ....................... 5,000,000 ....................... 5,000,000 ..................................0 1.F FE ..........
98878F-AU-3 ......... ZCAPITALCREDITPARTNERSCLO ABS 1R-A1R 144 ................................................................ D.............. ......07/03/2024 ..... SANTANDER INVESTMENT ......................................................................................... ...................................  ....................... 5,000,000 ....................... 5,000,000 ..................................0 1.A FE ..........
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98888D-BJ-0 ......... ZAIS CLO 15 LTD ZAIS_20-15A ABS 5A-CRR 1 ............................................................... D.............. ......07/22/2024 ..... JEFFRIES & CO. INC. .......................................................................................... ...................................  ....................... 1,100,000 ....................... 1,100,000 ..................................0 1.F FE ..........
98888J-AW-9 ......... ZAIS_21-17 ABS 17-A1R   6.154% 10/20/37 ................................................................ D.............. ......09/23/2024 ..... JEFFRIES & CO. INC. .......................................................................................... ...................................  ......................10,000,000 ......................10,000,000 ..................................0 1.A FE ..........
98927U-AA-5 ......... ZEGONA FINANCE PLC SECURED CORP BND 144A ................................................................ D.............. ......07/10/2024 ..... VARIOUS .......................................................................................................... ...................................  ....................... 4,008,750 ....................... 4,000,000 ..................................0 3.C FE ..........
98955D-AA-8 ......... ZIGGOBV SECURED CORP_BND 144A   4.875% 0 ................................................................ D.............. ......07/01/2024 ..... B47R_HY .......................................................................................................... ...................................  ....................... 1,583,495 ....................... 1,569,000 ........................... 35,057 4.A FE ..........
N9062#-AC-1 ......... VTTIFINANCEBV SECURED CORP BND   5.360% ................................................................. D.............. ......09/16/2024 ..... PRIVATE DIRECT ................................................................................................. ...................................  ......................26,000,000 ......................26,000,000 ..................................0 2.B FE ..........
Q8513#-AH-4 ......... SKYCITY AUCKLAND HOLDINGS LIMI SENIOR CO ................................................................ D.............. ......09/16/2024 ..... PRIVATE DIRECT ................................................................................................. ...................................  ....................... 7,500,000 ....................... 7,500,000 ..................................0 2.C FE ..........
G1696#-BN-5 ......... BUNZL FINANCE PLC SENIOR CORP_BND   3.81 ................................................................ D.............. ......07/15/2024 ..... SEAPORT GROUP .................................................................................................. ...................................  .......................... 924,960 ....................... 1,000,000 ............................... 106 2.A ..............
G2003*-AA-4 ......... CAMPO PALOMAS FINANCE LTD SECURED CORP_B ................................................................ D.............. ......07/01/2024 ..... B47R_PP .......................................................................................................... ...................................  ....................... 1,872,480 ....................... 1,872,480 ........................... 38,258 2.C FE ..........
G4989@-AA-6 ......... JACINTA SOLAR FARM FINANCE LTD SECURED C ................................................................ D.............. ......07/01/2024 ..... B47R_PP .......................................................................................................... ...................................  ....................... 3,762,340 ....................... 3,762,340 ........................... 80,231 2.C FE ..........
L8038*-AA-4 ......... SBM BALEIA AZUL SARL SECURED CORP_BND ................................................................... D.............. ......07/01/2024 ..... B47R_PP .......................................................................................................... ...................................  ..........................797,400 ..........................797,400 ............................ 1,827 3.B ..............
N5828#-AC-4 ......... MODECFINANCEBV SENIOR CORP BND   3.830% ................................................................. D.............. ......07/17/2024 ..... SEAPORT GROUP .................................................................................................. ...................................  ....................... 5,517,420 ....................... 6,000,000 ........................... 15,958 2.C FE ..........
P4000@-AA-1 ......... ELETRANS SA SECURED CORP_BND   4.060% 12 ................................................................ D.............. ......07/01/2024 ..... B47R_PP .......................................................................................................... ...................................  .......................... 693,103 .......................... 693,103 ............................ 7,191 1.G FE ..........
Q3647#-AA-9 ......... EVOLUTION MINING LTD SENIOR CORP_BND   2 ................................................................ D.............. ......07/01/2024 ..... B47R_PP2 ........................................................................................................ ...................................  ....................... 2,000,000 ....................... 2,000,000 ........................... 20,753 2.C PL ..........
Q3647#-AB-7 ......... EVOLUTION MINING LTD SENIOR CORP_BND   3 ................................................................ D.............. ......07/01/2024 ..... B47R_PP2 ........................................................................................................ ...................................  ....................... 3,000,000 ....................... 3,000,000 ........................... 34,870 2.C PL ..........
Q6489*-AA-7 ......... NHK PTY LTD SECURED CORP_BND   7.130% 11 ................................................................ D.............. ......07/01/2024 ..... B47R_PP2 ........................................................................................................ ...................................  ....................... 8,263,430 ....................... 8,263,430 ........................... 73,648 3.A FE ..........
26443@-AB-4 ......... DULLES DISCOVERY I SECURED CORP_BND ...................................................................... ............... ......07/01/2024 ..... RECLASS FROM SCH B TO SCH D ................................................................................ ...................................  ......................10,800,000 ......................10,800,000 ..................................0 1.C ..............
23317#-AB-2 ......... DULLES DISCOVERY II SECURED CORP_BND ..................................................................... ............... ......07/01/2024 ..... RECLASS FROM SCH B TO SCH D ................................................................................ ...................................  ...................... 29,069,713 ...................... 29,069,728 ..................................0 1.C ..............
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 2,532,395,158 2,546,561,704 19,863,177 XXX

025816-CH-0 ......... AMERICAN EXPRESS COMPANY CAPSEC CORP_BND ................................................................ ............... ......07/01/2024 ..... B47R_PB .......................................................................................................... ...................................  ......................16,560,000 ......................16,560,000 ........................... 24,495 2.C FE ..........
17305H-AA-6 ......... CITIGROUP CAPITAL III CAPSEC CORP_BND .................................................................... ............... ......07/01/2024 ..... B47R_PB .......................................................................................................... ...................................  ...................... 18,096,270 ......................15,700,000 .......................... 395,716 2.C FE ..........
25746U-DM-8 ......... DOMINION ENERGY INC CAPSEC CORP_BND   4. ................................................................ ............... ......07/01/2024 ..... B47R_PB .......................................................................................................... ...................................  ....................... 4,680,000 ....................... 4,680,000 ........................... 93,308 2.C FE ..........
40428N-AC-3 ......... HSB GROUP INC CAPSEC CORP_BND   6.473% 0 ................................................................ ............... ......07/01/2024 ..... B47R_PB .......................................................................................................... ...................................  ....................... 7,000,000 ....................... 7,000,000 ........................... 96,915 1.G ..............
55261F-AN-4 ......... M&T BANK CORPORATION CAPSEC CORP_BND   3 ................................................................ ............... ......07/01/2024 ..... B47R_PB .......................................................................................................... ...................................  ...................... 11,320,000 ...................... 11,320,000 ........................... 31,916 2.C FE ..........
808513-BD-6 ......... CHARLES SCHWAB CORPORATION  TH CAPSEC CO ................................................................ ............... ......07/01/2024 ..... B47R_PB .......................................................................................................... ...................................  ....................... 8,000,000 ....................... 8,000,000 ........................... 34,639 2.C FE ..........
808513-BK-0 ......... CHARLES SCHWAB CORPORATION  TH CAPSEC CO ................................................................ ............... ......07/01/2024 ..... B47R_PB .......................................................................................................... ...................................  ....................... 1,405,000 ....................... 1,405,000 .............................4,527 2.C FE ..........
854502-AM-3 ......... STANLEY BLACK & DECKER INC JRSUB CORP_BN ................................................................ ............... ......07/01/2024 ..... B47R_PB .......................................................................................................... ...................................  ....................... 7,815,000 ....................... 7,815,000 ........................... 13,025 2.C FE ..........
89832Q-AE-9 ......... TRUIST FINANCIAL CORP CAPSEC CORP_BND .................................................................... ............... ......07/01/2024 ..... B47R_PB .......................................................................................................... ...................................  ....................... 7,500,000 ....................... 7,500,000 .......................... 122,719 2.C FE ..........
064159-VJ-2 ......... BANK OF NOVA SCOTIA SUB CORP_BND   4.900 ................................................................ A.............. ......07/01/2024 ..... B47R_PB .......................................................................................................... ...................................  ....................... 2,910,000 ....................... 3,000,000 ........................... 10,617 2.C FE ..........
404280-CP-2 ......... HSBC HOLDINGS PLC CAPSEC CORP_BND   4.00 ................................................................ D.............. ......07/01/2024 ..... B47R_PB .......................................................................................................... ...................................  ....................... 5,965,000 ....................... 5,965,000 ........................... 13,918 2.C FE ..........
1309999999. Subtotal - Bonds - Hybrid Securities 91,251,270 88,945,000 841,795 XXX

03765V-AM-2 ......... PRIMESECURITYSERVICESBORROW SECURED TERM ................................................................ ............... ......07/11/2024 ..... VARIOUS .......................................................................................................... ...................................  .......................... 999,978 ....................... 1,000,000 ..................................0 3.B FE ..........
04538F-AD-1 ......... ASPLUNDH TREE EXPERT LLC SECURED TERM_LO ................................................................ ............... ......07/09/2024 ..... WELLS FARGO SECURITIES ...................................................................................... ...................................  .......................... 499,187 .......................... 498,705 ..................................0 3.A FE ..........
04765B-AJ-1 ......... ATKORE INTERNATIONAL INC SECURED TERM_LO ................................................................ ............... ......09/17/2024 ..... J.P. MORGAN SECURITIES INC ................................................................................. ...................................  .......................... 997,373 .......................... 993,705 ..................................0 2.C FE ..........
08078U-AJ-2 ......... BELRONGROUPSA SECURED TERM LOAN   7.319% ................................................................ ............... ......07/29/2024 ..... J.P. MORGAN SECURITIES INC ................................................................................. ...................................  .......................... 130,325 ..........................130,000 ..................................0 3.C FE ..........
11823L-AP-0 ......... BUCKEYE PARTNERS SECURED TERM LOAN   6.5 ................................................................ ............... ......09/19/2024 ..... TAX FREE EXCHANGE ............................................................................................. ...................................  ....................... 9,567,700 ....................... 9,610,949 ..................................0 3.A FE ..........
1261MA-AB-6 ......... CPIHOLDCOBLLC SECURED TERM LOAN   7.571% ................................................................ ............... ......07/03/2024 ..... GOLDMAN SACHS & CO. .......................................................................................... ...................................  ..........................501,041 ..........................500,000 ..................................0 3.B FE ..........
16384Y-AJ-6 ......... CHEMOURS COMPANY SECURED TERM_LOAN   8.3 ................................................................ ............... ......07/26/2024 ..... J.P. MORGAN SECURITIES INC ................................................................................. ...................................  .......................... 997,901 ....................... 1,000,000 ..................................0 3.A FE ..........
172442-AT-2 ......... CINEMARKUSAINC SECURED TERM LOAN   7.955 ................................................................ ............... ......09/13/2024 ..... BARCLAYS CAPITAL .............................................................................................. ...................................  ....................... 1,606,300 ....................... 1,600,000 ..................................0 3.A FE ..........
24664G-AF-8 ......... DELEK US HOLDINGS INC SECURED TERM_LOAN ................................................................. ............... ......09/04/2024 ..... VARIOUS .......................................................................................................... ...................................  ....................... 1,399,606 ....................... 1,400,000 ..................................0 3.A FE ..........
26872N-AC-3 ......... EMRLDBORROWERLP SECURED TERM LOAN   7.55 ................................................................ ............... ......07/17/2024 ..... VARIOUS .......................................................................................................... ...................................  .......................... 997,909 .......................... 997,494 ..................................0 3.C FE ..........
29362L-AM-6 ......... ENTEGRIS INC SECURED TERM_LOAN   6.354% ................................................................. ............... ......09/18/2024 ..... VARIOUS .......................................................................................................... ...................................  ....................... 7,133,970 ....................... 7,127,746 ..................................0 2.C FE ..........
3703E0-J3-5 ......... AXALTA COATING SYSTEMS US HOLD SECURED T ................................................................ ............... ......09/06/2024 ..... VARIOUS .......................................................................................................... ...................................  ....................... 6,007,132 ....................... 6,000,000 ..................................0 3.A FE ..........
43283L-AK-7 ......... HILTONGRANDVACATIONSBORROWE SECURED TERM ................................................................ ............... ......07/24/2024 ..... BANC OF AMERICA SECURITIES LLC ............................................................................ ...................................  .......................... 614,059 .......................... 614,059 ..................................0 3.A FE ..........
44969C-BN-9 ......... IQVIAINC SECURED TERM_LOAN   7.201% 01/0 ............................................................... ............... ......07/22/2024 ..... WELLS FARGO SECURITIES ...................................................................................... ...................................  ....................... 1,639,246 ....................... 1,631,090 ..................................0 2.C FE ..........
50212X-AX-4 ......... LPL HOLDINGS INC SECURED TERM_LOAN   6.5 ................................................................ ............... ......09/25/2024 ..... VARIOUS .......................................................................................................... ...................................  ....................... 6,083,364 ....................... 6,109,334 ..................................0 2.C FE ..........
55314N-AX-2 ......... MKSINSTRUMENTSINC SECURED TERM LOAN   7. ................................................................ ............... ......07/23/2024 ..... TAX FREE EXCHANGE ............................................................................................. ...................................  ....................... 4,247,039 ....................... 4,247,039 ..................................0 3.A FE ..........
62675K-AB-5 ......... MURPHY OIL USA INC SECURED TERM_LOAN   6 ................................................................ ............... ......08/19/2024 ..... WELLS FARGO SECURITIES ...................................................................................... ...................................  .......................... 485,564 .......................... 483,750 ..................................0 2.C FE ..........
64439H-AB-5 ......... NEW FORTRESS ENERGY INC SECURED TERM_LOA ................................................................ ............... ......07/09/2024 ..... CITIGROUP GLOBAL MKT INC .................................................................................... ...................................  ....................... 1,371,114 ....................... 1,365,892 ..................................0 4.A FE ..........
66522T-J3-1 ......... BUCKEYE PARTNERS SECURED TERM LOAN   6.8 ............................................................... ............... ......09/13/2024 ..... BANC OF AMERICA SECURITIES LLC ............................................................................ ...................................  .......................... 374,836 ..........................375,000 ..................................0 3.A FE ..........
70455D-AG-9 ......... PCI GAMING AUTHORITY SECURED TERM_LOAN .................................................................. ............... ......08/21/2024 ..... SANTANDER INVESTMENT ......................................................................................... ...................................  ........................1,995,394 ....................... 2,000,000 ..................................0 3.C FE ..........
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74142K-AK-5 ......... PRETIUM PKG HOLDINGS INC SECURED TERM_LO ................................................................ ............... ......08/01/2024 ..... VARIOUS .......................................................................................................... ...................................  .............................1,363 .............................1,363 ..................................0 5.B FE ..........
74839X-AJ-8 ......... QUIKRETEHOLDINGSINC SECURED TERM LOAN .................................................................... ............... ......09/20/2024 ..... WELLS FARGO SECURITIES ...................................................................................... ...................................  .......................... 850,948 ..........................850,000 ..................................0 3.B FE ..........
75041E-AJ-1 ......... RADIOLOGYPARTNERSINC SECURED TERM LOAN .................................................................. ............... ......08/22/2024 ..... VARIOUS .......................................................................................................... ...................................  ............................... 741 ............................... 741 ..................................0 5.A Z ...........
76171J-AB-7 ......... REYNOLDS CONSUMER PRODUCTS LLC SECURED T ................................................................ ............... ......08/21/2024 ..... VARIOUS .......................................................................................................... ...................................  ....................... 1,096,006 ....................... 1,093,655 ..................................0 2.C FE ..........
80875A-AW-1 ......... LIGHTANDWONDERINTERNATIONAL SECURED TERM ................................................................ ............... ......07/17/2024 ..... TAX FREE EXCHANGE ............................................................................................. ...................................  ....................... 7,379,392 ....................... 7,369,031 ..................................0 3.A FE ..........
85350E-AB-2 ......... STANDARDBUILDINGSOLUTIONSIN SECURED TERM ................................................................ ............... ......09/26/2024 ..... VARIOUS .......................................................................................................... ...................................  ....................... 2,449,788 ....................... 2,443,170 ..................................0 2.C FE ..........
89364M-CD-4 ......... TRANSDIGMINC SECURED TERM LOAN   7.674% ................................................................. ............... ......09/25/2024 ..... GOLDMAN SACHS & CO. .......................................................................................... ...................................  ....................... 1,375,341 ....................... 1,378,788 ..................................0 3.C FE ..........
92929L-BA-5 ......... WMGACQUISITION SECURED TERM LOAN   6.710 ............................................................... ............... ......09/17/2024 ..... TAX FREE EXCHANGE ............................................................................................. ...................................  ..........................500,000 ..........................500,000 ..................................0 2.C FE ..........
BGS2LA-5Z-2 ......... CARRIX INC SECURED TERM LOAN   7.841% 08 ............................................................... ............... ......08/02/2024 ..... DIRECT ........................................................................................................... ...................................  ....................... 9,825,000 ......................10,000,000 ..................................0 2.A Z ...........
BGS2PJ-VL-1 ......... VICINITYENERGYINC SECURED TERM LOAN   8. ............................................................... ............... ......09/12/2024 ..... DIRECT ........................................................................................................... ...................................  ...................... 14,812,500 ......................15,000,000 ..................................0 2.B FE ..........
000000-00-0 ......... VENTURE GLOBAL CALCASIEU PASS SECURED TE ................................................................ ............... ......07/03/2024 ..... TORONTO DOMINION BANK ........................................................................................ ...................................  ..........................961,387 ..........................961,807 ..................................0 3.B Z ...........
000000-00-0 ......... GEYSERS POWER COMPANY LLC SECURED TERM L ................................................................ ............... ......08/08/2024 ..... SOCIETE GENERALE .............................................................................................. ...................................  ....................... 6,880,066 ....................... 6,908,234 ..................................0 2.A FE ..........
88103N-AL-4 ......... TERRAFORM POWER OPERATING LLC SECURED TE ................................................................ ............... ......08/02/2024 ..... JEFFRIES & CO. INC. .......................................................................................... ...................................  ....................... 1,992,054 ....................... 1,994,460 ..................................0 3.A FE ..........
98379E-AK-2 ......... XPOINC SECURED TERM_LOAN   6.604% 02/03/ ................................................................ ............... ......07/08/2024 ..... TORONTO DOMINION BANK ........................................................................................ ...................................  ....................... 1,004,124 ....................... 1,000,000 ..................................0 2.C FE ..........
17288Y-AM-4 ......... CITADEL SECURITIES LP SENIOR SECURED TER ................................................................ ............... ......07/01/2024 ..... TAX FREE EXCHANGE ............................................................................................. ...................................  ...................... 39,609,282 ...................... 39,504,358 ..................................0 2.C FE ..........
38017B-AW-6 ......... GO DADDY OPERATING COMPANY LLC SECURED T ................................................................ ............... ......07/11/2024 ..... TD SECURITIES (USA) .......................................................................................... ...................................  .......................... 349,563 ..........................350,000 ..................................0 3.B FE ..........
000000-00-0 ......... GATES CORP SECURED TERM LOAN   7.095% 05 ................................................................ ............... ......07/03/2024 ..... J.P. MORGAN SECURITIES INC ................................................................................. ...................................  .......................... 508,456 .......................... 508,456 ..................................0 3.C FE ..........
58503U-AF-0 ......... MEDLINE BORROWER LP SECURED TERM LOAN ................................................................... ............... ......07/15/2024 ..... BANC OF AMERICA SECURITIES LLC ............................................................................ ...................................  ....................... 2,000,000 ....................... 2,000,000 ..................................0 3.C FE ..........
20602R-AC-4 ......... CONCENTRAHEALTHSERVICESINC SECURED TERM ................................................................. ............... ......09/04/2024 ..... J.P. MORGAN SECURITIES INC ................................................................................. ...................................  ....................... 2,001,736 ....................... 2,000,000 ..................................0 3.B FE ..........
36874V-AQ-1 ......... GENERAC POWER SYSTEMS INC SECURED TERM L ................................................................ ............... ......07/11/2024 ..... J.P. MORGAN SECURITIES INC ................................................................................. ...................................  ..........................799,000 ..........................800,000 ..................................0 3.A FE ..........
000000-00-0 ......... EDGEWATER GENERATION LLC  DELA SECURED T ............................................................... ............... ......08/13/2024 ..... JEFFRIES & CO. INC. .......................................................................................... ...................................  ..........................891,000 ..........................900,000 ..................................0 3.C FE ..........
04287K-AF-8 ......... ARSENAL AIC PARENT LLC SECURED TERM LOAN ................................................................ ............... ......08/21/2024 ..... TAX FREE EXCHANGE ............................................................................................. ...................................  .......................... 493,973 .......................... 496,256 ..................................0 3.C FE ..........
000000-00-0 ......... CPVFAIRVIEWLLC SECURED TERM LOAN   8.345 ............................................................... ............... ......08/22/2024 ..... MORGAN STANLEY & CO. INC .................................................................................... ...................................  ..........................107,451 ..........................107,991 ..................................0 3.C FE ..........
53229L-AB-3 ......... LIGHTNINGPOWERLLC SECURED TERM LOAN   8. ............................................................... ............... ......09/06/2024 ..... MORGAN STANLEY & CO. INC .................................................................................... ...................................  ....................... 4,718,411 ....................... 4,750,000 ..................................0 3.C FE ..........
000000-00-0 ......... MAGENTA BUYER LLC SECURED TERM LOAN  12. ............................................................... ............... ......08/14/2024 ..... TAX FREE EXCHANGE ............................................................................................. ...................................  ........................... 48,947 ........................... 41,928 ..................................0 5.A FE ..........
000000-00-0 ......... MAGENTA BUYER LLC SECURED TERM LOAN  11. ............................................................... ............... ......08/14/2024 ..... TAX FREE EXCHANGE ............................................................................................. ...................................  ........................... 15,457 ........................... 13,240 ..................................0 5.A FE ..........
000000-00-0 ......... MAGENTA BUYER LLC SECURED TERM LOAN  11. ............................................................... ............... ......08/14/2024 ..... TAX FREE EXCHANGE ............................................................................................. ...................................  ........................... 64,404 ........................... 55,168 ..................................0 5.B FE ..........
000000-00-0 ......... RAISINGCANESRESTAURANTSLLC SECURED TERM ................................................................. ............... ......09/25/2024 ..... BANC OF AMERICA SECURITIES LLC ............................................................................ ...................................  .......................... 239,287 .......................... 239,887 ..................................0 3.A FE ..........
000000-00-0 ......... TRONOXFINANCELLC SECURED TERM LOAN   7.5 ................................................................ ............... ......09/30/2024 ..... TAX FREE EXCHANGE ............................................................................................. ...................................  ....................... 1,972,284 ....................... 1,992,609 ..................................0 3.B FE ..........
BME5NN-DC-9 ......... NEW CONSTELLIS BORROWER LLC SECURED TERM ................................................................ ............... ......07/31/2024 ..... DIRECT ........................................................................................................... ...................................  ........................... 22,460 ........................... 22,460 ..................................0 6. * ............
00687M-AH-4 ......... ADIENT US LLC SECURED TERM LOAN   7.595% ................................................................ ............... ......08/23/2024 ..... BANC OF AMERICA SECURITIES LLC ............................................................................ ...................................  ....................... 1,751,875 ....................... 1,750,000 ..................................0 3.B FE ..........
01608U-AE-7 ......... ALI GROUP NORTH AMERICA CORP SECURED TER ................................................................ ............... ......09/16/2024 ..... VARIOUS .......................................................................................................... ...................................  ....................... 8,109,054 ....................... 8,093,237 ..................................0 2.C FE ..........
BYD2LU-VZ-6 ......... WYNDHAM HOTELS & RESORTS INC SECURED TER ................................................................ ............... ......07/22/2024 ..... VARIOUS .......................................................................................................... ...................................  ...................... (1,195,869) ......................(1,200,000) ..................................0 2.C FE ..........
98310C-AF-9 ......... WYNDHAM HOTELS & RESORTS INC SECURED TER ................................................................ ............... ......07/22/2024 ..... VARIOUS .......................................................................................................... ...................................  ....................... 3,192,814 ....................... 3,194,505 ..................................0 2.C FE ..........
98310C-AF-9 ......... WYNDHAM HOTELS & RESORTS INC SECURED TER ................................................................ ............... ......07/31/2024 ..... TAX FREE EXCHANGE ............................................................................................. ...................................  ...................... 24,228,712 ...................... 24,228,712 ..................................0 2.C FE ..........
92943E-AE-6 ......... BOOST NEWCO BORROWER LLC SECURED TERM LO ................................................................ ............... ......08/07/2024 ..... J.P. MORGAN SECURITIES INC ................................................................................. ...................................  ..........................417,970 ..........................417,970 ..................................0 3.B FE ..........
92943E-AE-6 ......... BOOST NEWCO BORROWER LLC SECURED TERM LO ................................................................ ............... ......08/01/2024 ..... TAX FREE EXCHANGE ............................................................................................. ...................................  ....................... 4,225,000 ....................... 4,225,000 ..................................0 3.B FE ..........
18143E-AL-3 ......... DOOSANBOBCATNORTHAMERICAIN SECURED TERM ................................................................. ............... ......07/03/2024 ..... TAX FREE EXCHANGE ............................................................................................. ...................................  .......................... 439,074 .......................... 439,074 ..................................0 3.B FE ..........
92855L-AR-7 ......... VIZIENTINC SECURED TERM LOAN   7.334% 08 ............................................................... ............... ......09/05/2024 ..... VARIOUS .......................................................................................................... ...................................  .......................... 978,453 .......................... 975,203 ..................................0 3.B FE ..........
86614D-AK-4 ......... SUMMITMATERIALSLLC SECURED TERM LOAN   6 ............................................................... ............... ......08/13/2024 ..... BANC OF AMERICA SECURITIES LLC ............................................................................ ...................................  .......................... 399,893 ..........................400,000 ..................................0 2.C FE ..........
86614D-AK-4 ......... SUMMITMATERIALSLLC SECURED TERM LOAN   6 ............................................................... ............... ......07/15/2024 ..... TAX FREE EXCHANGE ............................................................................................. ...................................  ...................... 13,416,447 ...................... 13,416,375 ..................................0 2.C FE ..........
33903R-AZ-2 ......... CORPAY TECHNOLOGIES OPERATING SECURED TE ................................................................ ............... ......09/26/2024 ..... VARIOUS .......................................................................................................... ...................................  ....................... 1,033,372 ....................... 1,040,342 ..................................0 3.A FE ..........
45258F-AD-2 ......... INGRAM MICRO INC SECURED TERM LOAN   7.5 ................................................................ ............... ......09/27/2024 ..... J.P. MORGAN SECURITIES INC ................................................................................. ...................................  .......................... 498,750 ..........................500,000 ..................................0 3.C FE ..........
45258F-AD-2 ......... INGRAM MICRO INC SECURED TERM LOAN   7.5 ................................................................ ............... ......09/20/2024 ..... TAX FREE EXCHANGE ............................................................................................. ...................................  ....................... 2,902,200 ....................... 2,903,651 ..................................0 3.C FE ..........
35100D-AU-0 ......... FOURSEASONSHOLDINGSINC SECURED TERM LOAN ................................................................ A.............. ......08/22/2024 ..... CITICORP SECURITIES MARKETS ................................................................................ ...................................  .......................... 153,896 .......................... 154,347 ..................................0 3.B FE ..........
35100D-AV-8 ......... FOURSEASONSHOLDINGSINC SECURED TERM LOAN ................................................................ A.............. ......09/19/2024 ..... TAX FREE EXCHANGE ............................................................................................. ...................................  .......................... 153,899 .......................... 154,347 ..................................0 3.B FE ..........
C0102M-AS-4 ......... AIRCANADA SECURED TERM LOAN   7.253% 03/ ................................................................ A.............. ......07/31/2024 ..... J.P. MORGAN SECURITIES INC ................................................................................. ...................................  ....................... 2,904,575 ....................... 2,897,500 ..................................0 2.C FE ..........
C2348C-AJ-6 ......... CELESTICA INC SECURED TERM LOAN   6.605% ............................................................... A.............. ......08/08/2024 ..... VARIOUS .......................................................................................................... ...................................  .......................... 539,079 .......................... 539,965 ..................................0 3.B FE ..........
C7052B-AL-8 ......... GFLENVIRONMENTALINC SECURED TERM LOAN ................................................................... A.............. ......09/04/2024 ..... VARIOUS .......................................................................................................... ...................................  ....................... 1,853,235 ....................... 1,850,000 ..................................0 3.B FE ..........
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C7279G-AC-4 ......... NUVEI TECHNOLOGIES CORP SECURED TERM LOA ................................................................ A.............. ......09/13/2024 ..... MORGAN STANLEY & CO. INC .................................................................................... ...................................  .......................... 991,353 .......................... 992,117 ..................................0 3.C FE ..........
36649X-AF-5 ......... GARRETT LX I SARL SECURED TERM LOAN   7. ............................................................... D.............. ......08/22/2024 ..... J.P. MORGAN SECURITIES INC ................................................................................. ...................................  ....................... 5,484,763 ....................... 5,489,744 ..................................0 3.A FE ..........
000000-00-0 ......... PEERHOLDINGIIIBV SECURED TERM LOAN   8.3 ............................................................... D.............. ......08/22/2024 ..... RABOBANK NEDERLAND ............................................................................................ ...................................  ....................... 2,000,000 ....................... 2,000,000 ..................................0 3.B FE ..........
000000-00-0 ......... ALBION FINANCING 3 SARL SECURED TERM LOA ................................................................ D.............. ......08/20/2024 ..... GOLDMAN SACHS & CO. .......................................................................................... ...................................  ....................... 1,000,000 ....................... 1,000,000 ..................................0 3.A FE ..........
000000-00-0 ......... ALBION FINANCING 3 SARL SECURED TERM LOA ................................................................ D.............. ......07/08/2024 ..... TAX FREE EXCHANGE ............................................................................................. ...................................  ....................... 5,360,091 ....................... 5,357,857 ..................................0 3.A FE ..........
BRYY9C-4X-7 ......... LORCA FINCO PLC SECURED TERM LOAN   8.10 ................................................................ D.............. ......07/23/2024 ..... VARIOUS .......................................................................................................... ...................................  ....................... 3,980,000 ....................... 3,990,000 ..................................0 3.A FE ..........
G5080A-AJ-1 ......... JAZZ FINANCING LUX SARL SECURED TERM LOA ............................................................... D.............. ......08/23/2024 ..... BANC OF AMERICA SECURITIES LLC ............................................................................ ...................................  .......................... 834,560 .......................... 833,333 ..................................0 3.C FE ..........
G5080A-AJ-1 ......... JAZZ FINANCING LUX SARL SECURED TERM LOA ............................................................... D.............. ......07/19/2024 ..... TAX FREE EXCHANGE ............................................................................................. ...................................  ....................... 6,446,248 ....................... 6,439,094 ..................................0 3.C FE ..........
L5000D-AE-7 ......... ICONPLC SECURED TERM LOAN   7.118% 07/03 ............................................................... D.............. ......08/28/2024 ..... TD SECURITIES (USA) .......................................................................................... ...................................  .......................... 261,393 .......................... 259,214 ..................................0 2.C FE ..........
L5000D-AF-4 ......... ICONPLC SECURED TERM LOAN   6.604% 07/03 ................................................................ D.............. ......08/28/2024 ..... TD SECURITIES (USA) .......................................................................................... ...................................  ........................... 65,144 ........................... 64,601 ..................................0 2.C FE ..........
X3000C-AB-7 ......... ENTAIN HOLDINGS GIBRALTAR LIMI SECURED T ............................................................... D.............. ......07/16/2024 ..... DEUTSCHE BANK AG .............................................................................................. ...................................  ....................... 2,992,827 ....................... 2,992,288 ..................................0 3.A FE ..........
56160*-AA-6 ......... MAMMOTH NORTH SECURED REVOLVE_LOAN ....................................................................... ............... ......07/01/2024 ..... RECLASS FROM ST TO LT ........................................................................................ ...................................  ....................... 1,584,093 ....................... 1,584,093 ..................................0 2.C Z ...........
000000-00-0 ......... SUMMARY ADJUSTMENT ............................................................................................ ............... ......09/30/2024 ..... VARIOUS .......................................................................................................... ...................................  ............................... (26) ..................................0 ..............................(190) 2.B Z ...........
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 247,622,334 247,950,934 (190) XXX
2509999997. Total - Bonds - Part 3 2,966,040,357 2,977,557,935 20,903,939 XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX
2509999999. Total - Bonds 2,966,040,357 2,977,557,935 20,903,939 XXX
4509999997. Total - Preferred Stocks - Part 3 0 XXX 0 XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX
4509999999. Total - Preferred Stocks 0 XXX 0 XXX

09251M-10-8 ......... BLACKROCK EQUITY DIVIDEND FUND OPEN_ENDF ............................................................... ............... ......07/19/2024 ..... WELLS FARGO SECURITIES ...................................................................................... ..........................476.410 .............................9,576 ...................................  ..................................0  .................
18467V-10-9 ......... CLEAR SECURE INC .............................................................................................. ............... ......08/16/2024 ..... DIRECT ........................................................................................................... ....................... 8,951.000 .......................... 253,045 ...................................  ..................................0  .................
49845K-10-1 ......... KLAVIYOINC ..................................................................................................... ............... ......08/12/2024 ..... DIRECT ........................................................................................................... ....................... 2,598.000 ........................... 82,253 ...................................  ..................................0  .................
79589L-10-6 ......... SAMSARAINC ..................................................................................................... ............... ......09/10/2024 ..... DIRECT ........................................................................................................... ....................... 4,779.000 .......................... 225,999 ...................................  ..................................0  .................
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded 570,873 XXX 0 XXX

BME2KU-2F-8 ......... FEDERAL HOME LOAN BANK OF ATLA ........................................................................... ............... ......09/12/2024 ..... FREDDIE MAC .................................................................................................... ...................... 47,500.000 ....................... 4,750,000 ...................................  ..................................0  .................
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 4,750,000 XXX 0 XXX

191912-40-1 ......... COHEN & STEERS REALTY INCOME F OPEN_ENDF ............................................................... ............... ......07/01/2024 ..... WELLS FARGO SECURITIES ...................................................................................... ........................... 11.050 ............................... 182 ...................................  ..................................0 . ................
921075-75-0 ......... VAN ECK GLOBAL HARD ASSETS FUN OPEN_END ................................................................ ............... ......08/01/2024 ..... WELLS FARGO SECURITIES ...................................................................................... ....................... 5,210.470 .......................... 215,244 ...................................  ..................................0 . ................
922031-73-7 ......... VANGUARD INF-PROTECTED SEC FD OPEN_ENDFU ............................................................... ............... ......07/01/2024 ..... WELLS FARGO SECURITIES ...................................................................................... .............................4.960 ............................... 113 ...................................  ..................................0 . ................
922031-85-1 ......... VANGUARDSHORT-TERMTREASURYF OPEN_ENDFUND ............................................................... ............... ......09/03/2024 ..... WELLS FARGO SECURITIES ...................................................................................... ....................... 3,137.440 ........................... 30,828 ...................................  ..................................0 . ................
922042-84-1 ......... VANGUARD EMR MRKTS STK INX CL OPEN_END F ............................................................... ............... ......09/23/2024 ..... WELLS FARGO SECURITIES ...................................................................................... ........................... 22.740 ............................... 856 ...................................  ..................................0 . ................
922908-68-6 ......... VANGUARD 500 INDEX OPEN_END FUND ......................................................................... ............... ......09/30/2024 ..... WELLS FARGO SECURITIES ...................................................................................... ........................... 36.980 .............................4,012 ...................................  ..................................0 . ................
957663-67-7 ......... WESTERN ASSET CORE BOND CL IS OPEN END F ............................................................... ............... ......09/03/2024 ..... WELLS FARGO SECURITIES ...................................................................................... .......................... 382.500 .............................4,083 ...................................  ..................................0 . ................
5329999999. Subtotal - Common Stocks - Mutual Funds - Designations Not Assigned by the SVO 255,318 XXX 0 XXX
5989999997. Total - Common Stocks - Part 3 5,576,191 XXX 0 XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX
5989999999. Total - Common Stocks 5,576,191 XXX 0 XXX
5999999999. Total - Preferred and Common Stocks 5,576,191 XXX 0 XXX
6009999999 - Totals 2,971,616,548 XXX 20,903,939 XXX
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY

SCHEDULE D - PART 4
Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter
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..36179V-SH-4 GOVERNMENTNATIONALMORTGAGEA POOL# MA6820 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 247,935 ...........247,935 ...........258,860 ...........258,319 ...............0 ....... (10,384) ...............0 ....... (10,384) ...............0 ...........247,935 ...............0 ...............0 ...............0 ............. 4,960 . 08/20/2050 . 1.A ........

..36179V-VX-5 GOVERNMENTNATIONALMORTGAGEA POOL# MA6930 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 67,551 ............67,551 ............70,316 ............70,105 ...............0 .........(2,554) ...............0 .........(2,554) ...............0 ............67,551 ...............0 ...............0 ...............0 ................898 . 10/20/2050 . 1.A ........

..36179V-ZQ-6 GOVERNMENTNATIONALMORTGAGEA POOL# MA7051 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 138,352 ...........138,352 ...........144,232 ...........143,801 ...............0 .........(5,449) ...............0 .........(5,449) ...............0 ...........138,352 ...............0 ...............0 ...............0 ............. 1,843 . 12/20/2050 . 1.A ........

..36179W-G3-6 GOVERNMENTNATIONALMORTGAGEA POOL# MA7418 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 549,171 ...........549,171 ...........570,022 ...........569,002 ...............0 ....... (19,831) ...............0 ....... (19,831) ...............0 ...........549,171 ...............0 ...............0 ...............0 ............. 9,123 . 06/20/2051 . 1.A ........

..36179W-G4-4 GOVERNMENTNATIONALMORTGAGEA POOL# MA7419 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 490,112 ...........490,112 ...........514,981 ...........514,003 ...............0 ....... (23,891) ...............0 ....... (23,891) ...............0 ...........490,112 ...............0 ...............0 ...............0 ............. 9,829 . 06/20/2051 . 1.A ........

..36179W-JR-0 GOVERNMENTNATIONALMORTGAGEA POOL# MA7472 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 851,040 ...........851,040 .......... 884,160 ...........882,565 ...............0 ....... (31,526) ...............0 ....... (31,526) ...............0 ...........851,040 ...............0 ...............0 ...............0 ............14,159 . 07/20/2051 . 1.A ........

..36179W-JS-8 GOVERNMENTNATIONALMORTGAGEA POOL# MA7473 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ...... 1,015,741 ........1,015,741 ........1,068,388 ........1,066,289 ...............0 ....... (50,548) ...............0 ....... (50,548) ...............0 ........1,015,741 ...............0 ...............0 ...............0 ............20,366 . 07/20/2051 . 1.A ........

..36179W-LN-6 GOVERNMENTNATIONALMORTGAGEA POOL# MA7533 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 377,324 ...........377,324 ...........387,553 ...........386,947 ...............0 .........(9,623) ...............0 .........(9,623) ...............0 ...........377,324 ...............0 ...............0 ...............0 ............. 5,023 . 08/20/2051 . 1.A ........

..36179W-LP-1 GOVERNMENTNATIONALMORTGAGEA POOL# MA7534 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ...... 1,612,703 ........1,612,703 ........1,676,762 ........ 1,673,421 ...............0 ....... (60,717) ...............0 ....... (60,717) ...............0 ........1,612,703 ...............0 ...............0 ...............0 ............26,787 . 08/20/2051 . 1.A ........

..36179W-LQ-9 GOVERNMENTNATIONALMORTGAGEA POOL# MA7535 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ...... 1,192,863 ........ 1,192,863 ........ 1,256,031 ........ 1,253,741 ...............0 ....... (60,878) ...............0 ....... (60,878) ...............0 ........ 1,192,863 ...............0 ...............0 ...............0 ............23,740 . 08/20/2051 . 1.A ........

..36179W-NE-4 GOVERNMENTNATIONALMORTGAGEA POOL# MA7589 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......1,457,447 ........ 1,457,447 ........ 1,515,745 ........ 1,513,147 ...............0 ....... (55,700) ...............0 ....... (55,700) ...............0 ........ 1,457,447 ...............0 ...............0 ...............0 ............24,173 . 09/20/2051 . 1.A ........

..36179W-R3-4 GOVERNMENTNATIONALMORTGAGEA POOL# MA7706 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......1,034,515 ........ 1,034,515 ........1,074,602 ........ 1,073,192 ...............0 ....... (38,678) ...............0 ....... (38,678) ...............0 ........ 1,034,515 ...............0 ...............0 ...............0 ............20,614 . 11/20/2051 . 1.A ........

..36179W-R4-2 GOVERNMENTNATIONALMORTGAGEA POOL# MA7707 .... ....... . 09/30/2024 . BARCLAYS CAPITAL ........ .................... ..... 37,065,143 .......39,385,177 .......41,449,821 .......41,383,741 ...............0 ....... (14,072) ...............0 ....... (14,072) ...............0 .......41,369,669 ...............0 ... (4,304,525) ... (4,304,525) ........1,033,861 . 11/20/2051 . 1.A ........

..36179W-R4-2 GOVERNMENTNATIONALMORTGAGEA POOL# MA7707 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ...... 1,001,465 ........1,001,465 ........ 1,053,963 ........ 1,052,283 ...............0 ....... (50,818) ...............0 ....... (50,818) ...............0 ........1,001,465 ...............0 ...............0 ...............0 ............ 23,624 . 11/20/2051 . 1.A ........

..36179W-TZ-1 GOVERNMENTNATIONALMORTGAGEA POOL# MA7768 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 921,397 ...........921,397 ...........957,892 ...........956,906 ...............0 ....... (35,509) ...............0 ....... (35,509) ...............0 ...........921,397 ...............0 ...............0 ...............0 ............18,510 . 12/20/2051 . 1.A ........

..36179W-VV-7 GOVERNMENTNATIONALMORTGAGEA POOL# MA7828 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 743,080 ...........743,080 .......... 764,008 ...........763,275 ...............0 ....... (20,196) ...............0 ....... (20,196) ...............0 ...........743,080 ...............0 ...............0 ...............0 ............14,801 . 01/20/2052 . 1.A ........

..36179W-VW-5 GOVERNMENTNATIONALMORTGAGEA POOL# MA7829 .... ....... . 09/30/2024 . BARCLAYS CAPITAL ........ .................... ..... 30,419,247 ....... 32,355,523 .......33,867,669 .......33,822,722 ...............0 ........ (9,658) ...............0 ........ (9,658) ...............0 .......33,813,064 ...............0 ... (3,393,817) ... (3,393,817) ...........849,333 . 01/20/2052 . 1.A ........

..36179W-VW-5 GOVERNMENTNATIONALMORTGAGEA POOL# MA7829 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 808,136 .......... 808,136 ...........845,905 ...........844,782 ...............0 ....... (36,646) ...............0 ....... (36,646) ...............0 .......... 808,136 ...............0 ...............0 ...............0 ............19,068 . 01/20/2052 . 1.A ........

..36179X-LH-7 GOVERNMENTNATIONALMORTGAGEA POOL# MA8428 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 241,096 ...........241,096 ...........237,611 ...........237,634 ...............0 ..........3,462 ...............0 ..........3,462 ...............0 ...........241,096 ...............0 ...............0 ...............0 ............. 8,101 . 11/20/2052 . 1.A ........

..36200J-AM-2 GOVERNMENT NATIONAL MORTGAGE A POOL# 602 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 26,167 ............26,167 ............27,066 ............26,623 ...............0 ........... (456) ...............0 ........... (456) ...............0 ............26,167 ...............0 ...............0 ...............0 ............. 1,051 . 03/15/2033 . 1.A ........

..36200Q-K3-7 GOVERNMENT NATIONAL MORTGAGE A POOL# 569 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ................69 ................. 69 ................. 70 ................. 70 ...............0 ...............0 ...............0 ...............0 ...............0 ................. 69 ...............0 ...............0 ...............0 .................. 3 . 03/15/2032 . 1.A ........

..36200S-TX-8 GOVERNMENT NATIONAL MORTGAGE A POOL# 571 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .............. 679 ................679 ................688 ................683 ...............0 ..............(4) ...............0 ..............(4) ...............0 ................679 ...............0 ...............0 ...............0 ................. 27 . 10/15/2031 . 1.A ........

..36200S-TX-8 GOVERNMENT NATIONAL MORTGAGE A POOL# 571 .... ....... . 09/30/2024 . B47R_PB .................... .................... .......... 22,314 ............22,200 ............ 22,523 ............ 22,329 ...............0 ............ (15) ...............0 ............ (15) ...............0 ............ 22,314 ...............0 ...............0 ...............0 ............. 1,202 . 10/15/2031 . 1.A ........

..36201F-UX-3 GOVERNMENT NATIONAL MORTGAGE A POOL# 582 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .............. 107 ................107 ................107 ................107 ...............0 ...............0 ...............0 ...............0 ...............0 ................107 ...............0 ...............0 ...............0 .................. 5 . 04/15/2032 . 1.A ........

..36201F-XG-7 GOVERNMENT NATIONAL MORTGAGE A POOL# 582 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ............2,324 ............. 2,324 ............. 2,358 ............. 2,339 ...............0 ............ (15) ...............0 ............ (15) ...............0 ............. 2,324 ...............0 ...............0 ...............0 ................102 . 06/15/2032 . 1.A ........

..36201F-XG-7 GOVERNMENT NATIONAL MORTGAGE A POOL# 582 .... ....... . 09/30/2024 . B47R_PB .................... .................... .......... 81,015 ............80,559 ............81,730 ............81,069 ...............0 ............ (54) ...............0 ............ (54) ...............0 ............81,015 ...............0 ...............0 ...............0 ............. 4,349 . 06/15/2032 . 1.A ........

..36201L-TN-4 GOVERNMENT NATIONAL MORTGAGE A POOL# 586 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ............2,162 ............. 2,162 ............. 2,194 ............. 2,176 ...............0 ............ (14) ...............0 ............ (14) ...............0 ............. 2,162 ...............0 ...............0 ...............0 ................. 95 . 04/15/2032 . 1.A ........

..36201L-TN-4 GOVERNMENT NATIONAL MORTGAGE A POOL# 586 .... ....... . 09/30/2024 . B47R_PB .................... .................... .......... 57,319 ............56,984 ............57,811 ............57,358 ...............0 ............ (39) ...............0 ............ (39) ...............0 ............57,319 ...............0 ...............0 ...............0 ............. 3,074 . 04/15/2032 . 1.A ........

..36202C-2H-5 GOVERNMENTNATIONALMORTGAGEA POOL# 002576 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ............2,391 ............. 2,391 ............. 2,304 ............. 2,353 ...............0 ..............38 ...............0 ..............38 ...............0 ............. 2,391 ...............0 ...............0 ...............0 ................. 95 . 04/20/2028 . 1.A ........

..36202C-2W-2 GOVERNMENTNATIONALMORTGAGEA POOL# 002589 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ............2,191 ............. 2,191 ............. 2,114 ............. 2,159 ...............0 ..............32 ...............0 ..............32 ...............0 ............. 2,191 ...............0 ...............0 ...............0 ................. 94 . 05/20/2028 . 1.A ........

..36202E-6E-4 GOVERNMENTNATIONALMORTGAGEA POOL# 004469 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 37,687 ............37,687 ............38,288 ............38,103 ...............0 ........... (416) ...............0 ........... (416) ...............0 ............37,687 ...............0 ...............0 ...............0 ............. 1,260 . 06/20/2039 . 1.A ........

..36202E-S9-1 GOVERNMENTNATIONALMORTGAGEA POOL# 004144 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .............. 614 ................614 ................621 ................619 ...............0 ..............(5) ...............0 ..............(5) ...............0 ................614 ...............0 ...............0 ...............0 ................. 23 . 05/20/2038 . 1.A ........

..36202E-VP-1 GOVERNMENTNATIONALMORTGAGEA POOL# 004222 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ............1,510 ............. 1,510 ............. 1,506 ............. 1,506 ...............0 ............... 4 ...............0 ............... 4 ...............0 ............. 1,510 ...............0 ...............0 ...............0 ................. 61 . 08/20/2038 . 1.A ........

..36202S-BC-1 GOVERNMENT NATIONAL MORTGAGE A POOL# 607 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ............... 61 ................. 61 ................. 63 ................. 62 ...............0 ..............(1) ...............0 ..............(1) ...............0 ................. 61 ...............0 ...............0 ...............0 .................. 2 . 01/15/2033 . 1.A ........

..36202S-BC-1 GOVERNMENT NATIONAL MORTGAGE A POOL# 607 .... ....... . 09/30/2024 . B47R_PB .................... .................... ............1,834 ............. 1,803 ............. 1,865 ............. 1,836 ...............0 ..............(2) ...............0 ..............(2) ...............0 ............. 1,834 ...............0 ...............0 ...............0 ................. 90 . 01/15/2033 . 1.A ........

..36204R-N8-7 GOVERNMENT NATIONAL MORTGAGE A POOL# 377 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ................27 ................. 27 ................. 26 ................. 27 ...............0 ...............0 ...............0 ...............0 ...............0 ................. 27 ...............0 ...............0 ...............0 .................. 1 . 09/15/2025 . 1.A ........

..36205C-6H-8 GOVERNMENT NATIONAL MORTGAGE A POOL# 387 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ............... 11 ................. 11 ................. 11 ................. 11 ...............0 ...............0 ...............0 ...............0 ...............0 ................. 11 ...............0 ...............0 ...............0 .................. 0 . 09/15/2025 . 1.A ........

..36205P-Y4-7 GOVERNMENT NATIONAL MORTGAGE A POOL# 396 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .............. 397 ................397 ................391 ................395 ...............0 ............... 2 ...............0 ............... 2 ...............0 ................397 ...............0 ...............0 ...............0 ................. 19 . 09/15/2025 . 1.A ........

..36205R-TF-4 GOVERNMENT NATIONAL MORTGAGE A POOL# 398 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ................22 ................. 22 ................. 21 ................. 22 ...............0 ...............0 ...............0 ...............0 ...............0 ................. 22 ...............0 ...............0 ...............0 .................. 1 . 08/15/2025 . 1.A ........

..36206A-PL-1 GOVERNMENT NATIONAL MORTGAGE A POOL# 405 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ............... 68 ................. 68 ................. 66 ................. 67 ...............0 ...............1 ...............0 ...............1 ...............0 ................. 68 ...............0 ...............0 ...............0 .................. 3 . 11/15/2025 . 1.A ........

..36206B-WG-2 GOVERNMENT NATIONAL MORTGAGE A POOL# 406 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ............... 87 ................. 87 ................. 85 ................. 86 ...............0 ...............1 ...............0 ...............1 ...............0 ................. 87 ...............0 ...............0 ...............0 .................. 4 . 09/15/2025 . 1.A ........

..36206E-3P-8 GOVERNMENT NATIONAL MORTGAGE A POOL# 409 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ................15 ................. 15 ................. 15 ................. 15 ...............0 ...............0 ...............0 ...............0 ...............0 ................. 15 ...............0 ...............0 ...............0 .................. 1 . 09/15/2025 . 1.A ........

..36206E-FZ-3 GOVERNMENT NATIONAL MORTGAGE A POOL# 408 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .............. 305 ................305 ................301 ................303 ...............0 ............... 2 ...............0 ............... 2 ...............0 ................305 ...............0 ...............0 ...............0 ................. 14 . 09/15/2025 . 1.A ........

..36206F-LU-4 GOVERNMENT NATIONAL MORTGAGE A POOL# 409 .... ....... . 08/01/2024 . PAYDOWN .................... .................... ............... 17 ................. 17 ................. 17 ................. 17 ...............0 ...............0 ...............0 ...............0 ...............0 ................. 17 ...............0 ...............0 ...............0 .................. 1 . 09/15/2025 . 1.A ........

..36206F-RC-8 GOVERNMENT NATIONAL MORTGAGE A POOL# 410 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .............. 141 ................141 ................139 ................140 ...............0 ...............1 ...............0 ...............1 ...............0 ................141 ...............0 ...............0 ...............0 .................. 7 . 08/15/2025 . 1.A ........

..36206F-RJ-3 GOVERNMENT NATIONAL MORTGAGE A POOL# 410 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ................29 ................. 29 ................. 28 ................. 28 ...............0 ...............0 ...............0 ...............0 ...............0 ................. 29 ...............0 ...............0 ...............0 .................. 1 . 08/15/2025 . 1.A ........

 E
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..36206J-FS-8 GOVERNMENT NATIONAL MORTGAGE A POOL# 412 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ............... 16 ................. 16 ................. 15 ................. 16 ...............0 ...............0 ...............0 ...............0 ...............0 ................. 16 ...............0 ...............0 ...............0 .................. 1 . 08/15/2025 . 1.A ........

..36206J-YG-3 GOVERNMENT NATIONAL MORTGAGE A POOL# 413 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ................99 ................. 99 ................. 97 ................. 98 ...............0 ...............1 ...............0 ...............1 ...............0 ................. 99 ...............0 ...............0 ...............0 .................. 5 . 08/15/2025 . 1.A ........

..36206K-HA-2 GOVERNMENT NATIONAL MORTGAGE A POOL# 413 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ................56 ................. 56 ................. 55 ................. 56 ...............0 ...............0 ...............0 ...............0 ...............0 ................. 56 ...............0 ...............0 ...............0 .................. 3 . 09/15/2025 . 1.A ........

..36206L-CQ-0 GOVERNMENT NATIONAL MORTGAGE A POOL# 414 .... ....... . 07/01/2024 . PAYDOWN .................... .................... .............. 340 ................340 ................335 ................338 ...............0 ............... 2 ...............0 ............... 2 ...............0 ................340 ...............0 ...............0 ...............0 ................. 14 . 09/15/2025 . 1.A ........

..36206L-PU-7 GOVERNMENT NATIONAL MORTGAGE A POOL# 414 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .................8 .................. 8 .................. 7 .................. 8 ...............0 ...............0 ...............0 ...............0 ...............0 .................. 8 ...............0 ...............0 ...............0 .................. 0 . 08/15/2025 . 1.A ........

..36206M-PP-6 GOVERNMENT NATIONAL MORTGAGE A POOL# 415 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .............. 137 ................137 ................136 ................137 ...............0 ...............1 ...............0 ...............1 ...............0 ................137 ...............0 ...............0 ...............0 .................. 7 . 08/15/2025 . 1.A ........

..36206N-C4-5 GOVERNMENT NATIONAL MORTGAGE A POOL# 415 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ................46 ................. 46 ................. 46 ................. 46 ...............0 ...............0 ...............0 ...............0 ...............0 ................. 46 ...............0 ...............0 ...............0 .................. 2 . 09/15/2025 . 1.A ........

..36206P-PG-9 GOVERNMENT NATIONAL MORTGAGE A POOL# 417 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ................21 ................. 21 ................. 21 ................. 21 ...............0 ...............0 ...............0 ...............0 ...............0 ................. 21 ...............0 ...............0 ...............0 .................. 1 . 01/15/2026 . 1.A ........

..36206P-WY-2 GOVERNMENT NATIONAL MORTGAGE A POOL# 417 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .............. 132 ................132 ................130 ................131 ...............0 ...............1 ...............0 ...............1 ...............0 ................132 ...............0 ...............0 ...............0 .................. 6 . 09/15/2025 . 1.A ........

..36206U-NA-3 GOVERNMENT NATIONAL MORTGAGE A POOL# 421 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .............. 383 ................383 ................378 ................380 ...............0 ............... 3 ...............0 ............... 3 ...............0 ................383 ...............0 ...............0 ...............0 ................. 19 . 02/15/2026 . 1.A ........

..36206U-W6-2 GOVERNMENT NATIONAL MORTGAGE A POOL# 421 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ................55 ................. 55 ................. 53 ................. 54 ...............0 ...............0 ...............0 ...............0 ...............0 ................. 55 ...............0 ...............0 ...............0 .................. 3 . 05/15/2026 . 1.A ........

..36206W-Z4-0 GOVERNMENT NATIONAL MORTGAGE A POOL# 423 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ................43 ................. 43 ................. 41 ................. 42 ...............0 ...............0 ...............0 ...............0 ...............0 ................. 43 ...............0 ...............0 ...............0 .................. 2 . 06/15/2026 . 1.A ........

..36207L-H3-5 GOVERNMENT NATIONAL MORTGAGE A POOL# 435 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ................36 ................. 36 ................. 37 ................. 36 ...............0 ...............0 ...............0 ...............0 ...............0 ................. 36 ...............0 ...............0 ...............0 .................. 2 . 03/15/2031 . 1.A ........

..36210R-G6-1 GOVERNMENT NATIONAL MORTGAGE A POOL# 499 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .............. 179 ................179 ................180 ................179 ...............0 ...............0 ...............0 ...............0 ...............0 ................179 ...............0 ...............0 ...............0 .................. 7 . 11/15/2031 . 1.A ........

..36210R-G6-1 GOVERNMENT NATIONAL MORTGAGE A POOL# 499 .... ....... . 09/30/2024 . B47R_PB .................... .................... ............6,359 ............. 6,351 ............. 6,387 ............. 6,361 ...............0 ..............(2) ...............0 ..............(2) ...............0 ............. 6,359 ...............0 ...............0 ...............0 ................317 . 11/15/2031 . 1.A ........

..36213C-J5-0 GOVERNMENT NATIONAL MORTGAGE A POOL# 550 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ................23 ................. 23 ................. 24 ................. 24 ...............0 ...............0 ...............0 ...............0 ...............0 ................. 23 ...............0 ...............0 ...............0 .................. 1 . 08/15/2031 . 1.A ........

..36213E-W6-9 GOVERNMENT NATIONAL MORTGAGE A POOL# 552 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .............. 478 ................478 ................485 ................480 ...............0 ..............(3) ...............0 ..............(3) ...............0 ................478 ...............0 ...............0 ...............0 ................. 23 . 03/15/2032 . 1.A ........

..36213F-H5-5 GOVERNMENT NATIONAL MORTGAGE A POOL# 552 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .............. 198 ................198 ................199 ................198 ...............0 ...............0 ...............0 ...............0 ...............0 ................198 ...............0 ...............0 ...............0 .................. 8 . 12/15/2032 . 1.A ........

..36213F-H5-5 GOVERNMENT NATIONAL MORTGAGE A POOL# 552 .... ....... . 09/30/2024 . B47R_PB .................... .................... ............7,623 ............. 7,613 ............. 7,649 ............. 7,624 ...............0 ..............(1) ...............0 ..............(1) ...............0 ............. 7,623 ...............0 ...............0 ...............0 ................379 . 12/15/2032 . 1.A ........

..36213F-K9-3 GOVERNMENT NATIONAL MORTGAGE A POOL# 553 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ............4,673 ............. 4,673 ............. 4,836 ............. 4,755 ...............0 ............ (82) ...............0 ............ (82) ...............0 ............. 4,673 ...............0 ...............0 ...............0 ................187 . 01/15/2033 . 1.A ........

..36224P-2M-9 GOVERNMENT NATIONAL MORTGAGE A POOL# 334 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .................6 .................. 6 .................. 6 .................. 6 ...............0 ...............0 ...............0 ...............0 ...............0 .................. 6 ...............0 ...............0 ...............0 .................. 0 . 08/15/2025 . 1.A ........

..36225A-GM-6 GOVERNMENT NATIONAL MORTGAGE A POOL# 780 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .................2 .................. 2 .................. 2 .................. 2 ...............0 ...............0 ...............0 ...............0 ...............0 .................. 2 ...............0 ...............0 ...............0 .................. 0 . 07/15/2025 . 1.A ........

..36225B-ND-6 GOVERNMENT NATIONAL MORTGAGE A POOL# 781 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 20,754 ............20,754 ............21,108 ............20,909 ...............0 ........... (154) ...............0 ........... (154) ...............0 ............20,754 ...............0 ...............0 ...............0 ................874 . 05/15/2031 . 1.A ........

.. 36225C-C9-5 GOVERNMENTNATIONALMORTGAGEA POOL# 080095 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .............. 541 ................541 ................549 ................541 ...............0 ...............0 ...............0 ...............0 ...............0 ................541 ...............0 ...............0 ...............0 ................. 13 . 07/20/2027 . 1.A ........

..36225C-DM-5 GOVERNMENTNATIONALMORTGAGEA POOL# 080107 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .............. 111 ................111 ................112 ................111 ...............0 ...............0 ...............0 ...............0 ...............0 ................111 ...............0 ...............0 ...............0 .................. 3 . 08/20/2027 . 1.A ........

..36241K-LQ-9 GOVERNMENT NATIONAL MORTGAGE A POOL# 782 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ............7,675 ............. 7,675 ............. 7,730 ............. 7,708 ...............0 ............ (33) ...............0 ............ (33) ...............0 ............. 7,675 ...............0 ...............0 ...............0 ................281 . 01/15/2037 . 1.A ........

..36292C-BU-7 GOVERNMENT NATIONAL MORTGAGE A POOL# 644 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ............9,550 ............. 9,550 ............. 9,501 ............. 9,511 ...............0 ..............40 ...............0 ..............40 ...............0 ............. 9,550 ...............0 ...............0 ...............0 ................368 . 07/15/2035 . 1.A ........

..36292L-EX-8 GOVERNMENT NATIONAL MORTGAGE A POOL# 651 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ............1,631 ............. 1,631 ............. 1,657 ............. 1,648 ...............0 ............ (16) ...............0 ............ (16) ...............0 ............. 1,631 ...............0 ...............0 ...............0 ................. 65 . 06/15/2036 . 1.A ........

..36296D-YU-6 GOVERNMENT NATIONAL MORTGAGE A POOL# 688 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 49,258 ............ 49,258 ............49,797 ............49,610 ...............0 ........... (352) ...............0 ........... (352) ...............0 ............ 49,258 ...............0 ...............0 ...............0 ............. 1,987 . 05/15/2038 . 1.A ........

..38373Q-MZ-1 GOVERNMENT NATIONAL MORTGAGE A SENIOR AG .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 106,552 ...........106,552 .......... 104,171 ...........105,547 ...............0 ..........1,005 ...............0 ..........1,005 ...............0 ...........106,552 ...............0 ...............0 ...............0 ............. 3,951 . 05/20/2033 . 1.A ........

..38374C-YN-5 GOVERNMENT NATIONAL MORTGAGE A SENIOR AG .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 28,517 ............28,517 ............27,177 ............28,091 ...............0 ............ 426 ...............0 ............ 426 ...............0 ............28,517 ...............0 ...............0 ...............0 ............. 1,046 . 10/20/2033 . 1.A ........

..38374F-X5-8 GOVERNMENT NATIONAL MORTGAGE A SENIOR AG .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 112,065 ...........112,065 ...........105,376 ...........109,357 ...............0 ..........2,708 ...............0 ..........2,708 ...............0 ...........112,065 ...............0 ...............0 ...............0 ............. 3,656 . 04/16/2034 . 1.A ........

..38374H-PY-0 GOVERNMENT NATIONAL MORTGAGE A SENIOR AG .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 162,842 ...........162,842 ...........159,344 .......... 161,311 ...............0 ..........1,532 ...............0 ..........1,532 ...............0 ...........162,842 ...............0 ...............0 ...............0 ............. 6,033 . 07/20/2034 . 1.A ........

..38375J-XK-6 GOVERNMENT NATIONAL MORTGAGE A SENIOR AG .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 122,487 ...........122,487 ...........122,286 ...........122,286 ...............0 ............ 201 ...............0 ............ 201 ...............0 ...........122,487 ...............0 ...............0 ...............0 ............. 4,560 . 04/20/2037 . 1.A ........

..38375J-XK-6 GOVERNMENT NATIONAL MORTGAGE A SENIOR AG .... ....... . 09/30/2024 . B47R_PB .................... .................... ...... 3,720,746 ........3,726,860 ........ 3,720,746 ........ 3,720,746 ...............0 ...............0 ...............0 ...............0 ...............0 ........ 3,720,746 ...............0 ...............0 ...............0 ...........170,245 . 04/20/2037 . 1.A ........

..38379W-HL-9 GOVERNMENT NATIONAL MORTGAGE A SENIOR AG .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 47,300 ............47,300 ............48,113 ............47,838 ...............0 ........... (538) ...............0 ........... (538) ...............0 ............47,300 ...............0 ...............0 ...............0 ............. 1,097 . 04/20/2046 . 1.A ........

..38380Y-RD-9 GOVERNMENT NATIONAL MORTGAGE A SENIOR AG .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 157,486 ...........157,486 ...........150,883 ...........152,014 ...............0 ..........5,471 ...............0 ..........5,471 ...............0 ...........157,486 ...............0 ...............0 ...............0 ............. 1,050 . 08/20/2048 . 1.A ........

..38381A-GL-4 GOVERNMENT NATIONAL MORTGAGE A SENIOR AG .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 713,572 ...........713,572 ...........674,594 ...........681,409 ...............0 .........32,163 ...............0 .........32,163 ...............0 ...........713,572 ...............0 ...............0 ...............0 ............14,822 . 10/20/2048 . 1.A ........

..38381J-D7-9 GOVERNMENTNATIONALMORTGAGEA SENIOR CMBS ..... ....... . 09/01/2024 . PAYDOWN .................... .................... ............4,707 ............. 4,707 ............. 4,480 .................. 0 ...............0 ............ 227 ...............0 ............ 227 ...............0 ............. 4,707 ...............0 ...............0 ...............0 ................. 71 . 01/16/2065 . 1.A ........

..38381J-N8-6 GNMA_24-17 SENIOR CMBS 194-BA   3.917% 1 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ............6,332 ............. 6,332 ............. 5,802 .................. 0 ...............0 ............ 530 ...............0 ............ 530 ...............0 ............. 6,332 ...............0 ...............0 ...............0 ................125 . 10/16/2065 . 1.A ........

..38381J-NB-9 GOVERNMENT NATIONAL MORTGAGE A SENIOR CM .... ....... . 09/01/2024 . PAYDOWN .................... .................... ............4,348 ............. 4,348 ............. 4,011 .................. 0 ...............0 ............ 336 ...............0 ............ 336 ...............0 ............. 4,348 ...............0 ...............0 ...............0 ................. 64 . 12/16/2063 . 1.A ........

..38381J-R7-4 GNMA_24-17 SENIOR CMBS -18-AC   4.500% 0 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ............6,376 ............. 6,376 ............. 6,244 .................. 0 ...............0 ............ 133 ...............0 ............ 133 ...............0 ............. 6,376 ...............0 ...............0 ...............0 ................144 . 01/16/2057 . 1.A ........

..38381J-UQ-8 GOVERNMENT NATIONAL MORTGAGE A SENIOR CM .... ....... . 09/01/2024 . PAYDOWN .................... .................... ............3,870 ............. 3,870 ............. 3,577 .................. 0 ...............0 ............ 293 ...............0 ............ 293 ...............0 ............. 3,870 ...............0 ...............0 ...............0 ................. 57 . 01/16/2064 . 1.A ........

..38381K-BB-9 GOVERNMENT NATIONAL MORTGAGE A SENIOR CM .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 10,896 ............10,896 ............10,076 .................. 0 ...............0 ............ 821 ...............0 ............ 821 ...............0 ............10,896 ...............0 ...............0 ...............0 ................218 . 02/16/2063 . 1.A ........

..38384C-2M-0 GNMA_23-112A AGENCY CMO 12A-AF   6.395% ..... ....... . 09/20/2024 . PAYDOWN .................... .................... ......... 454,986 ...........454,986 ...........454,061 .................. 0 ...............0 ............ 924 ...............0 ............ 924 ...............0 ...........454,986 ...............0 ...............0 ...............0 ............17,334 . 08/20/2053 . 1.A ........

..38384G-NQ-9 GOVERNMENT NATIONAL MORTGAGE A GNMA_23-1 .... ....... . 09/20/2024 . PAYDOWN .................... .................... .......... 51,925 ............ 51,925 ............ 51,925 ............ 51,925 ...............0 ...............0 ...............0 ...............0 ...............0 ............ 51,925 ...............0 ...............0 ...............0 ............. 2,217 . 12/20/2053 . 1.A ........
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..38384J-CM-4 GNMA_24-21B AGENCY CMO 21B-FC   6.345% 1 .... ....... . 09/20/2024 . PAYDOWN .................... .................... ......... 300,749 ...........300,749 ...........301,031 .................. 0 ...............0 ........... (282) ...............0 ........... (282) ...............0 ...........300,749 ...............0 ...............0 ...............0 ............. 3,530 . 10/20/2053 . 1.A ........

..38384N-JE-6 GOVERNMENTNATIONALMORTGAGEA AGENCY CMO 7 .... ....... . 09/20/2024 . PAYDOWN .................... .................... ......... 400,543 ...........400,543 .......... 400,668 .................. 0 ...............0 ........... (125) ...............0 ........... (125) ...............0 ...........400,543 ...............0 ...............0 ...............0 ............. 6,494 . 04/20/2054 . 1.A ........

..83162C-TX-1 SMALL BUSINESS ADMINISTRATION SENIOR AGE .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 12,032 ............12,032 ............12,032 ............12,011 ...............0 ..............21 ...............0 ..............21 ...............0 ............12,032 ...............0 ...............0 ...............0 ................492 . 03/01/2031 . 1.A ........

..911760-KE-5 VENDEE MORTGAGE TRUST VENDE_97 SENIOR AG .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 47,122 ............47,122 ............ 46,323 ............46,921 ...............0 ............ 200 ...............0 ............ 200 ...............0 ............47,122 ...............0 ...............0 ...............0 ............. 2,344 . 02/15/2027 . 1.A ........

..912797-KJ-5 UNITEDSTATESTREASURY  TBILL CASH   4.810 .... ....... . 08/08/2024 .
J.P. MORGAN SECURITIES 

INC ......................... .................... ...... 1,127,009 ........1,163,300 ........1,106,724 .................. 0 ...............0 ........ 19,157 ...............0 ........ 19,157 ...............0 ........1,125,881 ...............0 ..........1,128 ..........1,128 .................. 0 . 03/20/2025 . 1.A ........
..912797-LB-1 UNITEDSTATESTREASURY  TBILL CASH   4.895 .... ....... . 09/13/2024 . WELLS FARGO SECURITIES .................... ......... 109,371 ...........112,500 ...........106,932 .................. 0 ...............0 ..........1,817 ...............0 ..........1,817 ...............0 ...........108,749 ...............0 ............ 622 ............ 622 .................. 0 . 05/15/2025 . 1.A ........
..912803-BJ-1 UNITEDSTATESTREASURY SENIOR GOVT_BND   0 .... ....... . 09/30/2024 . B47R_PB .................... .................... ..... 25,767,357 .......28,444,300 .......10,663,205 .......25,341,451 ...............0 ....... 425,906 ...............0 ....... 425,906 ...............0 .......25,767,357 ...............0 ...............0 ...............0 .................. 0 . 11/15/2026 . 1.A ........
..912810-FB-9 UNITEDSTATESTREASURY SENIOR GOVT_BND   6 .... ....... . 09/30/2024 . B47R_PB .................... .................... .......... 20,593 ............20,000 ............ 23,094 ............20,722 ...............0 ........... (128) ...............0 ........... (128) ...............0 ............ 20,593 ...............0 ...............0 ...............0 ............. 1,072 . 11/15/2027 . 1.A ........
..912828-2Y-5 UNITEDSTATESTREASURY SENIOR GOVT_BND   2 .... ....... . 09/30/2024 . MATURITY .................. .................... ..... 25,000,000 .......25,000,000 .......24,937,560 .......24,992,893 ...............0 ..........7,107 ...............0 ..........7,107 ...............0 .......25,000,000 ...............0 ...............0 ...............0 ...........531,250 . 09/30/2024 . 1.A ........
..912828-Z7-8 UNITEDSTATESTREASURY SENIOR GOVT_BND   1 .... ....... . 09/26/2024 . VARIOUS .................... .................... ..... 84,349,063 .......89,500,000 .......88,940,020 .......89,149,921 ...............0 ........ 71,140 ...............0 ........ 71,140 ...............0 .......89,221,062 ...............0 ... (4,871,999) ... (4,871,999) ........ 1,394,017 . 01/31/2027 . 1.A ........
..91282C-CL-3 UNITEDSTATESTREASURY SENIOR GOVT_BND   0 .... ....... . 07/15/2024 . MATURITY .................. .................... ....108,800,000 ..... 108,800,000 ..... 108,852,453 ..... 108,809,631 ...............0 ........ (9,631) ...............0 ........ (9,631) ...............0 ..... 108,800,000 ...............0 ...............0 ...............0 .......... 408,000 . 07/15/2024 . 1.A ........
..91282C-DQ-1 UNITEDSTATESTREASURY SENIOR GOVT_BND   1 .... ....... . 07/01/2024 . DEUTSCHE BANK AG ........ .................... ...... 1,381,348 ........1,500,000 ........ 1,474,277 ........1,484,176 ...............0 ..........2,601 ...............0 ..........2,601 ...............0 ........1,486,777 ...............0 ...... (105,429) ...... (105,429) ............. 9,477 . 12/31/2026 . 1.A ........

..91282C-ED-9 UNITEDSTATESTREASURY SENIOR GOVT_BND   1 .... ....... . 09/09/2024 .
CITIGROUP GLOBAL MKT INC 

.............................. .................... .......... 29,385 ............29,800 ............28,848 .................. 0 ...............0 ............ 468 ...............0 ............ 468 ...............0 ............29,316 ...............0 ..............70 ..............70 ................514 . 03/15/2025 . 1.A ........
0109999999. Subtotal - Bonds - U.S. Governments 333,643,893 345,891,137 331,498,535 343,855,658 0 29,732 0 29,732 0 346,317,845 0 (12,673,950) (12,673,950) 4,728,856 XXX XXX

..218493-AA-2 CORDELIO AMALCO GP I SECURED CORP_BND ........ ....... . 09/27/2024 .
REDEMPTION      100.0000 

.............................. .................... ......... 334,680 ...........334,680 ...........339,783 ...........342,256 ...............0 ...............0 ...............0 ...............0 .........(2,474) ...........334,680 ........ (5,103) ...............0 ........ (5,103) ............14,019 . 09/30/2034 . 2.A FE ....
..465077-AL-9 ISRAEL ELECTRIC CORP LTD SECURED CORP_BN .... D..... . 09/30/2024 . B47R_PB .................... .................... ...... 1,954,178 ........2,000,000 ........1,895,000 ........ 1,946,280 ...............0 ..........7,898 ...............0 ..........7,898 ...............0 ........ 1,954,178 ...............0 ...............0 ...............0 ............95,861 . 08/14/2028 . 2.A FE ....
..74727P-BD-2 QATAR  STATE OF SENIOR CORP_BND 144A   3 .... D..... . 09/30/2024 . B47R_PB .................... .................... ......... 559,362 .......... 560,000 ...........558,936 ...........559,285 ...............0 ..............76 ...............0 ..............76 ...............0 ...........559,362 ...............0 ...............0 ...............0 ............20,067 . 04/16/2030 . 1.C FE ....
..74727P-BE-0 QATAR  STATE OF SENIOR CORP_BND 144A   4 .... D..... . 09/30/2024 . B47R_PB .................... .................... ......... 590,000 ...........590,000 ...........590,000 ...........590,000 ...............0 ...............0 ...............0 ...............0 ...............0 ...........590,000 ...............0 ...............0 ...............0 ............24,806 . 04/16/2050 . 1.C FE ....

..75405U-AD-8 RAS LAFFAN LIQUEFIED NATURAL G SECURED C .... D..... . 09/30/2024 .
REDEMPTION      100.0000 

.............................. .................... ......... 442,500 ...........442,500 ...........464,625 ...........446,301 ...............0 ........ (3,801) ...............0 ........ (3,801) ...............0 ...........442,500 ...............0 ...............0 ...............0 ............28,019 . 09/30/2027 . 1.D FE ....
..80413T-AK-5 SAUDI ARABIA  KINGDOM OF SENIOR CORP_BND .... D..... . 09/04/2024 . GOLDMAN SACHS & CO. .... .................... .......4,981,250 ........5,000,000 ........ 4,953,900 ........ 4,973,442 ...............0 ..........3,063 ...............0 ..........3,063 ...............0 ........ 4,976,505 ...............0 ..........4,745 ..........4,745 ...........193,837 . 04/16/2029 . 1.E FE ....
..91087B-AJ-9 MEXICO  UNITED MEXICAN STATES SENIOR COR .... D..... . 07/12/2024 . VARIOUS .................... .................... ...... 2,010,000 ........2,010,000 ........ 1,989,759 ........ 2,004,255 ...............0 ..........2,261 ...............0 ..........2,261 ...............0 ........2,006,516 ...............0 ..........3,484 ..........3,484 ............ 55,526 . 04/27/2025 . 2.B FE ....
0309999999. Subtotal - Bonds - All Other Governments 10,871,970 10,937,180 10,792,003 10,861,819 0 9,497 0 9,497 (2,474) 10,863,741 (5,103) 8,229 3,126 432,135 XXX XXX

..452152-GS-4 ILLINOIS(STATEOF) MUNITAX_BND GO   7.350 .... ....... . 07/01/2024 .
REDEMPTION      100.0000 

.............................. .................... ............3,571 ............. 3,571 ............. 4,038 ............. 3,847 ...............0 ........... (276) ...............0 ........... (276) ...............0 ............. 3,571 ...............0 ...............0 ...............0 ................263 . 07/01/2035 . 1.G FE ....
0509999999. Subtotal - Bonds - U.S. States, Territories and Possessions 3,571 3,571 4,038 3,847 0 (276) 0 (276) 0 3,571 0 0 0 263 XXX XXX

..167486-M9-7 CHICAGO  CITY OF MUNITAX_BND GO   7.045% .... ....... . 09/30/2024 . VARIOUS .................... .................... .......2,457,928 ........ 2,345,000 ........ 2,557,167 ........ 2,472,706 ...............0 ....... (14,778) ...............0 ....... (14,778) ...............0 ........ 2,457,928 ...............0 ...............0 ...............0 ...........206,048 . 01/01/2029 . 2.A FE ....

..64966L-M8-1 NEW YORK CITY OF MUNITAX_BND GO   3.850% .... ....... . 09/30/2024 . B47R_PB .................... .................... ..... 24,983,432 .......25,010,000 .......24,943,724 .......24,979,609 ...............0 ..........3,823 ...............0 ..........3,823 ...............0 .......24,983,432 ...............0 ...............0 ...............0 ...........799,729 . 06/01/2029 . 1.C FE ....
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Possessions 27,441,360 27,355,000 27,500,891 27,452,315 0 (10,955) 0 (10,955) 0 27,441,360 0 0 0 1,005,777 XXX XXX

..20753B-AA-0 CAS_23-R07 WHOLE CMO 7-2M1 144A   7.230% .... ....... . 09/25/2024 . PAYDOWN .................... .................... ......... 168,961 .......... 168,961 ...........170,129 .................. 0 ...............0 ........ (1,168) ...............0 ........ (1,168) ...............0 .......... 168,961 ...............0 ...............0 ...............0 ............. 4,165 . 09/25/2043 . 1.E ........

..20753D-AA-6 FANNIE MAE - CAS_22-R09 MEZZANIN WHOLE_C .... ....... . 09/25/2024 . PAYDOWN .................... .................... ......... 372,288 ...........372,288 ...........377,029 ...........375,493 ...............0 .........(3,205) ...............0 .........(3,205) ...............0 ...........372,288 ...............0 ...............0 ...............0 ............19,652 . 09/25/2042 . 1.A ........

..20753U-AA-8 FANNIE MAE - CAS_24-R01 WHOLE CMO 1-1M1 ..... ....... . 09/25/2024 . PAYDOWN .................... .................... ......... 555,885 ...........555,885 ...........556,066 .................. 0 ...............0 ........... (181) ...............0 ........... (181) ...............0 ...........555,885 ...............0 ...............0 ...............0 ............17,133 . 01/25/2044 . 1.A ........

..20753X-AA-2 CONNECTICUT AVENUE SECURITIES WHOLE_CMO ...... ....... . 09/25/2024 . PAYDOWN .................... .................... ......... 200,757 ...........200,757 ...........200,757 ...........200,757 ...............0 ...............0 ...............0 ...............0 ...............0 ...........200,757 ...............0 ...............0 ...............0 ............10,068 . 03/25/2042 . 1.A ........

..20753Y-CH-3 CONNECTICUT AVENUE SECURITIES MEZZANIN W .... ....... . 09/25/2024 . PAYDOWN .................... .................... ......... 990,048 ...........990,048 ...........996,183 ...........994,597 ...............0 .........(4,549) ...............0 .........(4,549) ...............0 ...........990,048 ...............0 ...............0 ...............0 ............49,070 . 03/25/2042 . 1.A ........

..20754A-AA-1 CONNECTICUT AVENUE SECURITIES SENIOR WHO .... ....... . 09/25/2024 . PAYDOWN .................... .................... ......... 573,538 ...........573,538 ...........571,531 ...........285,639 ...............0 ..........1,999 ...............0 ..........1,999 ...............0 ...........573,538 ...............0 ...............0 ...............0 ............18,007 . 12/25/2041 . 1.A ........

..20754G-AA-8 FANNIEMAECONNECTICUTAVENUE WHOLE CMO 2-1 .... ....... . 09/25/2024 . PAYDOWN .................... .................... ......... 123,830 ...........123,830 ...........123,984 .................. 0 ...............0 ........... (155) ...............0 ........... (155) ...............0 ...........123,830 ...............0 ...............0 ...............0 ............. 1,942 . 02/25/2044 . 1.A ........

..20754L-AA-7 FANNIE MAE CONNECTICUT AVENUE SENIOR WHO .... ....... . 09/25/2024 . PAYDOWN .................... .................... ......... 148,982 ...........148,982 ...........147,431 ...........147,313 ...............0 ..........1,668 ...............0 ..........1,668 ...............0 ...........148,982 ...............0 ...............0 ...............0 ............. 6,377 . 12/25/2041 . 1.A ........

..20754N-AB-1 CONNECTICUT AVENUE SECURITIES MEZZANIN W .... ....... . 09/25/2024 . PAYDOWN .................... .................... .......... 85,869 ............85,869 ............85,869 ............85,869 ...............0 ...............0 ...............0 ...............0 ...............0 ............85,869 ...............0 ...............0 ...............0 ............. 4,684 . 05/25/2042 . 1.A ........

..20755A-AB-8 CAS_23-R02 WHOLE_CMO _23-R02 144A   7.58 .... ....... . 09/25/2024 . PAYDOWN .................... .................... ......... 249,223 ...........249,223 ...........249,223 ...........249,223 ...............0 ...............0 ...............0 ...............0 ...............0 ...........249,223 ...............0 ...............0 ...............0 ............12,872 . 01/25/2043 . 1.A ........

..29270C-L3-7 ENERGY NORTHWEST SENIOR MUNITAX_BND REV ..... ....... . 07/01/2024 . MATURITY .................. .................... ......... 400,000 .......... 400,000 .......... 400,000 .......... 400,000 ...............0 ...............0 ...............0 ...............0 ...............0 .......... 400,000 ...............0 ...............0 ...............0 ............11,256 . 07/01/2024 . 1.C FE ....

..302613-AL-8 FRESB MULTIFAMILY MORTGAGE PAS SENIOR SE .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 17,524 ............17,524 ............18,305 ............17,954 ...............0 ........... (430) ...............0 ........... (430) ...............0 ............17,524 ...............0 ...............0 ...............0 ................341 . 11/25/2026 . 1.A ........

..302613-AL-8 FRESB MULTIFAMILY MORTGAGE PAS SENIOR SE .... ....... . 09/30/2024 . B47R_PB .................... .................... .......3,254,839 ........ 3,195,157 ........ 3,337,441 ........ 3,273,515 ...............0 ....... (18,676) ...............0 ....... (18,676) ...............0 ........ 3,254,839 ...............0 ...............0 ...............0 ............78,551 . 11/25/2026 . 1.A ........

..302987-AE-2 FHLMC_20-SB70 SENIOR SENIOR_CMBS _20-SB7 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 15,611 ............15,611 ............15,684 ............15,684 ...............0 ............ (73) ...............0 ............ (73) ...............0 ............15,611 ...............0 ...............0 ...............0 ................254 . 10/25/2039 . 1.A ........

..30298B-AJ-2 FRESB MULTIFAMILY MORTGAGE PAS SENIOR SE .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 114,360 ...........114,360 ...........114,863 ...........114,863 ...............0 ........... (503) ...............0 ........... (503) ...............0 ...........114,360 ...............0 ...............0 ...............0 ............. 2,332 . 03/25/2039 . 1.A ........
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..30298L-AE-1 FRESB MULTIFAMILY MORTGAGE PAS PRELCF SE .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 609,339 ...........609,339 ...........612,165 ...........612,165 ...............0 ........ (2,826) ...............0 ........ (2,826) ...............0 ...........609,339 ...............0 ...............0 ...............0 ............. 9,842 . 05/25/2039 . 1.A ........

..30335J-AC-5 FARMMORTGAGETRUSTFARM_24-1 AGENCY CMO 24 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 64,122 ............64,122 ............60,693 .................. 0 ...............0 ..........3,429 ...............0 ..........3,429 ...............0 ............64,122 ...............0 ...............0 ...............0 ................963 . 10/01/2053 . 1.A ........

..30711X-AK-0 FANNIE MAE CONNECTICUT AVENUE MEZZANIN W .... ....... . 07/25/2024 . PAYDOWN .................... .................... .......1,489,490 ........ 1,489,490 ........1,411,460 ........1,487,907 ...............0 ..........1,582 ...............0 ..........1,582 ...............0 ........ 1,489,490 ...............0 ...............0 ...............0 ............74,076 . 07/25/2024 . 1.A ........

..31283H-2Q-7 FEDERAL HOME LOAN MORTGAGE COR POOL# G01 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ................95 ................. 95 ................. 95 ................. 95 ...............0 ...............0 ...............0 ...............0 ...............0 ................. 95 ...............0 ...............0 ...............0 .................. 4 . 12/01/2031 . 1.A ........

..31283H-2S-3 FEDERAL HOME LOAN MORTGAGE COR POOL# G01 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ............3,066 ............. 3,066 ............. 3,063 ............. 3,062 ...............0 ............... 4 ...............0 ............... 4 ...............0 ............. 3,066 ...............0 ...............0 ...............0 ................145 . 04/01/2032 . 1.A ........

..31283H-2T-1 FEDERAL HOME LOAN MORTGAGE COR POOL# G01 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .............. 370 ................370 ................373 ................371 ...............0 ..............(1) ...............0 ..............(1) ...............0 ................370 ...............0 ...............0 ...............0 ................. 18 . 08/01/2031 . 1.A ........

..31283H-FP-5 FEDERAL HOME LOAN MORTGAGE COR POOL# G01 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ................97 ................. 97 ................102 ................. 99 ...............0 ..............(2) ...............0 ..............(2) ...............0 ................. 97 ...............0 ...............0 ...............0 .................. 5 . 10/01/2029 . 1.A ........

..31283H-GE-9 FEDERAL HOME LOAN MORTGAGE COR POOL# G01 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .............. 249 ................249 ................263 ................255 ...............0 ..............(6) ...............0 ..............(6) ...............0 ................249 ...............0 ...............0 ...............0 ................. 12 . 12/01/2029 . 1.A ........

..31283H-VE-2 FEDERAL HOME LOAN MORTGAGE COR POOL# G01 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .............. 758 ................758 ................761 ................759 ...............0 ..............(1) ...............0 ..............(1) ...............0 ................758 ...............0 ...............0 ...............0 ................. 30 . 03/01/2033 . 1.A ........

..31283H-VL-6 FEDERAL HOME LOAN MORTGAGE COR POOL# G01 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .............. 150 ................150 ................150 ................150 ...............0 ...............0 ...............0 ...............0 ...............0 ................150 ...............0 ...............0 ...............0 .................. 6 . 02/01/2033 . 1.A ........

..31287T-AQ-8 FEDERAL HOME LOAN MORTGAGE COR POOL# C67 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .............. 700 ................700 ................739 ................721 ...............0 ............ (21) ...............0 ............ (21) ...............0 ................700 ...............0 ...............0 ...............0 ................. 32 . 05/01/2032 . 1.A ........

..31287U-DB-5 FEDERAL HOME LOAN MORTGAGE COR POOL# C68 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ............... 86 ................. 86 ................. 90 ................. 88 ...............0 ..............(2) ...............0 ..............(2) ...............0 ................. 86 ...............0 ...............0 ...............0 .................. 4 . 06/01/2032 . 1.A ........

..31287U-DB-5 FEDERAL HOME LOAN MORTGAGE COR POOL# C68 .... ....... . 09/30/2024 . B47R_PB .................... .................... ............3,668 ............. 3,575 ............. 3,744 ............. 3,668 ...............0 ..............(1) ...............0 ..............(1) ...............0 ............. 3,668 ...............0 ...............0 ...............0 ................223 . 06/01/2032 . 1.A ........

..31287U-DP-4 FEDERAL HOME LOAN MORTGAGE COR POOL# C68 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .............. 622 ................622 ................621 ................621 ...............0 ............... 2 ...............0 ............... 2 ...............0 ................622 ...............0 ...............0 ...............0 ................. 27 . 06/01/2032 . 1.A ........

..31288D-K5-7 FEDERAL HOME LOAN MORTGAGE COR POOL# C74 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ............2,740 ............. 2,740 ............. 2,681 ............. 2,704 ...............0 ..............36 ...............0 ..............36 ...............0 ............. 2,740 ...............0 ...............0 ...............0 ................. 91 . 12/01/2032 . 1.A ........

..3128F2-WL-5 FEDERAL HOME LOAN MORTGAGE COR POOL# D63 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .............. 109 ................109 ................111 ................109 ...............0 ...............0 ...............0 ...............0 ...............0 ................109 ...............0 ...............0 ...............0 .................. 6 . 09/01/2025 . 1.A ........

..3128FK-SC-0 FEDERAL HOME LOAN MORTGAGE COR POOL# D77 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .............. 107 ................107 ................107 ................107 ...............0 ...............0 ...............0 ...............0 ...............0 ................107 ...............0 ...............0 ...............0 .................. 5 . 01/01/2027 . 1.A ........

..3128FX-YS-0 FEDERAL HOME LOAN MORTGAGE COR POOL# D87 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ................48 ................. 48 ................. 49 ................. 48 ...............0 ...............0 ...............0 ...............0 ...............0 ................. 48 ...............0 ...............0 ...............0 .................. 2 . 03/01/2028 . 1.A ........

..3128KD-4N-2 FEDERAL HOME LOAN MORTGAGE COR POOL# A51 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ............3,012 ............. 3,012 ............. 3,072 ............. 3,053 ...............0 ............ (41) ...............0 ............ (41) ...............0 ............. 3,012 ...............0 ...............0 ...............0 ................131 . 08/01/2036 . 1.A ........

..3128KD-YD-1 FEDERAL HOME LOAN MORTGAGE COR POOL# A51 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ............3,359 ............. 3,359 ............. 3,426 ............. 3,403 ...............0 ............ (44) ...............0 ............ (44) ...............0 ............. 3,359 ...............0 ...............0 ...............0 ................146 . 08/01/2036 . 1.A ........

..3128KE-PJ-6 FEDERAL HOME LOAN MORTGAGE COR POOL# A52 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .............. 348 ................348 ................353 ................351 ...............0 ..............(3) ...............0 ..............(3) ...............0 ................348 ...............0 ...............0 ...............0 ................. 15 . 09/01/2036 . 1.A ........

..3128KE-PJ-6 FEDERAL HOME LOAN MORTGAGE COR POOL# A52 .... ....... . 09/30/2024 . B47R_PB .................... .................... .......... 21,485 ............21,276 ............ 21,595 ............21,480 ...............0 ............... 5 ...............0 ............... 5 ...............0 ............21,485 ...............0 ...............0 ...............0 ............. 1,149 . 09/01/2036 . 1.A ........

..3128LB-2V-9 FEDERAL HOME LOAN MORTGAGE COR POOL# A77 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .............. 473 ................473 ................494 ................488 ...............0 ............ (16) ...............0 ............ (16) ...............0 ................473 ...............0 ...............0 ...............0 ................. 19 . 06/01/2038 . 1.A ........

..3128M4-CP-6 FEDERAL HOME LOAN MORTGAGE COR POOL# G02 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ............2,418 ............. 2,418 ............. 2,373 ............. 2,385 ...............0 ..............33 ...............0 ..............33 ...............0 ............. 2,418 ...............0 ...............0 ...............0 ................. 87 . 12/01/2036 . 1.A ........

..3128M4-CP-6 FEDERAL HOME LOAN MORTGAGE COR POOL# G02 .... ....... . 09/30/2024 . B47R_PB .................... .................... .......... 83,361 ............84,514 ............82,963 ............83,368 ...............0 ..............(7) ...............0 ..............(7) ...............0 ............83,361 ...............0 ...............0 ...............0 ............. 3,861 . 12/01/2036 . 1.A ........

..3128M5-AJ-9 FEDERAL HOME LOAN MORTGAGE COR POOL# G03 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .............. 815 ................815 ................826 ................822 ...............0 ..............(7) ...............0 ..............(7) ...............0 ................815 ...............0 ...............0 ...............0 ................. 30 . 09/01/2037 . 1.A ........

..3128M5-RY-8 FEDERAL HOME LOAN MORTGAGE COR POOL# G03 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ............3,434 ............. 3,434 ............. 3,472 ............. 3,459 ...............0 ............ (25) ...............0 ............ (25) ...............0 ............. 3,434 ...............0 ...............0 ...............0 ................125 . 01/01/2038 . 1.A ........

..3128M5-RY-8 FEDERAL HOME LOAN MORTGAGE COR POOL# G03 .... ....... . 09/30/2024 . B47R_PB .................... .................... ......... 166,150 ...........164,947 .......... 166,764 ...........166,155 ...............0 ..............(4) ...............0 ..............(4) ...............0 .......... 166,150 ...............0 ...............0 ...............0 ............. 7,535 . 01/01/2038 . 1.A ........

..3128M6-LW-6 FEDERAL HOME LOAN MORTGAGE COR POOL# G04 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 10,484 ............10,484 ............10,188 ............10,258 ...............0 ............ 226 ...............0 ............ 226 ...............0 ............10,484 ...............0 ...............0 ...............0 ................374 . 08/01/2038 . 1.A ........

..3128M6-QA-9 FEDERAL HOME LOAN MORTGAGE COR POOL# G04 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 16,413 ............16,413 ............16,442 ............16,425 ...............0 ............ (12) ...............0 ............ (12) ...............0 ............16,413 ...............0 ...............0 ...............0 ................716 . 06/01/2038 . 1.A ........

..3128M6-QF-8 FEDERAL HOME LOAN MORTGAGE COR POOL# G04 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 45,846 ............45,846 ............44,907 ............45,118 ...............0 ............ 727 ...............0 ............ 727 ...............0 ............45,846 ...............0 ...............0 ...............0 ............. 1,680 . 08/01/2038 . 1.A ........

..3128M7-QY-5 FEDERAL HOME LOAN MORTGAGE COR POOL# G05 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ............4,400 ............. 4,400 ............. 4,453 ............. 4,438 ...............0 ............ (37) ...............0 ............ (37) ...............0 ............. 4,400 ...............0 ...............0 ...............0 ................155 . 06/01/2039 . 1.A ........

..3128M8-B6-0 FEDERAL HOME LOAN MORTGAGE COR POOL# G06 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 17,954 ............17,954 ............18,703 ............18,537 ...............0 ........... (584) ...............0 ........... (584) ...............0 ............17,954 ...............0 ...............0 ...............0 ................456 . 10/01/2040 . 1.A ........

..3128M9-SH-6 FEDERAL HOME LOAN MORTGAGE COR POOL# G07 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ............6,360 ............. 6,360 ............. 6,674 ............. 6,618 ...............0 ........... (258) ...............0 ........... (258) ...............0 ............. 6,360 ...............0 ...............0 ...............0 ................170 . 06/01/2043 . 1.A ........

..3128M9-U2-6 FEDERAL HOME LOAN MORTGAGE COR POOL# G07 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ............7,742 ............. 7,742 ............. 8,284 ............. 8,196 ...............0 ........... (454) ...............0 ........... (454) ...............0 ............. 7,742 ...............0 ...............0 ...............0 ................208 . 10/01/2043 . 1.A ........

..3128MJ-2Z-2 FEDERAL HOME LOAN MORTGAGE COR POOL# G08 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 434,641 ...........434,641 ...........431,110 ...........431,387 ...............0 ..........3,255 ...............0 ..........3,255 ...............0 ...........434,641 ...............0 ...............0 ...............0 ............. 8,682 . 12/01/2047 . 1.A ........

..3128MJ-3A-6 FEDERAL HOME LOAN MORTGAGE COR POOL# G08 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 78,724 ............78,724 ............83,915 ............83,607 ...............0 ........ (4,883) ...............0 ........ (4,883) ...............0 ............78,724 ...............0 ...............0 ...............0 ............. 1,833 . 12/01/2047 . 1.A ........

..3128MJ-3K-4 FEDERAL HOME LOAN MORTGAGE COR POOL# G08 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 16,994 ............16,994 ............17,434 ............17,389 ...............0 ........... (395) ...............0 ........... (395) ...............0 ............16,994 ...............0 ...............0 ...............0 ................445 . 02/01/2048 . 1.A ........

..3128MJ-4H-0 FEDERAL HOME LOAN MORTGAGE COR POOL# G08 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 106,605 .......... 106,605 ...........107,938 .......... 107,806 ...............0 ........ (1,200) ...............0 ........ (1,200) ...............0 .......... 106,605 ...............0 ...............0 ...............0 ............. 2,486 . 07/01/2048 . 1.A ........

..3128MJ-5H-9 FEDERAL HOME LOAN MORTGAGE COR POOL# G08 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 101,282 ...........101,282 .......... 104,071 ...........103,820 ...............0 .........(2,538) ...............0 .........(2,538) ...............0 ...........101,282 ...............0 ...............0 ...............0 ............. 2,693 . 11/01/2048 . 1.A ........

..3128MJ-6H-8 FEDERAL HOME LOAN MORTGAGE COR POOL# G08 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 29,880 ............29,880 ............30,231 ............30,197 ...............0 ........... (318) ...............0 ........... (318) ...............0 ............29,880 ...............0 ...............0 ...............0 ................707 . 04/01/2049 . 1.A ........

..3128MJ-6J-4 FEDERAL HOME LOAN MORTGAGE COR POOL# G08 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 11,409 ............11,409 ............11,732 ............11,704 ...............0 ........... (295) ...............0 ........... (295) ...............0 ............11,409 ...............0 ...............0 ...............0 ................308 . 04/01/2049 . 1.A ........

..3128MJ-CS-7 FEDERAL HOME LOAN MORTGAGE COR POOL# G08 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 17,195 ............17,195 ............17,305 ............17,254 ...............0 ............ (59) ...............0 ............ (59) ...............0 ............17,195 ...............0 ...............0 ...............0 ................627 . 09/01/2035 . 1.A ........

..3128MJ-ZN-3 FEDERAL HOME LOAN MORTGAGE COR POOL# G08 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ............7,279 ............. 7,279 ............. 7,408 ............. 7,391 ...............0 ........... (112) ...............0 ........... (112) ...............0 ............. 7,279 ...............0 ...............0 ...............0 ................171 . 02/01/2047 . 1.A ........

..3128NH-2A-0 FEDERALHOMELOANMORTGAGECOR POOL# 1J1669 ..... ....... . 09/01/2024 . PAYDOWN .................... .................... .............. 349 ................349 ................351 ................349 ...............0 ...............0 ...............0 ...............0 ...............0 ................349 ...............0 ...............0 ...............0 ................. 14 . 06/01/2037 . 1.A ........

..31292G-5P-7 FEDERAL HOME LOAN MORTGAGE COR POOL# C00 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ................30 ................. 30 ................. 31 ................. 31 ...............0 ..............(1) ...............0 ..............(1) ...............0 ................. 30 ...............0 ...............0 ...............0 .................. 2 . 07/01/2029 . 1.A ........
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SCHEDULE D - PART 4
Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter
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..31292G-5R-3 FEDERAL HOME LOAN MORTGAGE COR POOL# C00 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .............. 180 ................180 ................190 ................184 ...............0 ..............(4) ...............0 ..............(4) ...............0 ................180 ...............0 ...............0 ...............0 .................. 9 . 08/01/2029 . 1.A ........

..31292G-5W-2 FEDERAL HOME LOAN MORTGAGE COR POOL# C00 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ................31 ................. 31 ................. 33 ................. 32 ...............0 ..............(1) ...............0 ..............(1) ...............0 ................. 31 ...............0 ...............0 ...............0 .................. 2 . 09/01/2029 . 1.A ........

..31292G-6L-5 FEDERAL HOME LOAN MORTGAGE COR POOL# C00 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .............. 345 ................345 ................363 ................353 ...............0 ..............(8) ...............0 ..............(8) ...............0 ................345 ...............0 ...............0 ...............0 ................. 17 . 10/01/2029 . 1.A ........

..31292G-6W-1 FEDERAL HOME LOAN MORTGAGE COR POOL# C00 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ............... 10 ................. 10 ................. 10 ................. 10 ...............0 ...............0 ...............0 ...............0 ...............0 ................. 10 ...............0 ...............0 ...............0 .................. 0 . 09/01/2029 . 1.A ........

..31292G-7H-3 FEDERAL HOME LOAN MORTGAGE COR POOL# C00 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .............. 146 ................146 ................154 ................150 ...............0 ..............(4) ...............0 ..............(4) ...............0 ................146 ...............0 ...............0 ...............0 .................. 7 . 12/01/2029 . 1.A ........

..31292G-QB-5 FEDERAL HOME LOAN MORTGAGE COR POOL# C00 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ................73 ................. 73 ................. 74 ................. 73 ...............0 ...............0 ...............0 ...............0 ...............0 ................. 73 ...............0 ...............0 ...............0 .................. 4 . 03/01/2026 . 1.A ........

..31292G-TF-3 FEDERAL HOME LOAN MORTGAGE COR POOL# C00 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ................95 ................. 95 ................. 95 ................. 95 ...............0 ...............0 ...............0 ...............0 ...............0 ................. 95 ...............0 ...............0 ...............0 .................. 5 . 09/01/2027 . 1.A ........

..31292H-4K-7 FEDERAL HOME LOAN MORTGAGE COR POOL# C01 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ............8,191 ............. 8,191 ............. 8,252 ............. 8,221 ...............0 ............ (31) ...............0 ............ (31) ...............0 ............. 8,191 ...............0 ...............0 ...............0 ................339 . 12/01/2033 . 1.A ........

.. 31292H-JU-9 FEDERAL HOME LOAN MORTGAGE COR POOL# C01 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .............. 212 ................212 ................223 ................218 ...............0 ..............(6) ...............0 ..............(6) ...............0 ................212 ...............0 ...............0 ...............0 ................. 10 . 05/01/2031 . 1.A ........

..31292H-QR-8 FEDERAL HOME LOAN MORTGAGE COR POOL# C01 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .............. 661 ................661 ................660 ................660 ...............0 ...............1 ...............0 ...............1 ...............0 ................661 ...............0 ...............0 ...............0 ................. 28 . 06/01/2032 . 1.A ........

..31292H-QR-8 FEDERAL HOME LOAN MORTGAGE COR POOL# C01 .... ....... . 09/30/2024 . B47R_PB .................... .................... .......... 10,979 ............10,994 ............10,979 ............10,979 ...............0 ...............0 ...............0 ...............0 ...............0 ............10,979 ...............0 ...............0 ...............0 ................593 . 06/01/2032 . 1.A ........

..31292H-QZ-0 FEDERAL HOME LOAN MORTGAGE COR POOL# C01 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ............1,147 ............. 1,147 ............. 1,201 ............. 1,177 ...............0 ............ (30) ...............0 ............ (30) ...............0 ............. 1,147 ...............0 ...............0 ...............0 ................. 57 . 05/01/2032 . 1.A ........

..31292H-QZ-0 FEDERAL HOME LOAN MORTGAGE COR POOL# C01 .... ....... . 09/30/2024 . B47R_PB .................... .................... .......... 23,859 ............23,270 ............24,368 ............23,878 ...............0 ............ (19) ...............0 ............ (19) ...............0 ............ 23,859 ...............0 ...............0 ...............0 ............. 1,450 . 05/01/2032 . 1.A ........

..31292H-ZL-1 FEDERAL HOME LOAN MORTGAGE COR POOL# C01 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ............... 68 ................. 68 ................. 64 ................. 66 ...............0 ............... 2 ...............0 ............... 2 ...............0 ................. 68 ...............0 ...............0 ...............0 .................. 2 . 10/01/2033 . 1.A ........

..31292H-ZL-1 FEDERAL HOME LOAN MORTGAGE COR POOL# C01 .... ....... . 09/30/2024 . B47R_PB .................... .................... ............1,386 ............. 1,429 ............. 1,355 ............. 1,385 ...............0 ...............1 ...............0 ...............1 ...............0 ............. 1,386 ...............0 ...............0 ...............0 ................. 53 . 10/01/2033 . 1.A ........

..31292S-CF-5 FEDERAL HOME LOAN MORTGAGE COR POOL# C09 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ............2,073 ............. 2,073 ............. 2,204 ............. 2,184 ...............0 ........... (110) ...............0 ........... (110) ...............0 ............. 2,073 ...............0 ...............0 ...............0 ................. 59 . 12/01/2044 . 1.A ........

..31293Y-GV-2 FEDERAL HOME LOAN MORTGAGE COR POOL# C32 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .............. 121 ................121 ................128 ................124 ...............0 ..............(3) ...............0 ..............(3) ...............0 ................121 ...............0 ...............0 ...............0 .................. 6 . 11/01/2029 . 1.A ........

..31293Y-KK-1 FEDERAL HOME LOAN MORTGAGE COR POOL# C32 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .................5 .................. 5 .................. 5 .................. 5 ...............0 ...............0 ...............0 ...............0 ...............0 .................. 5 ...............0 ...............0 ...............0 .................. 0 . 11/01/2029 . 1.A ........

..31293Y-Q8-2 FEDERAL HOME LOAN MORTGAGE COR POOL# C33 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .............. 149 ................149 ................157 ................152 ...............0 ..............(3) ...............0 ..............(3) ...............0 ................149 ...............0 ...............0 ...............0 .................. 7 . 12/01/2029 . 1.A ........

..31296T-NR-1 FEDERAL HOME LOAN MORTGAGE COR POOL# A18 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ............3,922 ............. 3,922 ............. 4,019 ............. 3,980 ...............0 ............ (57) ...............0 ............ (57) ...............0 ............. 3,922 ...............0 ...............0 ...............0 ................157 . 02/01/2034 . 1.A ........

..31296W-EY-9 FEDERAL HOME LOAN MORTGAGE COR POOL# A20 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 21,260 ............21,260 ............20,166 ............ 20,592 ...............0 ............ 668 ...............0 ............ 668 ...............0 ............21,260 ...............0 ...............0 ...............0 ................638 . 03/01/2034 . 1.A ........

..31296W-EY-9 FEDERAL HOME LOAN MORTGAGE COR POOL# A20 .... ....... . 09/30/2024 . B47R_PB .................... .................... .......... 61,888 ............63,882 ............60,593 ............61,874 ...............0 ..............14 ...............0 ..............14 ...............0 ............61,888 ...............0 ...............0 ...............0 ............. 2,389 . 03/01/2034 . 1.A ........

..31296W-RW-9 FEDERAL HOME LOAN MORTGAGE COR POOL# A20 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .............. 408 ................408 ................400 ................403 ...............0 ............... 5 ...............0 ............... 5 ...............0 ................408 ...............0 ...............0 ...............0 ................. 14 . 04/01/2034 . 1.A ........

..31298N-PJ-8 FEDERAL HOME LOAN MORTGAGE COR POOL# C52 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ................39 ................. 39 ................. 39 ................. 39 ...............0 ...............0 ...............0 ...............0 ...............0 ................. 39 ...............0 ...............0 ...............0 .................. 2 . 06/01/2031 . 1.A ........

..3131WR-FX-8 FEDERALHOMELOANMORTGAGECOR POOL# ZJ1082 ..... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 218,643 ...........218,643 ...........216,002 ...........216,248 ...............0 ..........2,395 ...............0 ..........2,395 ...............0 ...........218,643 ...............0 ...............0 ...............0 ............. 5,824 . 01/01/2041 . 1.A ........

..3131WR-GC-3 FEDERALHOMELOANMORTGAGECOR POOL# ZJ1095 ...... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 78,656 ............78,656 ............80,129 ............79,927 ...............0 ........ (1,271) ...............0 ........ (1,271) ...............0 ............78,656 ...............0 ...............0 ...............0 ............. 2,178 . 01/01/2041 . 1.A ........

..3131XR-NV-2 FEDERALHOMELOANMORTGAGECOR POOL# ZL9404 ...... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 15,324 ............ 15,324 ............15,647 ............15,608 ...............0 ........... (284) ...............0 ........... (284) ...............0 ............ 15,324 ...............0 ...............0 ...............0 ................306 . 04/01/2045 . 1.A ........

..3131XT-6S-4 FEDERALHOMELOANMORTGAGECOR POOL# ZM0881 ..... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 10,181 ............10,181 ............10,665 ............10,622 ...............0 ........... (441) ...............0 ........... (441) ...............0 ............10,181 ...............0 ...............0 ...............0 ................239 . 03/01/2046 . 1.A ........

..3131XT-6S-4 FEDERALHOMELOANMORTGAGECOR POOL# ZM0881 ..... ....... . 09/30/2024 . B47R_PB .................... .................... .......1,207,542 ........ 1,158,319 ........ 1,213,411 ........ 1,208,513 ...............0 ........... (971) ...............0 ........... (971) ...............0 ........ 1,207,542 ...............0 ...............0 ...............0 ............33,672 . 03/01/2046 . 1.A ........

..3131XT-7C-8 FEDERALHOMELOANMORTGAGECOR POOL# ZM0891 ..... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 25,882 ............25,882 ............27,091 ............26,987 ...............0 ........ (1,105) ...............0 ........ (1,105) ...............0 ............25,882 ...............0 ...............0 ...............0 ................612 . 03/01/2046 . 1.A ........

..3131XT-7C-8 FEDERALHOMELOANMORTGAGECOR POOL# ZM0891 ..... ....... . 09/30/2024 . B47R_PB .................... .................... ...... 2,378,675 ........ 2,283,043 ........ 2,389,669 ........ 2,380,545 ...............0 ........ (1,870) ...............0 ........ (1,870) ...............0 ........ 2,378,675 ...............0 ...............0 ...............0 ............66,367 . 03/01/2046 . 1.A ........

..3131YA-6M-7 FEDERALHOMELOANMORTGAGECOR POOL# ZN4476 ...... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 145,541 ...........145,541 ...........154,910 ...........154,398 ...............0 ........ (8,857) ...............0 ........ (8,857) ...............0 ...........145,541 ...............0 ...............0 ...............0 ............. 3,284 . 12/01/2048 . 1.A ........

..31329J-FD-4 FEDERALHOMELOANMORTGAGECOR POOL# ZA1064 ..... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 119,535 ...........119,535 ...........122,210 ...........121,838 ...............0 .........(2,303) ...............0 .........(2,303) ...............0 ...........119,535 ...............0 ...............0 ...............0 ............. 3,134 . 09/01/2040 . 1.A ........

..31329N-CC-0 FEDERALHOMELOANMORTGAGECOR POOL# ZA4567 ..... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 196,547 ...........196,547 ...........202,710 ...........202,135 ...............0 ........ (5,588) ...............0 ........ (5,588) ...............0 ...........196,547 ...............0 ...............0 ...............0 ............. 4,296 . 09/01/2045 . 1.A ........

..3132A5-HQ-1 FEDERALHOMELOANMORTGAGECOR POOL# ZS4739 ...... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 141,554 ...........141,554 ...........145,801 ...........145,416 ...............0 ........ (3,862) ...............0 ........ (3,862) ...............0 ...........141,554 ...............0 ...............0 ...............0 ............. 3,265 . 10/01/2047 . 1.A ........

..3132A5-JW-6 FEDERALHOMELOANMORTGAGECOR POOL# ZS4777 ..... ....... . 09/01/2024 . PAYDOWN .................... .................... .........181,618 .......... 181,618 ...........193,303 ...........192,615 ...............0 ....... (10,997) ...............0 ....... (10,997) ...............0 .......... 181,618 ...............0 ...............0 ...............0 ............. 4,236 . 07/01/2048 . 1.A ........

..3132AC-EP-1 FEDERALHOMELOANMORTGAGECOR POOL# ZT0142 ..... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 307,389 ...........307,389 ...........318,406 ...........317,487 ...............0 ....... (10,097) ...............0 ....... (10,097) ...............0 ...........307,389 ...............0 ...............0 ...............0 ............. 6,967 . 09/01/2047 . 1.A ........

..3132AC-SZ-4 FEDERALHOMELOANMORTGAGECOR POOL# ZT0536 ..... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 141,171 .......... 141,171 ...........153,369 ...........152,664 ...............0 ....... (11,494) ...............0 ....... (11,494) ...............0 .......... 141,171 ...............0 ...............0 ...............0 ............. 3,314 . 03/01/2048 . 1.A ........

..3132CX-G2-2 FEDERALHOMELOANMORTGAGECOR POOL#SB1117 ....... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 968,642 ...........968,642 ...........987,864 .................. 0 ...............0 ....... (19,222) ...............0 ....... (19,222) ...............0 ...........968,642 ...............0 ...............0 ...............0 ............. 8,994 . 04/01/2039 . 1.A ........

..3132DM-RQ-0 FEDERALHOMELOANMORTGAGECOR POOL# SD0495 ...... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 445,650 ...........445,650 ...........464,799 ...........463,819 ...............0 ....... (18,169) ...............0 ....... (18,169) ...............0 ...........445,650 ...............0 ...............0 ...............0 ............. 8,895 . 09/01/2050 . 1.A ........

..3132DN-V9-1 FEDERALHOMELOANMORTGAGECOR POOL# SD1540 ...... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 80,948 ............80,948 ............81,606 ............81,591 ...............0 ........... (643) ...............0 ........... (643) ...............0 ............80,948 ...............0 ...............0 ...............0 ............. 2,734 . 08/01/2052 . 1.A ........

..3132DP-CK-2 FEDERALHOMELOANMORTGAGECOR POOL#SD1874 ....... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 207,326 ...........207,326 ...........206,516 .................. 0 ...............0 ............ 810 ...............0 ............ 810 ...............0 ...........207,326 ...............0 ...............0 ...............0 ............. 4,757 . 11/01/2052 . 1.A ........

..3132DP-ES-3 FEDERALHOMELOANMORTGAGECOR POOL# SD1945 ...... ....... . 09/01/2024 . PAYDOWN .................... .................... ............5,604 ............. 5,604 ............. 5,382 ............. 5,385 ...............0 ............ 220 ...............0 ............ 220 ...............0 ............. 5,604 ...............0 ...............0 ...............0 ................168 . 11/01/2052 . 1.A ........

..3132DQ-3C-8 FEDERALHOMELOANMORTGAGECOR POOL# SD3495 ...... ....... . 09/01/2024 . PAYDOWN .................... .................... .........100,181 .......... 100,181 ............95,688 ............95,712 ...............0 ..........4,469 ...............0 ..........4,469 ...............0 .......... 100,181 ...............0 ...............0 ...............0 ............. 3,527 . 07/01/2053 . 1.A ........

..3132DQ-RE-8 FEDERALHOMELOANMORTGAGECOR POOL# SD3185 ...... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 60,454 ............60,454 ............60,747 ............60,743 ...............0 ........... (289) ...............0 ........... (289) ...............0 ............60,454 ...............0 ...............0 ...............0 ............. 2,274 . 06/01/2053 . 1.A ........

..3132DS-NM-0 FEDERALHOMELOANMORTGAGECOR POOL#SD4896 ....... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 108,315 ...........108,315 .......... 109,178 .................. 0 ...............0 ........... (863) ...............0 ........... (863) ...............0 ...........108,315 ...............0 ...............0 ...............0 ............. 2,680 . 02/01/2054 . 1.A ........
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..3132DS-TT-9 FEDERALHOMELOANMORTGAGECOR POOL#SD5062 ....... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 48,208 ............48,208 ............48,656 .................. 0 ...............0 ........... (448) ...............0 ........... (448) ...............0 ............48,208 ...............0 ...............0 ...............0 ................221 . 03/01/2054 . 1.A ........

..3132DV-3M-5 FEDERALHOMELOANMORTGAGECOR POOL# SD8004 ...... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 451,927 ...........451,927 ...........469,298 ...........468,493 ...............0 ....... (16,565) ...............0 ....... (16,565) ...............0 ...........451,927 ...............0 ...............0 ...............0 ............. 9,204 . 08/01/2049 . 1.A ........

..3132DV-6V-2 FEDERALHOMELOANMORTGAGECOR POOL# SD8084 ...... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 523,194 ...........523,194 ...........545,675 ...........544,521 ...............0 ....... (21,327) ...............0 ....... (21,327) ...............0 ...........523,194 ...............0 ...............0 ...............0 ............10,362 . 08/01/2050 . 1.A ........

..3132DV-7D-1 FEDERALHOMELOANMORTGAGECOR POOL# SD8092 ...... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 265,404 ...........265,404 ...........277,492 ...........276,848 ...............0 ....... (11,443) ...............0 ....... (11,443) ...............0 ...........265,404 ...............0 ...............0 ...............0 ............. 5,219 . 09/01/2050 . 1.A ........

..3132DV-7M-1 FEDERALHOMELOANMORTGAGECOR POOL# SD8100 ..... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 442,584 ...........442,584 ...........462,362 ...........461,330 ...............0 ....... (18,746) ...............0 ....... (18,746) ...............0 ...........442,584 ...............0 ...............0 ...............0 ............. 8,988 . 10/01/2050 . 1.A ........

..3132DV-ME-2 FEDERALHOMELOANMORTGAGECOR POOL# SD7557 ...... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 873,073 ...........873,073 ...........846,267 ...........846,467 ...............0 ........ 26,606 ...............0 ........ 26,606 ...............0 ...........873,073 ...............0 ...............0 ...............0 ............26,016 . 12/01/2052 . 1.A ........

..3132DV-MK-8 FEDERALHOMELOANMORTGAGECOR POOL# SD7562 ...... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 421,103 ...........421,103 ...........426,243 ...........426,207 ...............0 ........ (5,104) ...............0 ........ (5,104) ...............0 ...........421,103 ...............0 ...............0 ...............0 ............15,563 . 04/01/2053 . 1.A ........

..3132DV-MN-2 FEDERALHOMELOANMORTGAGECOR POOL#SD7565 ....... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 320,242 ...........320,242 ...........315,088 .................. 0 ...............0 ..........5,154 ...............0 ..........5,154 ...............0 ...........320,242 ...............0 ...............0 ...............0 ............. 5,887 . 09/01/2053 . 1.A ........

..3132DV-MR-3 FEDERALHOMELOANMORTGAGECOR POOL#SD7568 ....... ....... . 09/01/2024 . PAYDOWN .................... .................... ...... 1,167,069 ........1,167,069 ........ 1,149,390 .................. 0 ...............0 ........ 17,679 ...............0 ........ 17,679 ...............0 ........1,167,069 ...............0 ...............0 ...............0 ............21,821 . 02/01/2054 . 1.A ........

..3132DW-AH-6 FEDERALHOMELOANMORTGAGECOR POOL# SD8108 ..... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 303,643 ...........303,643 ...........316,785 ...........316,144 ...............0 ....... (12,501) ...............0 ....... (12,501) ...............0 ...........303,643 ...............0 ...............0 ...............0 ............. 5,883 . 11/01/2050 . 1.A ........

..3132DW-AN-3 FEDERALHOMELOANMORTGAGECOR POOL# SD8113 ...... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 65,589 ............65,589 ............67,925 ............67,768 ...............0 ........ (2,179) ...............0 ........ (2,179) ...............0 ............65,589 ...............0 ...............0 ...............0 ................875 . 12/01/2050 . 1.A ........

..3132DW-AW-3 FEDERALHOMELOANMORTGAGECOR POOL# SD8121 ...... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 68,855 ............68,855 ............71,273 ............71,120 ...............0 .........(2,265) ...............0 .........(2,265) ...............0 ............68,855 ...............0 ...............0 ...............0 ................919 . 01/01/2051 . 1.A ........

..3132DW-B2-8 FEDERALHOMELOANMORTGAGECOR POOL# SD8157 ...... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 601,154 ...........601,154 ...........633,325 ...........631,912 ...............0 ....... (30,758) ...............0 ....... (30,758) ...............0 ...........601,154 ...............0 ...............0 ...............0 ............12,183 . 07/01/2051 . 1.A ........

..3132DW-B6-9 FEDERALHOMELOANMORTGAGECOR POOL# SD8161 ..... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 454,848 ...........454,848 ...........473,540 ...........472,627 ...............0 ....... (17,779) ...............0 ....... (17,779) ...............0 ...........454,848 ...............0 ...............0 ...............0 ............. 7,607 . 08/01/2051 . 1.A ........

..3132DW-B7-7 FEDERALHOMELOANMORTGAGECOR POOL# SD8162 ...... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 775,654 ...........775,654 ...........818,135 ...........816,299 ...............0 ....... (40,646) ...............0 ....... (40,646) ...............0 ...........775,654 ...............0 ...............0 ...............0 ............15,426 . 08/01/2051 . 1.A ........

..3132DW-BB-8 FEDERALHOMELOANMORTGAGECOR POOL# SD8134 ...... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 139,030 ...........139,030 .......... 140,116 ...........140,038 ...............0 ........ (1,008) ...............0 ........ (1,008) ...............0 ...........139,030 ...............0 ...............0 ...............0 ............. 1,847 . 03/01/2051 . 1.A ........

..3132DW-BQ-5 FEDERALHOMELOANMORTGAGECOR POOL# SD8147 ...... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 341,482 ...........341,482 ...........353,781 ...........353,098 ...............0 ....... (11,616) ...............0 ....... (11,616) ...............0 ...........341,482 ...............0 ...............0 ...............0 ............. 5,662 . 05/01/2051 . 1.A ........

..3132DW-BR-3 FEDERALHOMELOANMORTGAGECOR POOL# SD8148 ...... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 368,312 ...........368,312 ...........388,864 ...........387,856 ...............0 ....... (19,544) ...............0 ....... (19,544) ...............0 ...........368,312 ...............0 ...............0 ...............0 ............. 7,435 . 05/01/2051 . 1.A ........

..3132DW-BU-6 FEDERALHOMELOANMORTGAGECOR POOL# SD8151 ...... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 320,318 ...........320,318 ...........331,541 ...........330,944 ...............0 ....... (10,626) ...............0 ....... (10,626) ...............0 ...........320,318 ...............0 ...............0 ...............0 ............. 5,360 . 06/01/2051 . 1.A ........

..3132DW-BZ-5 FEDERALHOMELOANMORTGAGECOR POOL# SD8156 ...... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 418,336 ...........418,336 ...........432,618 ...........431,902 ...............0 ....... (13,566) ...............0 ....... (13,566) ...............0 ...........418,336 ...............0 ...............0 ...............0 ............. 6,941 . 07/01/2051 . 1.A ........

..3132DW-C3-5 FEDERALHOMELOANMORTGAGECOR POOL# SD8190 ...... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 826,984 ...........826,984 ...........850,630 ...........849,734 ...............0 ....... (22,751) ...............0 ....... (22,751) ...............0 ...........826,984 ...............0 ...............0 ...............0 ............16,597 . 01/01/2052 . 1.A ........

..3132DW-C9-2 FEDERALHOMELOANMORTGAGECOR POOL# SD8196 ...... ....... . 09/30/2024 . GX CLARKE ................. .................... ..... 29,888,106 .......31,953,875 .......33,618,347 .......33,559,630 ...............0 ....... (10,156) ...............0 ....... (10,156) ...............0 .......33,549,474 ...............0 ... (3,661,368) ... (3,661,368) ...........838,789 . 02/01/2052 . 1.A ........

..3132DW-C9-2 FEDERALHOMELOANMORTGAGECOR POOL# SD8196 ...... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 879,730 ...........879,730 ...........925,555 ...........923,938 ...............0 ....... (44,208) ...............0 ....... (44,208) ...............0 ...........879,730 ...............0 ...............0 ...............0 ............20,173 . 02/01/2052 . 1.A ........

..3132DW-CC-5 FEDERALHOMELOANMORTGAGECOR POOL# SD8167 ..... ....... . 09/01/2024 . PAYDOWN .................... .................... .......1,372,325 ........ 1,372,325 ........ 1,429,443 ........ 1,426,418 ...............0 ....... (54,093) ...............0 ....... (54,093) ...............0 ........ 1,372,325 ...............0 ...............0 ...............0 ............ 22,792 . 09/01/2051 . 1.A ........

..3132DW-CD-3 FEDERALHOMELOANMORTGAGECOR POOL# SD8168 ..... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 466,796 ...........466,796 ...........492,616 ...........491,356 ...............0 ....... (24,560) ...............0 ....... (24,560) ...............0 ...........466,796 ...............0 ...............0 ...............0 ............. 9,509 . 09/01/2051 . 1.A ........

..3132DW-CJ-0 FEDERALHOMELOANMORTGAGECOR POOL# SD8173 ...... ....... . 09/01/2024 . PAYDOWN .................... .................... .......1,225,259 ........ 1,225,259 ........1,272,881 ........ 1,270,505 ...............0 ....... (45,246) ...............0 ....... (45,246) ...............0 ........ 1,225,259 ...............0 ...............0 ...............0 ............ 20,343 . 10/01/2051 . 1.A ........

..3132DW-EB-5 FEDERALHOMELOANMORTGAGECOR POOL# SD8230 ...... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 286,393 ...........286,393 ...........285,543 ...........285,543 ...............0 ............ 850 ...............0 ............ 850 ...............0 ...........286,393 ...............0 ...............0 ...............0 ............. 8,595 . 06/01/2052 . 1.A ........

..3132DW-EC-3 FEDERALHOMELOANMORTGAGECOR POOL# SD8231 ...... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 284,847 ...........284,847 ...........284,002 ...........284,002 ...............0 ............ 846 ...............0 ............ 846 ...............0 ...........284,847 ...............0 ...............0 ...............0 ............. 8,643 . 07/01/2052 . 1.A ........

..3132DW-ET-6 FEDERALHOMELOANMORTGAGECOR POOL# SD8246 ...... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 329,290 ...........329,290 ...........325,171 ...........133,541 ...............0 ..........4,106 ...............0 ..........4,106 ...............0 ...........329,290 ...............0 ...............0 ...............0 ............. 9,400 . 09/01/2052 . 1.A ........

..3132DW-F5-7 FEDERALHOMELOANMORTGAGECOR POOL#SD8288 ....... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 179,686 .......... 179,686 .......... 176,850 .................. 0 ...............0 ..........2,836 ...............0 ..........2,836 ...............0 .......... 179,686 ...............0 ...............0 ...............0 ............. 4,484 . 01/01/2053 . 1.A ........

..3132DW-FH-1 FEDERALHOMELOANMORTGAGECOR POOL# SD8268 ...... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 191,676 .......... 191,676 ...........189,849 ...........189,858 ...............0 ..........1,819 ...............0 ..........1,819 ...............0 .......... 191,676 ...............0 ...............0 ...............0 ............. 7,026 . 11/01/2052 . 1.A ........

..3132DW-GG-2 FEDERALHOMELOANMORTGAGECOR POOL#SD8299 ....... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 195,091 ...........195,091 ...........186,732 .................. 0 ...............0 ..........8,359 ...............0 ..........8,359 ...............0 ...........195,091 ...............0 ...............0 ...............0 ............. 2,877 . 02/01/2053 . 1.A ........

..3132DW-HS-5 FEDERALHOMELOANMORTGAGECOR POOL# SD8341 ...... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 140,838 ...........140,838 ...........139,264 ...........139,266 ...............0 ..........1,572 ...............0 ..........1,572 ...............0 ...........140,838 ...............0 ...............0 ...............0 ............. 4,676 . 07/01/2053 . 1.A ........

..3132DW-HU-0 FEDERALHOMELOANMORTGAGECOR POOL# SD8343 ...... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 404,916 ...........404,916 ...........405,090 ...........405,074 ...............0 ........... (158) ...............0 ........... (158) ...............0 ...........404,916 ...............0 ...............0 ...............0 ............16,439 . 07/01/2053 . 1.A ........

..3132DW-JM-6 FEDERALHOMELOANMORTGAGECOR POOL#SD8368 ....... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 312,732 ...........312,732 ...........310,374 .................. 0 ...............0 ..........2,358 ...............0 ..........2,358 ...............0 ...........312,732 ...............0 ...............0 ...............0 ............. 6,532 . 10/01/2053 . 1.A ........

..3132E0-QB-1 FEDERALHOMELOANMORTGAGECOR POOL#SD4050 ....... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 243,866 ...........243,866 ...........240,665 .................. 0 ...............0 ..........3,201 ...............0 ..........3,201 ...............0 ...........243,866 ...............0 ...............0 ...............0 ............. 6,964 . 08/01/2053 . 1.A ........

..3132E0-QC-9 FEDERALHOMELOANMORTGAGECOR POOL#SD4051 ....... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 338,441 ...........338,441 ...........329,821 .................. 0 ...............0 ..........8,620 ...............0 ..........8,620 ...............0 ...........338,441 ...............0 ...............0 ...............0 ............. 6,965 . 10/01/2052 . 1.A ........

..3132E0-XP-2 FEDERALHOMELOANMORTGAGECOR POOL#SD4286 ....... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 234,009 ...........234,009 ...........231,797 .................. 0 ...............0 ..........2,212 ...............0 ..........2,212 ...............0 ...........234,009 ...............0 ...............0 ...............0 ............. 6,731 . 11/01/2053 . 1.A ........

..3132L7-FD-6 FEDERAL HOME LOAN MORTGAGE COR POOL# V81 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 16,877 ............16,877 ............16,677 ............16,697 ...............0 ............ 180 ...............0 ............ 180 ...............0 ............16,877 ...............0 ...............0 ...............0 ................340 . 11/01/2045 . 1.A ........

..3132L8-JZ-1 FEDERAL HOME LOAN MORTGAGE COR POOL# V82 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 94,271 ............94,271 ............ 97,394 ............97,023 ...............0 .........(2,752) ...............0 .........(2,752) ...............0 ............94,271 ...............0 ...............0 ...............0 ............. 2,197 . 02/01/2047 . 1.A ........

..3132L9-UE-3 FEDERAL HOME LOAN MORTGAGE COR POOL# V84 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 10,464 ............10,464 ............10,659 ............10,639 ...............0 ........... (174) ...............0 ........... (174) ...............0 ............10,464 ...............0 ...............0 ...............0 ................266 . 05/01/2048 . 1.A ........

..3132L9-UE-3 FEDERAL HOME LOAN MORTGAGE COR POOL# V84 .... ....... . 09/30/2024 . B47R_PB .................... .................... ......... 245,299 ...........241,292 ...........245,779 ...........245,313 ...............0 ............ (13) ...............0 ............ (13) ...............0 ...........245,299 ...............0 ...............0 ...............0 ............. 8,016 . 05/01/2048 . 1.A ........

..3132QP-MF-8 FEDERAL HOME LOAN MORTGAGE COR POOL# Q33 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 10,156 ............10,156 ............10,636 ............10,563 ...............0 ........... (407) ...............0 ........... (407) ...............0 ............10,156 ...............0 ...............0 ...............0 ................236 . 05/01/2045 . 1.A ........

..3132QT-HS-8 FEDERAL HOME LOAN MORTGAGE COR POOL# Q36 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ............4,923 ............. 4,923 ............. 5,132 ............. 5,099 ...............0 ........... (176) ...............0 ........... (176) ...............0 ............. 4,923 ...............0 ...............0 ...............0 ................106 . 10/01/2045 . 1.A ........

..3132QW-TZ-2 FEDERAL HOME LOAN MORTGAGE COR POOL# Q39 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 19,636 ............19,636 ............20,557 ............ 20,434 ...............0 ........... (798) ...............0 ........... (798) ...............0 ............19,636 ...............0 ...............0 ...............0 ................460 . 03/01/2046 . 1.A ........

..3132WE-FZ-0 FEDERAL HOME LOAN MORTGAGE COR POOL# Q41 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 19,191 ............19,191 ............ 19,359 ............ 19,332 ...............0 ........... (141) ...............0 ........... (141) ...............0 ............19,191 ...............0 ...............0 ...............0 ................417 . 06/01/2046 . 1.A ........
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..3132WM-7G-3 FEDERAL HOME LOAN MORTGAGE COR POOL# Q48 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 16,980 ............16,980 ............17,575 ............17,518 ...............0 ........... (538) ...............0 ........... (538) ...............0 ............16,980 ...............0 ...............0 ...............0 ................454 . 05/01/2047 . 1.A ........

..3132XC-SA-4 FEDERAL HOME LOAN MORTGAGE COR POOL# G67 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 65,940 ............65,940 ............67,470 ............67,335 ...............0 ........ (1,396) ...............0 ........ (1,396) ...............0 ............65,940 ...............0 ...............0 ...............0 ............. 1,764 . 06/01/2048 . 1.A ........

..3132XS-DW-7 FEDERAL HOME LOAN MORTGAGE COR POOL# Q50 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 70,318 ............70,318 ............72,829 ............72,562 ...............0 .........(2,243) ...............0 .........(2,243) ...............0 ............70,318 ...............0 ...............0 ...............0 ............. 1,567 . 08/01/2047 . 1.A ........

..3132XS-M7-2 FEDERAL HOME LOAN MORTGAGE COR POOL# Q50 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ............2,499 ............. 2,499 ............. 2,588 ............. 2,578 ...............0 ............ (79) ...............0 ............ (79) ...............0 ............. 2,499 ...............0 ...............0 ...............0 ................. 58 . 09/01/2047 . 1.A ........

..3132XT-ZJ-0 FEDERAL HOME LOAN MORTGAGE COR POOL# Q51 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 11,563 ............11,563 ............11,916 ............11,875 ...............0 ........... (311) ...............0 ........... (311) ...............0 ............11,563 ...............0 ...............0 ...............0 ................284 . 10/01/2047 . 1.A ........

..3132XX-4R-7 FEDERAL HOME LOAN MORTGAGE COR POOL# Q55 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ............4,774 ............. 4,774 ............. 4,878 ............. 4,869 ...............0 ............ (94) ...............0 ............ (94) ...............0 ............. 4,774 ...............0 ...............0 ...............0 ................127 . 04/01/2048 . 1.A ........

..3132XY-RR-0 FEDERAL HOME LOAN MORTGAGE COR POOL# Q55 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ............8,843 ............. 8,843 ............. 9,182 ............. 9,152 ...............0 ........... (308) ...............0 ........... (308) ...............0 ............. 8,843 ...............0 ...............0 ...............0 ................265 . 05/01/2048 . 1.A ........

..31335A-3F-3 FEDERAL HOME LOAN MORTGAGE COR POOL# G60 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 250,172 ...........250,172 ...........259,407 ...........258,070 ...............0 ........ (7,898) ...............0 ........ (7,898) ...............0 ...........250,172 ...............0 ...............0 ...............0 ............. 5,956 . 03/01/2046 . 1.A ........

..31335A-YT-9 FEDERAL HOME LOAN MORTGAGE COR POOL# G60 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ............8,802 ............. 8,802 ............. 8,864 ............. 8,856 ...............0 ............ (53) ...............0 ............ (53) ...............0 ............. 8,802 ...............0 ...............0 ...............0 ................174 . 10/01/2046 . 1.A ........

..31335B-BR-6 FEDERAL HOME LOAN MORTGAGE COR POOL# G60 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 722,722 ...........722,722 ...........725,997 ...........725,420 ...............0 .........(2,699) ...............0 .........(2,699) ...............0 ...........722,722 ...............0 ...............0 ...............0 ............14,908 . 01/01/2047 . 1.A ........

..31335B-CW-4 FEDERAL HOME LOAN MORTGAGE COR POOL# G60 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 13,575 ............13,575 ............13,681 ............13,668 ...............0 ............ (93) ...............0 ............ (93) ...............0 ............13,575 ...............0 ...............0 ...............0 ................269 . 05/01/2047 . 1.A ........

..31335B-J4-9 FEDERAL HOME LOAN MORTGAGE COR POOL# G61 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 313,674 ...........313,674 ...........331,134 ...........329,375 ...............0 ....... (15,701) ...............0 ....... (15,701) ...............0 ...........313,674 ...............0 ...............0 ...............0 ............. 8,337 . 11/01/2047 . 1.A ........

..31335B-YA-8 FEDERAL HOME LOAN MORTGAGE COR POOL# G61 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 101,798 .......... 101,798 ...........104,045 ...........103,838 ...............0 ........ (2,040) ...............0 ........ (2,040) ...............0 .......... 101,798 ...............0 ...............0 ...............0 ............. 2,620 . 09/01/2048 . 1.A ........

..31335B-ZJ-8 FEDERAL HOME LOAN MORTGAGE COR POOL# G61 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 73,903 ............73,903 ............75,500 ............75,347 ...............0 .........(1,443) ...............0 .........(1,443) ...............0 ............73,903 ...............0 ...............0 ...............0 ............. 2,049 . 10/01/2048 . 1.A ........

..31335G-LZ-6 FEDERAL HOME LOAN MORTGAGE COR POOL# C80 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ................49 ................. 49 ................. 49 ................. 49 ...............0 ...............0 ...............0 ...............0 ...............0 ................. 49 ...............0 ...............0 ...............0 .................. 1 . 09/01/2025 . 1.A ........

..31335G-M5-1 FEDERAL HOME LOAN MORTGAGE COR POOL# C80 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ................92 ................. 92 ................. 94 ................. 93 ...............0 ...............0 ...............0 ...............0 ...............0 ................. 92 ...............0 ...............0 ...............0 .................. 5 . 02/01/2026 . 1.A ........

..31339D-4Q-8 FREDDIE MAC FHLMC_02-2411 SENIOR AGENCY_ .... ....... . 09/01/2024 . PAYDOWN .................... .................... ............9,706 ............. 9,706 ............. 9,965 ............. 9,770 ...............0 ............ (64) ...............0 ............ (64) ...............0 ............. 9,706 ...............0 ...............0 ...............0 ................421 . 02/15/2032 . 1.A ........

..31339D-GP-7 FREDDIE MAC FHLMC_2422 SENIOR AGENCY_CMO .... ....... . 09/01/2024 . PAYDOWN .................... .................... ............2,072 ............. 2,072 ............. 2,029 ............. 2,055 ...............0 ..............17 ...............0 ..............17 ...............0 ............. 2,072 ...............0 ...............0 ...............0 ................. 90 . 02/15/2032 . 1.A ........

..31339D-MW-5 FREDDIE MAC FHLMC_2420 SENIOR AGENCY_CMO .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 12,510 ............12,510 ............12,569 ............12,512 ...............0 ..............(2) ...............0 ..............(2) ...............0 ............12,510 ...............0 ...............0 ...............0 ................520 . 02/15/2032 . 1.A ........

..3133A7-NR-6 FEDERALHOMELOANMORTGAGECOR POOL# QB1300 ..... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 509,685 ...........509,685 ...........537,319 ...........535,318 ...............0 ....... (25,633) ...............0 ....... (25,633) ...............0 ...........509,685 ...............0 ...............0 ...............0 ............. 8,877 . 07/01/2050 . 1.A ........

..3133AC-HK-7 FEDERALHOMELOANMORTGAGECOR POOL# QB5634 ...... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 51,447 ............51,447 ............ 53,320 ............ 53,193 ...............0 ........ (1,747) ...............0 ........ (1,747) ...............0 ............51,447 ...............0 ...............0 ...............0 ................666 . 11/01/2050 . 1.A ........

..3133AL-HG-6 FEDERALHOMELOANMORTGAGECOR POOL# QC2031 ...... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 288,603 ...........288,603 ...........298,930 ...........298,364 ...............0 ........ (9,761) ...............0 ........ (9,761) ...............0 ...........288,603 ...............0 ...............0 ...............0 ............. 4,759 . 05/01/2051 . 1.A ........

..3133AQ-PX-9 FEDERALHOMELOANMORTGAGECOR POOL# QC5838 ...... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 547,370 ...........547,370 ...........576,705 ...........574,997 ...............0 ....... (27,628) ...............0 ....... (27,628) ...............0 ...........547,370 ...............0 ...............0 ...............0 ............. 8,727 . 08/01/2051 . 1.A ........

..3133AQ-SB-4 FEDERALHOMELOANMORTGAGECOR POOL# QC5914 ...... ....... . 09/01/2024 . PAYDOWN .................... .................... ...... 1,726,377 ........1,726,377 ........1,809,728 ........ 1,805,992 ...............0 ....... (79,616) ...............0 ....... (79,616) ...............0 ........1,726,377 ...............0 ...............0 ...............0 ............ 27,999 . 08/01/2051 . 1.A ........

..3133B0-RW-5 FEDERALHOMELOANMORTGAGECOR POOL# QD3201 ...... ....... . 09/01/2024 . PAYDOWN .................... .................... ...........54,244 ............ 54,244 ............56,800 ............56,712 ...............0 ........ (2,468) ...............0 ........ (2,468) ...............0 ............ 54,244 ...............0 ...............0 ...............0 ............. 1,037 . 12/01/2051 . 1.A ........

..3133B3-7J-0 FEDERALHOMELOANMORTGAGECOR POOL# QD6297 ...... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 696,255 ...........696,255 ...........728,892 ...........727,784 ...............0 ....... (31,529) ...............0 ....... (31,529) ...............0 ...........696,255 ...............0 ...............0 ...............0 ............17,909 . 02/01/2052 . 1.A ........

..3133KH-WS-1 FEDERALHOMELOANMORTGAGECOR POOL# RA2457 ...... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 162,291 ...........162,291 ...........163,882 ...........163,820 ...............0 .........(1,529) ...............0 .........(1,529) ...............0 ...........162,291 ...............0 ...............0 ...............0 ............. 3,251 . 04/01/2050 . 1.A ........

..3133KJ-GE-6 FEDERALHOMELOANMORTGAGECOR POOL# RA2897 ...... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 251,324 ...........251,324 ...........260,002 ...........259,336 ...............0 ........ (8,012) ...............0 ........ (8,012) ...............0 ...........251,324 ...............0 ...............0 ...............0 ............. 4,134 . 06/01/2050 . 1.A ........

..3133KK-6R-5 FEDERALHOMELOANMORTGAGECOR POOL# RA4480 ...... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 115,207 ...........115,207 ...........119,357 ...........119,120 ...............0 .........(3,912) ...............0 .........(3,912) ...............0 ...........115,207 ...............0 ...............0 ...............0 ............. 1,548 . 02/01/2051 . 1.A ........

..3133KK-FL-8 FEDERALHOMELOANMORTGAGECOR POOL# RA3771 ..... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 156,105 ...........156,105 .......... 167,007 ...........166,142 ...............0 ....... (10,037) ...............0 ....... (10,037) ...............0 ...........156,105 ...............0 ...............0 ...............0 ............. 2,677 . 10/01/2050 . 1.A ........

..3133KM-SE-6 FEDERALHOMELOANMORTGAGECOR POOL# RA5917 ...... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 42,227 ............ 42,227 ............44,678 ............ 44,589 ...............0 .........(2,362) ...............0 .........(2,362) ...............0 ............ 42,227 ...............0 ...............0 ...............0 ................882 . 09/01/2051 . 1.A ........

..3133KM-VJ-1 FEDERALHOMELOANMORTGAGECOR POOL# RA6017 ..... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 393,279 ...........393,279 ...........417,721 ...........416,400 ...............0 ....... (23,120) ...............0 ....... (23,120) ...............0 ...........393,279 ...............0 ...............0 ...............0 ............. 6,807 . 10/01/2051 . 1.A ........

..3133KP-E6-1 FEDERALHOMELOANMORTGAGECOR POOL#RA7357 ....... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 213,307 ...........213,307 ...........205,308 .................. 0 ...............0 ..........7,999 ...............0 ..........7,999 ...............0 ...........213,307 ...............0 ...............0 ...............0 ............. 5,769 . 07/01/2052 . 1.A ........

..3133KP-ME-5 FEDERALHOMELOANMORTGAGECOR POOL# RA7557 ...... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 255,303 ...........255,303 ...........255,203 ...........255,203 ...............0 ............ 100 ...............0 ............ 100 ...............0 ...........255,303 ...............0 ...............0 ...............0 ............. 7,555 . 06/01/2052 . 1.A ........

..3133KQ-K2-1 FEDERALHOMELOANMORTGAGECOR POOL# RA8413 ...... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 130,213 ...........130,213 ...........132,655 ...........132,607 ...............0 .........(2,394) ...............0 .........(2,394) ...............0 ...........130,213 ...............0 ...............0 ...............0 ............. 4,611 . 01/01/2053 . 1.A ........

..3133KQ-XG-6 FEDERALHOMELOANMORTGAGECOR POOL# RA8779 ..... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 17,384 ............17,384 ............16,694 ............16,703 ...............0 ............ 681 ...............0 ............ 681 ...............0 ............17,384 ...............0 ...............0 ...............0 ................506 . 03/01/2053 . 1.A ........

..3133KQ-XH-4 FEDERALHOMELOANMORTGAGECOR POOL# RA8780 ..... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 90,626 ............90,626 ............87,171 ............87,213 ...............0 ..........3,413 ...............0 ..........3,413 ...............0 ............90,626 ...............0 ...............0 ...............0 ............. 2,567 . 03/01/2053 . 1.A ........

..3133KQ-XX-9 FEDERALHOMELOANMORTGAGECOR POOL# RA8794 ...... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 140,701 .......... 140,701 ...........141,976 ...........141,964 ...............0 ........ (1,263) ...............0 ........ (1,263) ...............0 .......... 140,701 ...............0 ...............0 ...............0 ............. 5,124 . 04/01/2053 . 1.A ........

..3133LP-TF-4 FEDERALHOMELOANMORTGAGECOR POOL# RD5050 ...... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 152,199 ...........152,199 ...........159,369 ...........157,581 ...............0 .........(5,382) ...............0 .........(5,382) ...............0 ...........152,199 ...............0 ...............0 ...............0 ............. 2,067 . 02/01/2031 . 1.A ........

..3133LP-TX-5 FEDERALHOMELOANMORTGAGECOR POOL# RD5066 ...... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 451,292 ...........451,292 ...........462,557 ...........460,476 ...............0 ........ (9,184) ...............0 ........ (9,184) ...............0 ...........451,292 ...............0 ...............0 ...............0 ............. 5,946 . 08/01/2031 . 1.A ........

..3133Q3-G8-8 FREDDIEMAC STRIP FHSTR_406 AGENCY CMO _4 .... ....... . 09/25/2024 . PAYDOWN .................... .................... ......... 232,319 ...........232,319 ...........232,754 .................. 0 ...............0 ........... (436) ...............0 ........... (436) ...............0 ...........232,319 ...............0 ...............0 ...............0 ............. 7,616 . 10/25/2053 . 1.A ........

..3133Q3-GP-0 FREDDIEMAC STRIP FHSTR_406 SENIOR AGENCY .... ....... . 09/25/2024 . PAYDOWN .................... .................... ......... 309,758 ...........309,758 ...........310,291 ...........310,291 ...............0 ........... (532) ...............0 ........... (532) ...............0 ...........309,758 ...............0 ...............0 ...............0 ............13,818 . 10/25/2053 . 1.A ........

..3133Q3-H7-9 FREDDIEMAC STRIP FHSTR_406 SENIOR AGENCY .... ....... . 09/25/2024 . PAYDOWN .................... .................... ......... 774,396 ...........774,396 ...........772,024 ...........770,940 ...............0 ..........3,455 ...............0 ..........3,455 ...............0 ...........774,396 ...............0 ...............0 ...............0 ............33,763 . 10/25/2053 . 1.A ........

..3133Q3-JB-8 FREDDIEMAC STRIP FHSTR_406 SENIOR AGENCY .... ....... . 09/25/2024 . PAYDOWN .................... .................... ......... 387,198 ...........387,198 ...........386,472 ...........385,925 ...............0 ..........1,273 ...............0 ..........1,273 ...............0 ...........387,198 ...............0 ...............0 ...............0 ............17,402 . 10/25/2053 . 1.A ........

..3133Q3-L6-6 FHS_406 AGENCY CMO 413-F44   6.230% 05/2 .... ....... . 09/25/2024 . PAYDOWN .................... .................... .......1,384,363 ........ 1,384,363 ........ 1,384,363 .................. 0 ...............0 ...............0 ...............0 ...............0 ...............0 ........ 1,384,363 ...............0 ...............0 ...............0 ............16,120 . 05/25/2054 . 1.A ........

..3133Q3-LG-4 FHS_406 AGENCY CMO 413-F24   6.380% 05/2 .... ....... . 09/25/2024 . PAYDOWN .................... .................... ......... 692,182 ...........692,182 ...........692,398 .................. 0 ...............0 ........... (216) ...............0 ........... (216) ...............0 ...........692,182 ...............0 ...............0 ...............0 ............. 8,252 . 05/25/2054 . 1.A ........
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..3133TE-FV-1 FREDDIE MAC FHLMC_2065 SENIOR AGENCY_CMO .... ....... . 09/01/2024 . PAYDOWN .................... .................... ............1,688 ............. 1,688 ............. 1,525 ............. 1,654 ...............0 ..............34 ...............0 ..............34 ...............0 ............. 1,688 ...............0 ...............0 ...............0 ................. 71 . 06/15/2028 . 1.A ........

..3133TJ-DP-5 FREDDIE MAC FHLMC_2126 SENIOR AGENCY_CMO .... ....... . 09/01/2024 . PAYDOWN .................... .................... ............3,255 ............. 3,255 ............. 3,253 ............. 3,253 ...............0 ............... 2 ...............0 ............... 2 ...............0 ............. 3,255 ...............0 ...............0 ...............0 ................132 . 02/15/2029 . 1.A ........

..3133TJ-WM-1 FREDDIE MAC FHLMC_2135 SENIOR AGENCY_CMO .... ....... . 09/01/2024 . PAYDOWN .................... .................... ............3,117 ............. 3,117 ............. 3,107 ............. 3,109 ...............0 ...............8 ...............0 ...............8 ...............0 ............. 3,117 ...............0 ...............0 ...............0 ................123 . 03/15/2029 . 1.A ........

..3133TM-7G-5 FREDDIE MAC FHLMC_21-82 SENIOR AGENCY_CM .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 26,045 ............26,045 ............26,734 ............26,124 ...............0 ............ (79) ...............0 ............ (79) ...............0 ............26,045 ...............0 ...............0 ...............0 ............. 1,304 . 09/15/2029 . 1.A ........

..3133TN-JY-1 FREDDIE MAC FHLMC_2223 SENIOR AGENCY_CMO .... ....... . 09/01/2024 . PAYDOWN .................... .................... ............3,354 ............. 3,354 ............. 3,276 ............. 3,328 ...............0 ..............26 ...............0 ..............26 ...............0 ............. 3,354 ...............0 ...............0 ...............0 ................179 . 03/15/2030 . 1.A ........

..3133TN-U7-7 FREDDIE MAC FHLMC_2228 SENIOR AGENCY_CMO .... ....... . 09/01/2024 . PAYDOWN .................... .................... ............2,330 ............. 2,330 ............. 2,422 ............. 2,350 ...............0 ............ (20) ...............0 ............ (20) ...............0 ............. 2,330 ...............0 ...............0 ...............0 ................119 . 04/15/2030 . 1.A ........

..3133TP-EM-7 FREDDIE MAC FHLMC_2242 SENIOR AGENCY_CMO .... ....... . 09/01/2024 . PAYDOWN .................... .................... ............1,382 ............. 1,382 ............. 1,434 ............. 1,395 ...............0 ............ (13) ...............0 ............ (13) ...............0 ............. 1,382 ...............0 ...............0 ...............0 ................. 69 . 07/15/2030 . 1.A ........

..3133TP-SX-8 FREDDIE MAC FHLMC_2256 SENIOR AGENCY_CMO .... ....... . 09/01/2024 . PAYDOWN .................... .................... .............. 831 ................831 ................863 ................841 ...............0 ............ (10) ...............0 ............ (10) ...............0 ................831 ...............0 ...............0 ...............0 ................. 41 . 09/15/2030 . 1.A ........

..3133TQ-VX-2 FREDDIE MAC FHLMC_2278 SENIOR AGENCY_CMO .... ....... . 09/01/2024 . PAYDOWN .................... .................... ............4,056 ............. 4,056 ............. 4,017 ............. 4,038 ...............0 ..............19 ...............0 ..............19 ...............0 ............. 4,056 ...............0 ...............0 ...............0 ................192 . 01/15/2031 . 1.A ........

..3133TR-4H-5 FREDDIE MAC FHLMC_2274 SENIOR AGENCY_CMO .... ....... . 09/01/2024 . PAYDOWN .................... .................... ...........23,555 ............ 23,555 ............22,516 ............23,277 ...............0 ............ 278 ...............0 ............ 278 ...............0 ............ 23,555 ...............0 ...............0 ...............0 ............. 1,018 . 01/15/2031 . 1.A ........

..3133TU-VD-7 FREDDIE MAC FHLMC_2357 SENIOR AGENCY_CMO .... ....... . 09/01/2024 . PAYDOWN .................... .................... ............3,321 ............. 3,321 ............. 3,237 ............. 3,291 ...............0 ..............30 ...............0 ..............30 ...............0 ............. 3,321 ...............0 ...............0 ...............0 ................144 . 09/15/2031 . 1.A ........

..3133TU-YS-1 FREDDIE MAC FHLMC_2353 SENIOR AGENCY_CMO .... ....... . 09/01/2024 . PAYDOWN .................... .................... ............7,072 ............. 7,072 ............. 6,440 ............. 6,912 ...............0 ............ 160 ...............0 ............ 160 ...............0 ............. 7,072 ...............0 ...............0 ...............0 ................285 . 09/15/2031 . 1.A ........

..3133TV-6U-5 FEDERALHOMELOANMORTGAGECOR SENIOR AGENCY .... ....... . 09/01/2024 . PAYDOWN .................... .................... ............3,859 ............. 3,859 ............. 3,710 ............. 3,811 ...............0 ..............48 ...............0 ..............48 ...............0 ............. 3,859 ...............0 ...............0 ...............0 ................169 . 09/15/2031 . 1.A ........

..3133TV-R5-7 FREDDIE MAC FHLMC_2436 SENIOR AGENCY_CMO .... ....... . 09/01/2024 . PAYDOWN .................... .................... .............. 591 ................591 ................591 ................591 ...............0 ...............0 ...............0 ...............0 ...............0 ................591 ...............0 ...............0 ...............0 ................. 24 . 04/15/2032 . 1.A ........

..31359S-E7-1 FANNIE MAE FNMA_01-12 SENIOR AGENCY_CMO ..... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 13,060 ............13,060 ............12,795 ............ 12,945 ...............0 ............ 115 ...............0 ............ 115 ...............0 ............13,060 ...............0 ...............0 ...............0 ................610 . 05/25/2031 . 1.A ........

..31359S-Z8-6 FANNIE MAE FNMA_01-26 SENIOR AGENCY_CMO ..... ....... . 09/01/2024 . PAYDOWN .................... .................... ............7,455 ............. 7,455 ............. 6,866 ............. 7,273 ...............0 ............ 182 ...............0 ............ 182 ...............0 ............. 7,455 ...............0 ...............0 ...............0 ................301 . 06/25/2031 . 1.A ........

..31368H-KV-4 FEDERAL NATIONAL MORTGAGE ASSO POOL# 190 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .............. 322 ................322 ................336 ................328 ...............0 ..............(6) ...............0 ..............(6) ...............0 ................322 ...............0 ...............0 ...............0 ................. 16 . 09/01/2030 . 1.A ........

..31368H-M2-6 FEDERAL NATIONAL MORTGAGE ASSO POOL# 190 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ............3,671 ............. 3,671 ............. 3,512 ............. 3,557 ...............0 ............ 115 ...............0 ............ 115 ...............0 ............. 3,671 ...............0 ...............0 ...............0 ................123 . 11/01/2036 . 1.A ........

..3136AM-B8-1 FNMA_15-12B SENIOR AGENCY_CMO _15-12B ........ ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 131,858 ...........131,858 ...........128,223 ...........130,233 ...............0 ..........1,625 ...............0 ..........1,625 ...............0 ...........131,858 ...............0 ...............0 ...............0 ............. 2,564 . 03/25/2035 . 1.A ........

..3136AM-T8-2 FANNIE MAE FNMA_15-15 SENIOR AGENCY_CMO ..... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 153,975 ...........153,975 ...........159,717 ...........156,751 ...............0 ........ (2,776) ...............0 ........ (2,776) ...............0 ...........153,975 ...............0 ...............0 ...............0 ............. 3,525 . 04/25/2045 . 1.A ........

..3136AN-HN-0 FANNIE MAE FNMA_15-21 SENIOR AGENCY_CMO ..... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 159,128 ...........159,128 ...........159,079 ...........159,079 ...............0 ..............50 ...............0 ..............50 ...............0 ...........159,128 ...............0 ...............0 ...............0 ............. 3,168 . 11/25/2035 . 1.A ........

..3136AY-EW-9 FANNIE MAE FNMA_17-83 SENIOR AGENCY_CMO ..... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 15,924 ............ 15,924 ............14,915 ............15,137 ...............0 ............ 787 ...............0 ............ 787 ...............0 ............ 15,924 ...............0 ...............0 ...............0 ................162 . 10/25/2047 . 1.A ........

..3136B1-LF-9 FANNIE MAE ACES FNMA_18-M3 LCF SENIOR_CM .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 514,924 ...........514,924 ...........491,250 ...........499,221 ...............0 ........ 15,703 ...............0 ........ 15,703 ...............0 ...........514,924 ...............0 ...............0 ...............0 ............11,944 . 02/25/2030 . 1.A ........

..3136B3-CZ-1 FANNIE MAE FNMA_18-75 SENIOR AGENCY_CMO ..... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 361,564 ...........361,564 ...........349,077 ...........351,010 ...............0 .........10,554 ...............0 .........10,554 ...............0 ...........361,564 ...............0 ...............0 ...............0 ............. 9,744 . 10/25/2048 . 1.A ........

..3136B3-DE-7 FANNIEMAE-ACES FNA_18-M13 LCF SENIOR_CMB .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 82,639 ............82,639 ............81,401 ............81,789 ...............0 ............ 850 ...............0 ............ 850 ...............0 ............82,639 ...............0 ...............0 ...............0 ............. 2,096 . 09/25/2030 . 1.A ........

..3136B4-TS-7 FNMA_19-M8A SENIOR_CMBS _19-M8A   3.863% .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 42,975 ............ 42,975 ............48,152 ............46,417 ...............0 .........(3,442) ...............0 .........(3,442) ...............0 ............ 42,975 ...............0 ...............0 ...............0 ............. 1,086 . 04/25/2034 . 1.A ........

..3136BQ-GV-5 FNMA_23-46A AGENCY CMO 40E-FA   6.180% 0 .... ....... . 09/25/2024 . PAYDOWN .................... .................... ......... 879,268 ...........879,268 .......... 877,620 .................. 0 ...............0 ..........1,649 ...............0 ..........1,649 ...............0 ...........879,268 ...............0 ...............0 ...............0 ............13,388 . 09/25/2053 . 1.A ........

..3136BR-NL-7 FNMA_24-13A AGENCY CMO 13A-FA   6.280% 1 .... ....... . 09/25/2024 . PAYDOWN .................... .................... ......... 394,119 ...........394,119 ...........393,626 .................. 0 ...............0 ............ 493 ...............0 ............ 493 ...............0 ...........394,119 ...............0 ...............0 ...............0 ............. 6,562 . 10/25/2053 . 1.A ........

..3136BS-FL-4 FANNIEMAEFNMA_24-39 AGENCY CMO 39D-DF ........ ....... . 09/25/2024 . PAYDOWN .................... .................... ......... 269,804 ...........269,804 ...........269,889 .................. 0 ...............0 ............ (84) ...............0 ............ (84) ...............0 ...........269,804 ...............0 ...............0 ...............0 ............. 4,298 . 06/25/2054 . 1.A ........

..31371G-5D-8 FEDERAL NATIONAL MORTGAGE ASSO POOL# 252 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .............. 305 ................305 ................301 ................303 ...............0 ............... 2 ...............0 ............... 2 ...............0 ................305 ...............0 ...............0 ...............0 ................. 12 . 08/01/2028 . 1.A ........

..31371H-BK-3 FEDERAL NATIONAL MORTGAGE ASSO POOL# 252 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .............. 619 ................619 ................609 ................613 ...............0 ...............6 ...............0 ...............6 ...............0 ................619 ...............0 ...............0 ...............0 ................. 25 . 10/01/2028 . 1.A ........

..31371H-K2-3 FEDERAL NATIONAL MORTGAGE ASSO POOL# 252 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .............. 333 ................333 ................336 ................334 ...............0 ...............0 ...............0 ...............0 ...............0 ................333 ...............0 ...............0 ...............0 ................. 14 . 02/01/2029 . 1.A ........

..31371H-YB-8 FEDERAL NATIONAL MORTGAGE ASSO POOL# 252 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .................3 .................. 3 .................. 3 .................. 3 ...............0 ...............0 ...............0 ...............0 ...............0 .................. 3 ...............0 ...............0 ...............0 .................. 0 . 10/01/2029 . 1.A ........

..31371J-BE-3 FEDERAL NATIONAL MORTGAGE ASSO POOL# 253 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .................4 .................. 4 .................. 4 .................. 4 ...............0 ...............0 ...............0 ...............0 ...............0 .................. 4 ...............0 ...............0 ...............0 .................. 0 . 02/01/2030 . 1.A ........

..31371J-FY-5 FEDERAL NATIONAL MORTGAGE ASSO POOL# 253 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ............... 11 ................. 11 ................. 12 ................. 11 ...............0 ...............0 ...............0 ...............0 ...............0 ................. 11 ...............0 ...............0 ...............0 .................. 0 . 04/01/2030 . 1.A ........

..31371J-NN-0 FEDERAL NATIONAL MORTGAGE ASSO POOL# 253 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ................83 ................. 83 ................. 87 ................. 85 ...............0 ..............(2) ...............0 ..............(2) ...............0 ................. 83 ...............0 ...............0 ...............0 .................. 4 . 08/01/2030 . 1.A ........

..31371J-PV-0 FEDERAL NATIONAL MORTGAGE ASSO POOL# 253 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ............... 10 ................. 10 ................. 11 ................. 10 ...............0 ...............0 ...............0 ...............0 ...............0 ................. 10 ...............0 ...............0 ...............0 .................. 0 . 09/01/2030 . 1.A ........

..31371J-SC-9 FEDERAL NATIONAL MORTGAGE ASSO POOL# 253 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .................1 .................. 1 .................. 1 .................. 1 ...............0 ...............0 ...............0 ...............0 ...............0 .................. 1 ...............0 ...............0 ...............0 .................. 0 . 11/01/2030 . 1.A ........

..31371J-UH-5 FEDERAL NATIONAL MORTGAGE ASSO POOL# 253 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .................8 .................. 8 .................. 8 .................. 8 ...............0 ...............0 ...............0 ...............0 ...............0 .................. 8 ...............0 ...............0 ...............0 .................. 0 . 01/01/2031 . 1.A ........

..31371K-FP-1 FEDERAL NATIONAL MORTGAGE ASSO POOL# 254 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .................4 .................. 4 .................. 4 .................. 4 ...............0 ...............0 ...............0 ...............0 ...............0 .................. 4 ...............0 ...............0 ...............0 .................. 0 . 10/01/2031 . 1.A ........

..31371K-GP-0 FEDERAL NATIONAL MORTGAGE ASSO POOL# 254 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ............1,815 ............. 1,815 ............. 1,850 ............. 1,830 ...............0 ............ (15) ...............0 ............ (15) ...............0 ............. 1,815 ...............0 ...............0 ...............0 ................. 75 . 11/01/2031 . 1.A ........

..31371K-LU-3 FEDERAL NATIONAL MORTGAGE ASSO POOL# 254 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ................42 ................. 42 ................. 42 ................. 42 ...............0 ...............0 ...............0 ...............0 ...............0 ................. 42 ...............0 ...............0 ...............0 .................. 2 . 03/01/2032 . 1.A ........

..31371K-LU-3 FEDERAL NATIONAL MORTGAGE ASSO POOL# 254 .... ....... . 09/30/2024 . B47R_PB .................... .................... .............. 912 ................912 ................914 ................912 ...............0 ...............0 ...............0 ...............0 ...............0 ................912 ...............0 ...............0 ...............0 ................. 49 . 03/01/2032 . 1.A ........

..31371K-RC-7 FEDERAL NATIONAL MORTGAGE ASSO POOL# 254 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .................7 .................. 7 .................. 7 .................. 7 ...............0 ...............0 ...............0 ...............0 ...............0 .................. 7 ...............0 ...............0 ...............0 .................. 0 . 06/01/2032 . 1.A ........

..31371K-SD-4 FEDERAL NATIONAL MORTGAGE ASSO POOL# 254 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ................26 ................. 26 ................. 27 ................. 27 ...............0 ..............(1) ...............0 ..............(1) ...............0 ................. 26 ...............0 ...............0 ...............0 .................. 1 . 07/01/2032 . 1.A ........

..31371K-W8-0 FEDERAL NATIONAL MORTGAGE ASSO POOL# 254 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ............... 17 ................. 17 ................. 18 ................. 17 ...............0 ...............0 ...............0 ...............0 ...............0 ................. 17 ...............0 ...............0 ...............0 .................. 1 . 11/01/2032 . 1.A ........
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..31371L-HK-8 FEDERAL NATIONAL MORTGAGE ASSO POOL# 255 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ................91 ................. 91 ................. 86 ................. 88 ...............0 ............... 3 ...............0 ............... 3 ...............0 ................. 91 ...............0 ...............0 ...............0 .................. 3 . 12/01/2033 . 1.A ........

..31371M-4P-9 FEDERAL NATIONAL MORTGAGE ASSO POOL# 256 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .............. 349 ................349 ................344 ................345 ...............0 ............... 4 ...............0 ............... 4 ...............0 ................349 ...............0 ...............0 ...............0 ................. 13 . 12/01/2036 . 1.A ........

..31371N-AN-5 FEDERAL NATIONAL MORTGAGE ASSO POOL# 256 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .............. 305 ................305 ................301 ................302 ...............0 ............... 3 ...............0 ............... 3 ...............0 ................305 ...............0 ...............0 ...............0 ................. 11 . 02/01/2037 . 1.A ........

..31371N-CJ-2 FEDERAL NATIONAL MORTGAGE ASSO POOL# 256 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .............. 603 ................603 ................598 ................599 ...............0 ............... 4 ...............0 ............... 4 ...............0 ................603 ...............0 ...............0 ...............0 ................. 21 . 04/01/2037 . 1.A ........

..31371N-CY-9 FEDERAL NATIONAL MORTGAGE ASSO POOL# 256 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 25,106 ............25,106 ............24,715 ............24,805 ...............0 ............ 301 ...............0 ............ 301 ...............0 ............25,106 ...............0 ...............0 ...............0 ................821 . 04/01/2037 . 1.A ........

..31371N-P5-8 FEDERAL NATIONAL MORTGAGE ASSO POOL# 257 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ............1,514 ............. 1,514 ............. 1,521 ............. 1,517 ...............0 ..............(3) ...............0 ..............(3) ...............0 ............. 1,514 ...............0 ...............0 ...............0 ................. 61 . 01/01/2038 . 1.A ........

..31371N-SX-4 FEDERAL NATIONAL MORTGAGE ASSO POOL# 257 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ............2,817 ............. 2,817 ............. 2,830 ............. 2,823 ...............0 ..............(6) ...............0 ..............(6) ...............0 ............. 2,817 ...............0 ...............0 ...............0 ................113 . 03/01/2038 . 1.A ........

..31373D-G6-6 FEDERAL NATIONAL MORTGAGE ASSO POOL# 290 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .............. 414 ................414 ................420 ................414 ...............0 ...............0 ...............0 ...............0 ...............0 ................414 ...............0 ...............0 ...............0 ................. 22 . 10/01/2024 . 1.A ........

..31374L-JP-2 FEDERAL NATIONAL MORTGAGE ASSO POOL# 317 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .............. 175 ................175 ................173 ................174 ...............0 ...............1 ...............0 ...............1 ...............0 ................175 ...............0 ...............0 ...............0 .................. 8 . 08/01/2025 . 1.A ........

..31374P-Q9-1 FEDERAL NATIONAL MORTGAGE ASSO POOL# 320 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ................29 ................. 29 ................. 29 ................. 29 ...............0 ...............0 ...............0 ...............0 ...............0 ................. 29 ...............0 ...............0 ...............0 .................. 1 . 08/01/2025 . 1.A ........

..31378D-RA-0 FEDERAL NATIONAL MORTGAGE ASSO POOL# 395 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ................12 ................. 12 ................. 12 ................. 12 ...............0 ...............0 ...............0 ...............0 ...............0 ................. 12 ...............0 ...............0 ...............0 .................. 0 . 08/01/2027 . 1.A ........

..31378K-YM-0 FEDERAL NATIONAL MORTGAGE ASSO POOL# 401 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ............... 18 ................. 18 ................. 18 ................. 18 ...............0 ...............0 ...............0 ...............0 ...............0 ................. 18 ...............0 ...............0 ...............0 .................. 1 . 10/01/2027 . 1.A ........

..31378Q-DA-6 FEDERAL NATIONAL MORTGAGE ASSO POOL# 405 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .............. 251 ................251 ................256 ................252 ...............0 ..............(1) ...............0 ..............(1) ...............0 ................251 ...............0 ...............0 ...............0 ................. 12 . 01/01/2028 . 1.A ........

..31379F-J9-6 FEDERAL NATIONAL MORTGAGE ASSO POOL# 417 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .............. 864 ................864 ................854 ................857 ...............0 ...............6 ...............0 ...............6 ...............0 ................864 ...............0 ...............0 ...............0 ................. 37 . 03/01/2028 . 1.A ........

..31379K-RZ-8 FEDERAL NATIONAL MORTGAGE ASSO POOL# 421 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ............... 18 ................. 18 ................. 18 ................. 18 ...............0 ...............0 ...............0 ...............0 ...............0 ................. 18 ...............0 ...............0 ...............0 .................. 1 . 04/01/2028 . 1.A ........

..31379N-3F-2 FEDERAL NATIONAL MORTGAGE ASSO POOL# 424 .... ....... . 07/01/2024 . PAYDOWN .................... .................... .............. 446 ................446 ................440 ................441 ...............0 ............... 5 ...............0 ............... 5 ...............0 ................446 ...............0 ...............0 ...............0 ................. 16 . 04/01/2028 . 1.A ........

..3137AJ-PJ-7 FREDDIE MAC FHLMC_3972 SENIOR AGENCY_CMO .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 51,434 ............ 51,434 ............51,188 ............51,262 ...............0 ............ 172 ...............0 ............ 172 ...............0 ............ 51,434 ...............0 ...............0 ...............0 ............. 1,375 . 12/15/2041 . 1.A ........

..3137AL-XC-8 FREDDIE MAC FHLMC_3996 SENIOR AGENCY_CMO .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 251,379 ...........251,379 ...........238,063 ...........244,293 ...............0 ..........7,086 ...............0 ..........7,086 ...............0 ...........251,379 ...............0 ...............0 ...............0 ............. 5,440 . 02/15/2042 . 1.A ........

..3137AR-M2-9 FHLMC_4057A SENIOR AGENCY_CMO _4057A   3 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 521,971 ...........521,971 ...........538,543 ...........531,654 ...............0 ........ (9,683) ...............0 ........ (9,683) ...............0 ...........521,971 ...............0 ...............0 ...............0 ............11,947 . 06/15/2042 . 1.A ........

..3137BD-KG-0 FEDERAL HOME LOAN MORTGAGE COR SENIOR AG .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 325,537 ...........325,537 ...........349,096 ...........333,996 ...............0 ........ (8,460) ...............0 ........ (8,460) ...............0 ...........325,537 ...............0 ...............0 ...............0 ............. 7,646 . 08/15/2043 . 1.A ........

..3137BF-VP-3 FHLMC_44-17 SENIOR AGENCY_CMO _44-17   3 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 170,212 ...........170,212 ...........179,414 ...........175,613 ...............0 ........ (5,401) ...............0 ........ (5,401) ...............0 ...........170,212 ...............0 ...............0 ...............0 ............. 4,340 . 12/15/2044 . 1.A ........

..3137BG-SL-4 FHLMC_4455A SENIOR AGENCY_CMO _4455A   3 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 411,164 ...........411,164 ...........423,885 ...........416,094 ...............0 .........(4,929) ...............0 .........(4,929) ...............0 ...........411,164 ...............0 ...............0 ...............0 ............. 8,233 . 03/15/2035 . 1.A ........

..3137BG-VY-2 FREDDIE MAC FHLMC_44-47 SENIOR AGENCY_CM .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 225,081 ...........225,081 ...........232,396 ...........227,938 ...............0 ........ (2,857) ...............0 ........ (2,857) ...............0 ...........225,081 ...............0 ...............0 ...............0 ............. 4,493 . 03/15/2035 . 1.A ........

..3137BG-VY-2 FREDDIE MAC FHLMC_44-47 SENIOR AGENCY_CM .... ....... . 09/30/2024 . B47R_PB .................... .................... ..... 11,461,409 .......11,333,521 ...... 11,701,860 .......11,477,385 ...............0 ....... (15,976) ...............0 ....... (15,976) ...............0 .......11,461,409 ...............0 ...............0 ...............0 ...........282,394 . 03/15/2035 . 1.A ........

..3137BJ-JA-2 FHLMC_4468D SENIOR AGENCY_CMO _4468D   3 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 483,192 ...........483,192 ...........498,367 ...........489,024 ...............0 .........(5,832) ...............0 .........(5,832) ...............0 ...........483,192 ...............0 ...............0 ...............0 ............. 9,691 . 05/15/2035 . 1.A ........

..3137BJ-JA-2 FHLMC_4468D SENIOR AGENCY_CMO _4468D   3 .... ....... . 09/30/2024 . B47R_PB .................... .................... ..... 13,722,766 .......13,568,295 .......13,994,424 .......13,732,061 ...............0 .........(9,295) ...............0 .........(9,295) ...............0 .......13,722,766 ...............0 ...............0 ...............0 ...........338,077 . 05/15/2035 . 1.A ........

..3137F4-4B-5 FHLMC MULTIFAMILY STRUCTURED P SENIOR AG .... ....... . 07/01/2024 . PAYDOWN .................... .................... .......... 18,356 ............18,356 ............18,833 ............18,365 ...............0 ..............(8) ...............0 ..............(8) ...............0 ............18,356 ...............0 ...............0 ...............0 ................428 . 08/15/2038 . 1.A ........

..3137F4-XQ-0 FEDERAL HOME LOAN MORTGAGE COR SENIOR AG .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 337,163 ...........337,163 ...........311,348 ...........316,322 ...............0 ........ 20,841 ...............0 ........ 20,841 ...............0 ...........337,163 ...............0 ...............0 ...............0 ............. 7,791 . 02/15/2048 . 1.A ........

..3137FH-DN-0 FREDDIE MAC FHLMC_4821 SENIOR AGENCY_CMO .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 319,652 ...........319,652 ...........318,705 ...........316,585 ...............0 ............ 946 ...............0 ............ 946 ...............0 ...........319,652 ...............0 ...............0 ...............0 ............. 3,186 . 07/15/2048 . 1.A ........

..3137FH-HM-8 FREDDIE MAC FHLMC_4821 SENIOR AGENCY_CMO .... ....... . 09/01/2024 . PAYDOWN .................... .................... .........100,601 .......... 100,601 ............99,506 ............99,660 ...............0 ............ 940 ...............0 ............ 940 ...............0 .......... 100,601 ...............0 ...............0 ...............0 ............. 2,678 . 05/15/2048 . 1.A ........

..3137G0-LJ-6 STRUCTURED AGENCY CREDIT RISK MEZZANIN W .... ....... . 09/09/2024 . CALL      105.2000 ..... .................... ......... 508,382 ...........483,253 ...........501,073 ...........498,696 ...............0 ........ (5,200) ...............0 ........ (5,200) ...............0 ...........493,496 ...............0 ....... (10,243) ....... (10,243) ............57,159 . 03/25/2029 . 1.A ........

..3137G0-LJ-6 STRUCTURED AGENCY CREDIT RISK MEZZANIN W .... ....... . 08/26/2024 . PAYDOWN .................... .................... .......... 17,507 ............17,507 ............18,153 ............18,067 ...............0 ........... (559) ...............0 ........... (559) ...............0 ............17,507 ...............0 ...............0 ...............0 ............. 1,021 . 03/25/2029 . 1.A ........

..3137GA-JM-0 FEDERALHOMELOANMORTGAGECOR SENIOR AGENCY .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 119,405 ...........119,405 ...........123,332 .......... 121,788 ...............0 .........(2,383) ...............0 .........(2,383) ...............0 ...........119,405 ...............0 ...............0 ...............0 ............. 3,119 . 10/15/2040 . 1.A ........

..3137H4-LF-5 FREDDIE MAC MULTIFAMILY STRUCT AGENCY CM .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 381,958 ...........381,958 ...........326,156 .................. 0 ...............0 .........55,802 ...............0 .........55,802 ...............0 ...........381,958 ...............0 ...............0 ...............0 ............. 4,453 . 05/25/2050 . 1.A ........

..3137H4-UB-4 FEDERALHOMELOANMORTGAGECOR AGENCY CMO 18 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 306,712 ...........306,712 ...........266,049 .................. 0 ...............0 ........ 40,663 ...............0 ........ 40,663 ...............0 ...........306,712 ...............0 ...............0 ...............0 ............. 3,642 . 06/25/2048 . 1.A ........

..3137H5-RH-2 FHMS_K137 AGENCY CMO 5194B-D   2.500% 05 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 302,437 ...........302,437 ...........262,246 .................. 0 ...............0 ........ 40,191 ...............0 ........ 40,191 ...............0 ...........302,437 ...............0 ...............0 ...............0 ............. 3,804 . 05/25/2049 . 1.A ........

..3137H5-S8-1 FHMS_K137 AGENCY CMO 5194F-H   2.500% 10 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 200,863 ...........200,863 ...........180,950 .................. 0 ...............0 .........19,914 ...............0 .........19,914 ...............0 ...........200,863 ...............0 ...............0 ...............0 ............. 2,397 . 10/25/2047 . 1.A ........

..3137HA-L7-9 FHMS_KJ45 AGENCY CMO 335A-FA   6.180% 09 .... ....... . 09/25/2024 . PAYDOWN .................... .................... ......... 444,438 ...........444,438 ...........443,397 .................. 0 ...............0 ..........1,042 ...............0 ..........1,042 ...............0 ...........444,438 ...............0 ...............0 ...............0 ............. 6,746 . 09/25/2053 . 1.A ........

..3137HB-GJ-7 FEDERALHOMELOANMORTGAGECOR AGENCY CMO 37 .... ....... . 09/25/2024 . PAYDOWN .................... .................... ......... 522,986 ...........522,986 ...........523,313 .................. 0 ...............0 ........... (327) ...............0 ........... (327) ...............0 ...........522,986 ...............0 ...............0 ...............0 ............20,696 . 02/25/2054 . 1.A ........

..3137HB-KC-7 FHLMC_5378 AGENCY CMO 378C-FA   6.280% 0 .... ....... . 09/25/2024 . PAYDOWN .................... .................... ......... 408,299 ...........408,299 ...........408,299 .................. 0 ...............0 ...............0 ...............0 ...............0 ...............0 ...........408,299 ...............0 ...............0 ...............0 ............ 15,329 . 02/25/2054 . 1.A ........

..3137HC-D6-6 FHLMC_5409 AGENCY CMO 395A-PD   5.000% 0 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 83,325 ............ 83,325 ............82,153 .................. 0 ...............0 ..........1,172 ...............0 ..........1,172 ...............0 ............ 83,325 ...............0 ...............0 ...............0 ................585 . 03/25/2054 . 1.A ........

..3137HC-MR-0 FREDDIEMACFHLMC_5408 AGENCY CMO 408C-FE ..... ....... . 09/25/2024 . PAYDOWN .................... .................... ......... 489,383 ...........489,383 ...........489,383 .................. 0 ...............0 ...............0 ...............0 ...............0 ...............0 ...........489,383 ...............0 ...............0 ...............0 ............. 7,798 . 05/25/2054 . 1.A ........

..3137HC-Q8-8 FREDDIEMACFHLMC_5145 AGENCY CMO 415A-FB ..... ....... . 09/25/2024 . PAYDOWN .................... .................... ......... 142,962 ...........142,962 ...........142,693 .................. 0 ...............0 ............ 268 ...............0 ............ 268 ...............0 ...........142,962 ...............0 ...............0 ...............0 ............. 2,962 . 05/25/2054 . 1.A ........

..3137HD-JA-9 FEDERALHOMELOANMORTGAGECOR AGENCY CMO 42 .... ....... . 09/25/2024 . PAYDOWN .................... .................... ......... 294,912 ...........294,912 ...........295,280 .................. 0 ...............0 ........... (369) ...............0 ........... (369) ...............0 ...........294,912 ...............0 ...............0 ...............0 ............. 4,813 . 06/25/2054 . 1.A ........

..31383S-A2-6 FEDERAL NATIONAL MORTGAGE ASSO POOL# 511 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .............. 657 ................657 ................682 ................667 ...............0 ............ (10) ...............0 ............ (10) ...............0 ................657 ...............0 ...............0 ...............0 ................. 35 . 08/01/2029 . 1.A ........

..31384D-G3-0 FEDERAL NATIONAL MORTGAGE ASSO POOL# 520 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ................32 ................. 32 ................. 33 ................. 32 ...............0 ..............(1) ...............0 ..............(1) ...............0 ................. 32 ...............0 ...............0 ...............0 .................. 2 . 11/01/2029 . 1.A ........

 E
0
5
.8



STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY

SCHEDULE D - PART 4
Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22

CUSIP
Ident-

ification Description
For-
eign

Disposal
Date

Name
of Purchaser

Number of 
Shares of

Stock
Consid-
eration Par Value

Actual
Cost

Prior Year
Book/

Adjusted 
Carrying 

Value

11

Unrealized 
Valuation 
Increase/

(Decrease)

12

Current 
Year's 
(Amor-

tization)/
Accretion

13

Current 
Year's 

Other Than 
Temporary 
Impairment 

Recog-
nized

14

Total
Change in 

Book/
Adjusted 
Carrying 

Value
(11 + 12 - 

13)

15

Total
Foreign 

Exchange 
Change in 

Book 
/Adjusted 
Carrying 

Value

Book/
Adjusted 
Carrying 
Value at 
Disposal 

Date

Foreign 
Exchange 

Gain 
(Loss) on 
Disposal

Realized 
Gain 

(Loss) on 
Disposal

Total Gain 
(Loss) on 
Disposal

Bond 
Interest/ 
Stock 

Dividends 
Received 

During
Year

Stated
Con-

tractual
Maturity

Date

NAIC
Desig-
nation,
NAIC
Desig-
nation

Modifier
and
SVO

Admini-
strative 
Symbol

..31384D-JF-0 FEDERAL NATIONAL MORTGAGE ASSO POOL# 520 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ................33 ................. 33 ................. 34 ................. 34 ...............0 ..............(1) ...............0 ..............(1) ...............0 ................. 33 ...............0 ...............0 ...............0 .................. 2 . 11/01/2029 . 1.A ........

..31384S-E2-1 FEDERAL NATIONAL MORTGAGE ASSO POOL# 532 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ................22 ................. 22 ................. 22 ................. 22 ...............0 ...............0 ...............0 ...............0 ...............0 ................. 22 ...............0 ...............0 ...............0 .................. 1 . 02/01/2030 . 1.A ........

..31384V-4T-6 FEDERAL NATIONAL MORTGAGE ASSO POOL# 535 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .............. 100 ................100 ................104 ................102 ...............0 ..............(2) ...............0 ..............(2) ...............0 ................100 ...............0 ...............0 ...............0 .................. 4 . 09/01/2030 . 1.A ........

..31384V-L7-5 FEDERAL NATIONAL MORTGAGE ASSO POOL# 535 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .............. 799 ................799 ................832 ................813 ...............0 ............ (14) ...............0 ............ (14) ...............0 ................799 ...............0 ...............0 ...............0 ................. 40 . 12/01/2029 . 1.A ........

..31384V-NK-4 FEDERAL NATIONAL MORTGAGE ASSO POOL# 535 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .............. 241 ................241 ................251 ................246 ...............0 ..............(4) ...............0 ..............(4) ...............0 ................241 ...............0 ...............0 ...............0 ................. 12 . 01/01/2030 . 1.A ........

..31384V-UY-6 FEDERAL NATIONAL MORTGAGE ASSO POOL# 535 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .............. 967 ................967 ............. 1,007 ................984 ...............0 ............ (17) ...............0 ............ (17) ...............0 ................967 ...............0 ...............0 ...............0 ................. 51 . 05/01/2030 . 1.A ........

..31384V-YW-6 FEDERAL NATIONAL MORTGAGE ASSO POOL# 535 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ............... 17 ................. 17 ................. 17 ................. 17 ...............0 ...............0 ...............0 ...............0 ...............0 ................. 17 ...............0 ...............0 ...............0 .................. 1 . 08/01/2030 . 1.A ........

..31384W-NM-8 FEDERAL NATIONAL MORTGAGE ASSO POOL# 535 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ................57 ................. 57 ................. 59 ................. 58 ...............0 ..............(1) ...............0 ..............(1) ...............0 ................. 57 ...............0 ...............0 ...............0 .................. 3 . 06/01/2031 . 1.A ........

..31384X-SV-1 FEDERAL NATIONAL MORTGAGE ASSO POOL# 537 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ................74 ................. 74 ................. 78 ................. 76 ...............0 ..............(1) ...............0 ..............(1) ...............0 ................. 74 ...............0 ...............0 ...............0 .................. 4 . 04/01/2030 . 1.A ........

..31385C-2R-3 FEDERAL NATIONAL MORTGAGE ASSO POOL# 540 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .............. 398 ................398 ................406 ................402 ...............0 ..............(4) ...............0 ..............(4) ...............0 ................398 ...............0 ...............0 ...............0 ................. 17 . 11/01/2030 . 1.A ........

..31385D-5D-9 FEDERAL NATIONAL MORTGAGE ASSO POOL# 541 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .............. 726 ................726 ................756 ................744 ...............0 ............ (18) ...............0 ............ (18) ...............0 ................726 ...............0 ...............0 ...............0 ................. 36 . 07/01/2030 . 1.A ........

..31385E-BJ-7 FEDERAL NATIONAL MORTGAGE ASSO POOL# 541 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .................6 .................. 6 .................. 6 .................. 6 ...............0 ...............0 ...............0 ...............0 ...............0 .................. 6 ...............0 ...............0 ...............0 .................. 0 . 06/01/2030 . 1.A ........

..31385E-EK-1 FEDERAL NATIONAL MORTGAGE ASSO POOL# 542 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .............. 193 ................193 ................201 ................196 ...............0 ..............(3) ...............0 ..............(3) ...............0 ................193 ...............0 ...............0 ...............0 ................. 10 . 06/01/2030 . 1.A ........

..31385J-DM-7 FEDERAL NATIONAL MORTGAGE ASSO POOL# 545 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .............. 210 ................210 ................219 ................215 ...............0 ..............(5) ...............0 ..............(5) ...............0 ................210 ...............0 ...............0 ...............0 ................. 11 . 05/01/2032 . 1.A ........

..31385N-7B-9 FEDERAL NATIONAL MORTGAGE ASSO POOL# 548 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ................75 ................. 75 ................. 78 ................. 77 ...............0 ..............(2) ...............0 ..............(2) ...............0 ................. 75 ...............0 ...............0 ...............0 .................. 4 . 10/01/2030 . 1.A ........

..31385N-ZA-0 FEDERAL NATIONAL MORTGAGE ASSO POOL# 548 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ................82 ................. 82 ................. 85 ................. 84 ...............0 ..............(1) ...............0 ..............(1) ...............0 ................. 82 ...............0 ...............0 ...............0 .................. 4 . 08/01/2030 . 1.A ........

..31385T-F4-3 FEDERAL NATIONAL MORTGAGE ASSO POOL# 551 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ................22 ................. 22 ................. 23 ................. 22 ...............0 ...............0 ...............0 ...............0 ...............0 ................. 22 ...............0 ...............0 ...............0 .................. 1 . 10/01/2030 . 1.A ........

..31385T-ZP-4 FEDERAL NATIONAL MORTGAGE ASSO POOL# 552 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .............. 100 ................100 ................104 ................102 ...............0 ..............(2) ...............0 ..............(2) ...............0 ................100 ...............0 ...............0 ...............0 .................. 5 . 09/01/2030 . 1.A ........

..31385V-6G-1 FEDERAL NATIONAL MORTGAGE ASSO POOL# 554 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .................6 .................. 6 .................. 6 .................. 6 ...............0 ...............0 ...............0 ...............0 ...............0 .................. 6 ...............0 ...............0 ...............0 .................. 0 . 10/01/2030 . 1.A ........

..31386B-P6-5 FEDERAL NATIONAL MORTGAGE ASSO POOL# 558 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ................20 ................. 20 ................. 21 ................. 20 ...............0 ...............0 ...............0 ...............0 ...............0 ................. 20 ...............0 ...............0 ...............0 .................. 1 . 11/01/2030 . 1.A ........

..31386B-PC-2 FEDERAL NATIONAL MORTGAGE ASSO POOL# 558 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ................25 ................. 25 ................. 26 ................. 25 ...............0 ...............0 ...............0 ...............0 ...............0 ................. 25 ...............0 ...............0 ...............0 .................. 1 . 11/01/2030 . 1.A ........

..31386C-KC-5 FEDERAL NATIONAL MORTGAGE ASSO POOL# 559 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ................13 ................. 13 ................. 13 ................. 13 ...............0 ...............0 ...............0 ...............0 ...............0 ................. 13 ...............0 ...............0 ...............0 .................. 1 . 11/01/2030 . 1.A ........

..31386C-KK-7 FEDERAL NATIONAL MORTGAGE ASSO POOL# 559 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ............... 67 ................. 67 ................. 70 ................. 68 ...............0 ..............(1) ...............0 ..............(1) ...............0 ................. 67 ...............0 ...............0 ...............0 .................. 3 . 11/01/2030 . 1.A ........

..31386D-TN-0 FEDERAL NATIONAL MORTGAGE ASSO POOL# 560 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .................1 .................. 1 .................. 2 .................. 1 ...............0 ...............0 ...............0 ...............0 ...............0 .................. 1 ...............0 ...............0 ...............0 .................. 0 . 12/01/2030 . 1.A ........

..31386F-BK-0 FEDERAL NATIONAL MORTGAGE ASSO POOL# 561 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .................2 .................. 2 .................. 2 .................. 2 ...............0 ...............0 ...............0 ...............0 ...............0 .................. 2 ...............0 ...............0 ...............0 .................. 0 . 12/01/2030 . 1.A ........

..31386F-H7-3 FEDERAL NATIONAL MORTGAGE ASSO POOL# 561 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .................8 .................. 8 .................. 8 .................. 8 ...............0 ...............0 ...............0 ...............0 ...............0 .................. 8 ...............0 ...............0 ...............0 .................. 0 . 12/01/2030 . 1.A ........

..31386H-4A-6 FEDERAL NATIONAL MORTGAGE ASSO POOL# 564 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .............. 164 ................164 ................171 ................168 ...............0 ..............(4) ...............0 ..............(4) ...............0 ................164 ...............0 ...............0 ...............0 .................. 9 . 11/01/2030 . 1.A ........

..31386Q-FM-8 FEDERAL NATIONAL MORTGAGE ASSO POOL# 569 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ................49 ................. 49 ................. 51 ................. 50 ...............0 ..............(1) ...............0 ..............(1) ...............0 ................. 49 ...............0 ...............0 ...............0 .................. 3 . 03/01/2031 . 1.A ........

..31386S-MC-8 FEDERAL NATIONAL MORTGAGE ASSO POOL# 571 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ............... 17 ................. 17 ................. 17 ................. 17 ...............0 ...............0 ...............0 ...............0 ...............0 ................. 17 ...............0 ...............0 ...............0 .................. 1 . 07/01/2031 . 1.A ........

..31386W-RK-6 FEDERAL NATIONAL MORTGAGE ASSO POOL# 575 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ................23 ................. 23 ................. 24 ................. 23 ...............0 ...............0 ...............0 ...............0 ...............0 ................. 23 ...............0 ...............0 ...............0 .................. 1 . 11/01/2030 . 1.A ........

..31387E-FB-8 FEDERAL NATIONAL MORTGAGE ASSO POOL# 581 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .............. 136 ................136 ................141 ................138 ...............0 ..............(3) ...............0 ..............(3) ...............0 ................136 ...............0 ...............0 ...............0 .................. 7 . 07/01/2031 . 1.A ........

..31387Q-NR-7 FEDERAL NATIONAL MORTGAGE ASSO POOL# 590 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ................48 ................. 48 ................. 50 ................. 49 ...............0 ..............(1) ...............0 ..............(1) ...............0 ................. 48 ...............0 ...............0 ...............0 .................. 2 . 07/01/2031 . 1.A ........

..31387R-BJ-6 FEDERAL NATIONAL MORTGAGE ASSO POOL# 591 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ................43 ................. 43 ................. 45 ................. 44 ...............0 ..............(1) ...............0 ..............(1) ...............0 ................. 43 ...............0 ...............0 ...............0 .................. 2 . 08/01/2031 . 1.A ........

..31387V-S7-5 FEDERAL NATIONAL MORTGAGE ASSO POOL# 595 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ................24 ................. 24 ................. 25 ................. 25 ...............0 ..............(1) ...............0 ..............(1) ...............0 ................. 24 ...............0 ...............0 ...............0 .................. 1 . 05/01/2031 . 1.A ........

..31387W-2L-0 FEDERAL NATIONAL MORTGAGE ASSO POOL# 596 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ............4,430 ............. 4,430 ............. 4,535 ............. 4,477 ...............0 ............ (47) ...............0 ............ (47) ...............0 ............. 4,430 ...............0 ...............0 ...............0 ................213 . 09/01/2031 . 1.A ........

..31387W-2P-1 FEDERAL NATIONAL MORTGAGE ASSO POOL# 596 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .............. 210 ................210 ................214 ................211 ...............0 ..............(2) ...............0 ..............(2) ...............0 ................210 ...............0 ...............0 ...............0 .................. 9 . 10/01/2031 . 1.A ........

..31388N-C3-8 FEDERAL NATIONAL MORTGAGE ASSO POOL# 609 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ................29 ................. 29 ................. 30 ................. 29 ...............0 ..............(1) ...............0 ..............(1) ...............0 ................. 29 ...............0 ...............0 ...............0 .................. 1 . 10/01/2031 . 1.A ........

..31389A-CM-3 FEDERAL NATIONAL MORTGAGE ASSO POOL# 619 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ............... 17 ................. 17 ................. 18 ................. 18 ...............0 ...............0 ...............0 ...............0 ...............0 ................. 17 ...............0 ...............0 ...............0 .................. 1 . 01/01/2032 . 1.A ........

..31389Q-PB-8 FEDERAL NATIONAL MORTGAGE ASSO POOL# 632 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .............. 101 ................101 ................105 ................103 ...............0 ..............(2) ...............0 ..............(2) ...............0 ................101 ...............0 ...............0 ...............0 .................. 5 . 03/01/2032 . 1.A ........

..3138E0-RK-7 FEDERAL NATIONAL MORTGAGE ASSO POOL# AJ7 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 69,143 ............69,143 ............71,465 ............70,929 ...............0 ........ (1,786) ...............0 ........ (1,786) ...............0 ............69,143 ...............0 ...............0 ...............0 ............. 1,842 . 12/01/2041 . 1.A ........

..3138EK-AQ-8 FEDERAL NATIONAL MORTGAGE ASSO POOL# AL2 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 28,750 ............28,750 ............29,751 ............29,567 ...............0 ........... (817) ...............0 ........... (817) ...............0 ............28,750 ...............0 ...............0 ...............0 ................674 . 11/01/2042 . 1.A ........

..3138EK-H6-5 FEDERAL NATIONAL MORTGAGE ASSO POOL# AL2 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 32,003 ............32,003 ............ 33,433 ............33,190 ...............0 ........ (1,187) ...............0 ........ (1,187) ...............0 ............32,003 ...............0 ...............0 ...............0 ................747 . 12/01/2042 . 1.A ........

..3138EQ-WR-9 FEDERAL NATIONAL MORTGAGE ASSO POOL# AL7 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 49,188 ............49,188 ............ 49,303 ............49,267 ...............0 ............ (80) ...............0 ............ (80) ...............0 ............49,188 ...............0 ...............0 ...............0 ................985 . 10/01/2043 . 1.A ........

..3138ER-2D-1 FEDERAL NATIONAL MORTGAGE ASSO POOL# AL9 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 51,161 ............51,161 ............ 52,324 ............52,210 ...............0 ........ (1,049) ...............0 ........ (1,049) ...............0 ............51,161 ...............0 ...............0 ...............0 ............. 1,382 . 02/01/2047 . 1.A ........

..3138ER-CX-6 FEDERAL NATIONAL MORTGAGE ASSO POOL# AL9 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 104,221 ...........104,221 ...........104,310 ...........104,270 ...............0 ............ (49) ...............0 ............ (49) ...............0 ...........104,221 ...............0 ...............0 ...............0 ............. 2,181 . 09/01/2046 . 1.A ........

..3138ER-JQ-4 FEDERAL NATIONAL MORTGAGE ASSO POOL# AL9 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 45,152 ............ 45,152 ............47,628 ............ 47,354 ...............0 .........(2,202) ...............0 .........(2,202) ...............0 ............ 45,152 ...............0 ...............0 ...............0 ............. 1,204 . 10/01/2046 . 1.A ........
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..3138ER-P8-7 FEDERAL NATIONAL MORTGAGE ASSO POOL# AL9 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 54,097 ............54,097 ............ 53,920 ............ 53,930 ...............0 ............ 167 ...............0 ............ 167 ...............0 ............54,097 ...............0 ...............0 ...............0 ............. 1,069 . 10/01/2046 . 1.A ........

..3138LU-S2-2 FEDERAL NATIONAL MORTGAGE ASSO POOL# AO4 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 13,959 ............ 13,959 ............14,430 ............ 14,335 ...............0 ........... (376) ...............0 ........... (376) ...............0 ............ 13,959 ...............0 ...............0 ...............0 ................337 . 06/01/2042 . 1.A ........

..3138M8-WQ-2 FEDERAL NATIONAL MORTGAGE ASSO POOL# AP5 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 18,920 ............18,920 ............19,665 ............19,512 ...............0 ........... (592) ...............0 ........... (592) ...............0 ............18,920 ...............0 ...............0 ...............0 ................443 . 09/01/2042 . 1.A ........

..3138NJ-BM-9 FEDERAL NATIONAL MORTGAGE ASSO MULTI_MBS .... ....... . 09/01/2024 . PAYDOWN .................... .................... ...........25,999 ............ 25,999 ............30,562 ............ 29,145 ...............0 ........ (3,146) ...............0 ........ (3,146) ...............0 ............ 25,999 ...............0 ...............0 ...............0 ................691 . 11/01/2033 . 1.A ........

..3138NX-RW-9 FEDERAL NATIONAL MORTGAGE ASSO POOL# AR1 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 58,444 ............ 58,444 ............61,055 ............60,585 ...............0 .........(2,142) ...............0 .........(2,142) ...............0 ............ 58,444 ...............0 ...............0 ...............0 ............. 1,373 . 01/01/2043 . 1.A ........

..3138WC-CL-5 FEDERAL NATIONAL MORTGAGE ASSO POOL# AS2 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 28,744 ............28,744 ............29,786 ............ 29,624 ...............0 ........... (880) ...............0 ........... (880) ...............0 ............28,744 ...............0 ...............0 ...............0 ................614 . 07/01/2044 . 1.A ........

..3138WD-3S-8 FEDERAL NATIONAL MORTGAGE ASSO POOL# AS4 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 40,497 ............40,497 ............41,981 ............41,734 ...............0 ........ (1,237) ...............0 ........ (1,237) ...............0 ............40,497 ...............0 ...............0 ...............0 ................945 . 02/01/2045 . 1.A ........

..3138WE-3W-7 FEDERAL NATIONAL MORTGAGE ASSO POOL# AS5 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 125,233 ...........125,233 ...........129,674 ...........129,004 ...............0 ........ (3,771) ...............0 ........ (3,771) ...............0 ...........125,233 ...............0 ...............0 ...............0 ............. 2,939 . 07/01/2045 . 1.A ........

..3138WE-KK-4 FEDERAL NATIONAL MORTGAGE ASSO POOL# AS4 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 35,121 ............35,121 ............36,471 ............ 36,253 ...............0 ........ (1,132) ...............0 ........ (1,132) ...............0 ............35,121 ...............0 ...............0 ...............0 ................819 . 04/01/2045 . 1.A ........

..3138WE-KT-5 FEDERAL NATIONAL MORTGAGE ASSO POOL# AS4 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 21,987 ............21,987 ............ 22,793 ............22,662 ...............0 ........... (675) ...............0 ........... (675) ...............0 ............21,987 ...............0 ...............0 ...............0 ................480 . 04/01/2045 . 1.A ........

..3138WE-XE-4 FEDERAL NATIONAL MORTGAGE ASSO POOL# AS5 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 51,089 ............51,089 ............52,901 ............52,628 ...............0 .........(1,539) ...............0 .........(1,539) ...............0 ............51,089 ...............0 ...............0 ...............0 ............. 1,192 . 06/01/2045 . 1.A ........

..3138WF-2Z-8 FEDERAL NATIONAL MORTGAGE ASSO POOL# AS6 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 162,625 ...........162,625 ...........169,333 ...........168,342 ...............0 ........ (5,717) ...............0 ........ (5,717) ...............0 ...........162,625 ...............0 ...............0 ...............0 ............. 3,608 . 11/01/2045 . 1.A ........

..3138WF-BX-3 FEDERAL NATIONAL MORTGAGE ASSO POOL# AS5 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 71,631 ............71,631 ............73,159 ............72,948 ...............0 ........ (1,317) ...............0 ........ (1,317) ...............0 ............71,631 ...............0 ...............0 ...............0 ............. 1,666 . 07/01/2045 . 1.A ........

..3138WG-5R-1 FEDERAL NATIONAL MORTGAGE ASSO POOL# AS7 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 105,334 ...........105,334 ...........108,231 .......... 107,798 ...............0 .........(2,464) ...............0 .........(2,464) ...............0 ...........105,334 ...............0 ...............0 ...............0 ............. 2,101 . 05/01/2046 . 1.A ........

..3138WG-BM-5 FEDERAL NATIONAL MORTGAGE ASSO POOL# AS6 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 422,053 ...........422,053 ...........438,275 ...........435,359 ...............0 ....... (13,306) ...............0 ....... (13,306) ...............0 ...........422,053 ...............0 ...............0 ...............0 ............. 9,661 . 12/01/2045 . 1.A ........

..3138WH-EX-6 FEDERAL NATIONAL MORTGAGE ASSO POOL# AS7 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 173,478 ...........173,478 ...........177,733 ...........177,132 ...............0 .........(3,654) ...............0 .........(3,654) ...............0 ...........173,478 ...............0 ...............0 ...............0 ............. 3,353 . 06/01/2046 . 1.A ........

..3138WH-V8-2 FEDERAL NATIONAL MORTGAGE ASSO POOL# AS7 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 10,324 ............10,324 ............10,370 ............10,362 ...............0 ............ (39) ...............0 ............ (39) ...............0 ............10,324 ...............0 ...............0 ...............0 ................207 . 08/01/2046 . 1.A ........

..3138WJ-5Y-0 FEDERAL NATIONAL MORTGAGE ASSO POOL# AS8 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 16,376 ............16,376 ............17,199 ............17,103 ...............0 ........... (727) ...............0 ........... (727) ...............0 ............16,376 ...............0 ...............0 ...............0 ................437 . 03/01/2047 . 1.A ........

..3138WJ-GP-7 FEDERAL NATIONAL MORTGAGE ASSO POOL# AS8 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 75,021 ............75,021 ............75,144 ............75,113 ...............0 ............ (93) ...............0 ............ (93) ...............0 ............75,021 ...............0 ...............0 ...............0 ............. 1,537 . 11/01/2046 . 1.A ........

..3138WJ-MG-0 FEDERAL NATIONAL MORTGAGE ASSO POOL# AS8 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 239,410 ...........239,410 ...........245,535 ...........244,751 ...............0 .........(5,342) ...............0 .........(5,342) ...............0 ...........239,410 ...............0 ...............0 ...............0 ............. 5,799 . 12/01/2046 . 1.A ........

..3138WK-QV-0 FEDERAL NATIONAL MORTGAGE ASSO POOL# AS9 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 108,904 ...........108,904 ...........111,490 ...........111,229 ...............0 .........(2,325) ...............0 .........(2,325) ...............0 ...........108,904 ...............0 ...............0 ...............0 ............. 2,760 . 04/01/2047 . 1.A ........

..3138WQ-AW-2 FEDERAL NATIONAL MORTGAGE ASSO POOL# AT2 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 210,170 .......... 210,170 ...........212,061 ...........211,702 ...............0 ........ (1,531) ...............0 ........ (1,531) ...............0 .......... 210,170 ...............0 ...............0 ...............0 ............. 4,237 . 05/01/2043 . 1.A ........

..3138WX-4U-8 FEDERAL NATIONAL MORTGAGE ASSO POOL# AT9 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ............8,463 ............. 8,463 ............. 8,604 ............. 8,574 ...............0 ........... (111) ...............0 ........... (111) ...............0 ............. 8,463 ...............0 ...............0 ...............0 ................197 . 06/01/2043 . 1.A ........

..3138WZ-U2-6 FEDERAL NATIONAL MORTGAGE ASSO POOL# AU0 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 11,412 ............11,412 ............11,826 ............11,756 ...............0 ........... (344) ...............0 ........... (344) ...............0 ............11,412 ...............0 ...............0 ...............0 ................266 . 08/01/2043 . 1.A ........

..3138X3-XH-0 FEDERAL NATIONAL MORTGAGE ASSO POOL# AU4 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 85,742 ............85,742 ............85,863 ............85,812 ...............0 ............ (70) ...............0 ............ (70) ...............0 ............85,742 ...............0 ...............0 ...............0 ............. 1,668 . 09/01/2043 . 1.A ........

..3138YK-WB-5 FEDERAL NATIONAL MORTGAGE ASSO POOL# AY6 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 26,576 ............26,576 ............26,875 ............26,820 ...............0 ........... (245) ...............0 ........... (245) ...............0 ............26,576 ...............0 ...............0 ...............0 ................575 . 05/01/2045 . 1.A ........

..3138YK-X5-7 FEDERAL NATIONAL MORTGAGE ASSO POOL# AY6 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 80,724 ............80,724 ............83,281 ............82,880 ...............0 ........ (2,156) ...............0 ........ (2,156) ...............0 ............80,724 ...............0 ...............0 ...............0 ............. 1,885 . 06/01/2045 . 1.A ........

..3138YX-FR-1 FEDERAL NATIONAL MORTGAGE ASSO POOL# AZ5 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ............4,284 ............. 4,284 ............. 4,302 ............. 4,299 ...............0 ............ (14) ...............0 ............ (14) ...............0 ............. 4,284 ...............0 ...............0 ...............0 ................. 86 . 08/01/2045 . 1.A ........

..31390D-AJ-3 FEDERAL NATIONAL MORTGAGE ASSO POOL# 642 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ............... 10 ................. 10 ................. 11 ................. 11 ...............0 ...............0 ...............0 ...............0 ...............0 ................. 10 ...............0 ...............0 ...............0 .................. 0 . 05/01/2032 . 1.A ........

..31390P-MS-3 FEDERAL NATIONAL MORTGAGE ASSO POOL# 652 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .............. 127 ................127 ................132 ................130 ...............0 ..............(3) ...............0 ..............(3) ...............0 ................127 ...............0 ...............0 ...............0 .................. 6 . 08/01/2032 . 1.A ........

..31390R-NA-7 FEDERAL NATIONAL MORTGAGE ASSO POOL# 653 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .............. 112 ................112 ................117 ................115 ...............0 ..............(2) ...............0 ..............(2) ...............0 ................112 ...............0 ...............0 ...............0 .................. 6 . 08/01/2032 . 1.A ........

..31391B-QX-8 FEDERAL NATIONAL MORTGAGE ASSO POOL# 662 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 19,874 ............19,874 ............20,693 ............20,350 ...............0 ........... (476) ...............0 ........... (476) ...............0 ............19,874 ...............0 ...............0 ...............0 ................888 . 09/01/2032 . 1.A ........

..31391H-U2-8 FEDERAL NATIONAL MORTGAGE ASSO POOL# 667 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ................75 ................. 75 ................. 76 ................. 75 ...............0 ...............0 ...............0 ...............0 ...............0 ................. 75 ...............0 ...............0 ...............0 .................. 3 . 10/01/2032 . 1.A ........

..313921-B5-6 FANNIE MAE FNMA_01-59 SENIOR AGENCY_CMO ..... ....... . 09/01/2024 . PAYDOWN .................... .................... ............3,894 ............. 3,894 ............. 3,880 ............. 3,880 ...............0 ..............13 ...............0 ..............13 ...............0 ............. 3,894 ...............0 ...............0 ...............0 ................183 . 11/25/2031 . 1.A ........

..313921-S4-1 FANNIE MAE FNMA_01-61 SENIOR AGENCY_CMO ..... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 40,261 ............40,261 ............36,403 ............ 39,295 ...............0 ............ 965 ...............0 ............ 965 ...............0 ............40,261 ...............0 ...............0 ...............0 ............. 1,706 . 11/25/2031 . 1.A ........

..31392B-PT-7 FANNIE MAE FNMA_01-81 SENIOR AGENCY_CMO ..... ....... . 09/01/2024 . PAYDOWN .................... .................... ............2,473 ............. 2,473 ............. 2,474 ............. 2,473 ...............0 ...............0 ...............0 ...............0 ...............0 ............. 2,473 ...............0 ...............0 ...............0 ................107 . 01/25/2032 . 1.A ........

..31392D-RM-6 FEDERAL NATIONAL MORTGAGE ASSO SENIOR AG .... ....... . 09/01/2024 . PAYDOWN .................... .................... ............5,046 ............. 5,046 ............. 4,544 ............. 4,907 ...............0 ............ 139 ...............0 ............ 139 ...............0 ............. 5,046 ...............0 ...............0 ...............0 ................201 . 07/25/2032 . 1.A ........

..31392G-FP-5 FANNIE MAE FNMA_02-T18 SENIOR AGENCY_CMO .... ....... . 09/01/2024 . PAYDOWN .................... .................... ...........43,339 ............ 43,339 ............ 45,642 ............ 45,642 ...............0 .........(2,302) ...............0 .........(2,302) ...............0 ............ 43,339 ...............0 ...............0 ...............0 ............. 1,925 . 08/25/2042 . 1.A ........

.. 31392J-JU-4 FANNIE MAE FNMA_03-19 SENIOR AGENCY_CMO ..... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 71,848 ............71,848 ............80,225 ............76,422 ...............0 .........(4,574) ...............0 .........(4,574) ...............0 ............71,848 ...............0 ...............0 ...............0 ............. 2,612 . 03/25/2033 . 1.A ........

.. 31392J-JU-4 FANNIE MAE FNMA_03-19 SENIOR AGENCY_CMO ..... ....... . 09/30/2024 . B47R_PB .................... .................... .......2,242,484 ........ 2,118,220 ........ 2,365,170 ........ 2,253,068 ...............0 ....... (10,583) ...............0 ....... (10,583) ...............0 ........ 2,242,484 ...............0 ...............0 ...............0 ............96,762 . 03/25/2033 . 1.A ........

..31392K-AA-4 FREDDIE MAC FHLMC_2454 SENIOR AGENCY_CMO .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 25,926 ............ 25,926 ............26,124 ............ 25,954 ...............0 ............ (28) ...............0 ............ (28) ...............0 ............ 25,926 ...............0 ...............0 ...............0 ............. 1,127 . 05/15/2032 . 1.A ........

..31392R-E3-1 FREDDIE MAC FHLMC_2469 SENIOR AGENCY_CMO .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 12,271 ............12,271 ............11,093 ............11,945 ...............0 ............ 326 ...............0 ............ 326 ...............0 ............12,271 ...............0 ...............0 ...............0 ................487 . 07/15/2032 . 1.A ........

..31392X-ZP-6 FREDDIE MAC FHLMC_2528 SENIOR AGENCY_CMO .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 14,333 ............ 14,333 ............16,032 ............15,263 ...............0 ........... (931) ...............0 ........... (931) ...............0 ............ 14,333 ...............0 ...............0 ...............0 ................525 . 11/15/2032 . 1.A ........

..31393G-DM-3 FREDDIE MAC FHLMC_2545 SENIOR AGENCY_CMO .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 37,846 ............37,846 ............ 36,995 ............ 37,493 ...............0 ............ 354 ...............0 ............ 354 ...............0 ............37,846 ...............0 ...............0 ...............0 ............. 1,377 . 12/15/2032 . 1.A ........

..31393L-NP-4 FREDDIE MAC FHLMC_2564 SENIOR AGENCY_CMO .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 14,968 ............14,968 ............14,654 ............14,798 ...............0 ............ 170 ...............0 ............ 170 ...............0 ............14,968 ...............0 ...............0 ...............0 ................552 . 02/15/2033 . 1.A ........

..31394B-AL-8 FANNIE MAE FNMA_04-86 SENIOR AGENCY_CMO ..... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 99,106 ............99,106 ............80,321 ............ 89,225 ...............0 ..........9,881 ...............0 ..........9,881 ...............0 ............99,106 ...............0 ...............0 ...............0 ............. 3,669 . 11/25/2034 . 1.A ........
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..31394C-SP-8 FANNIE MAE FNMA_05-18 SENIOR AGENCY_CMO ..... ....... . 09/01/2024 . PAYDOWN .................... .................... ............7,131 ............. 7,131 ............. 7,008 ............. 7,101 ...............0 ..............30 ...............0 ..............30 ...............0 ............. 7,131 ...............0 ...............0 ...............0 ................233 . 03/25/2025 . 1.A ........

..31394H-R7-8 FREDDIE MAC FHLMC_2656 SENIOR AGENCY_CMO .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 10,571 ............10,571 ............10,565 ............10,565 ...............0 ...............7 ...............0 ...............7 ...............0 ............10,571 ...............0 ...............0 ...............0 ................396 . 08/15/2033 . 1.A ........

..31394L-JJ-2 FREDDIE MAC FHLMC_2691 SENIOR AGENCY_CMO .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 153,902 ...........153,902 ...........145,544 ...........151,140 ...............0 ..........2,762 ...............0 ..........2,762 ...............0 ...........153,902 ...............0 ...............0 ...............0 ............. 5,555 . 09/15/2033 . 1.A ........

..31394L-JJ-2 FREDDIE MAC FHLMC_2691 SENIOR AGENCY_CMO .... ....... . 09/30/2024 . B47R_PB .................... .................... .......3,927,288 ........ 3,995,358 ........ 3,778,372 ........ 3,923,646 ...............0 ..........3,642 ...............0 ..........3,642 ...............0 ........ 3,927,288 ...............0 ...............0 ...............0 ...........182,510 . 09/15/2033 . 1.A ........

..31394M-MV-9 FREDDIE MAC FHLMC_2716 SENIOR AGENCY_CMO .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 31,836 ............31,836 ............30,990 ............31,512 ...............0 ............ 324 ...............0 ............ 324 ...............0 ............31,836 ...............0 ...............0 ...............0 ............. 1,180 . 12/15/2033 . 1.A ........

..31394R-TP-4 FREDDIE MAC FHLMC_2766 SENIOR AGENCY_CMO .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 158,524 ...........158,524 ...........144,991 ...........153,711 ...............0 ..........4,813 ...............0 ..........4,813 ...............0 ...........158,524 ...............0 ...............0 ...............0 ............. 5,382 . 03/15/2034 . 1.A ........

..31394V-LV-0 FANNIE MAE FNMA_05-123 SENIOR AGENCY_CMO .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 52,010 ............52,010 ............50,437 ............51,213 ...............0 ............ 797 ...............0 ............ 797 ...............0 ............52,010 ...............0 ...............0 ...............0 ............. 1,945 . 01/25/2036 . 1.A ........

..31395B-BS-1 FANNIE MAE FNMA_06-9 SENIOR AGENCY_CMO _ .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 136,856 ...........136,856 ...........133,788 ...........135,289 ...............0 ..........1,568 ...............0 ..........1,568 ...............0 ...........136,856 ...............0 ...............0 ...............0 ............. 4,773 . 03/25/2036 . 1.A ........

..31395B-KD-4 FANNIE MAE FNMA_06-3 SENIOR AGENCY_CMO _ .... ....... . 09/01/2024 . PAYDOWN .................... .................... ...........39,429 ............ 39,429 ............44,021 ............ 43,314 ...............0 ........ (3,886) ...............0 ........ (3,886) ...............0 ............ 39,429 ...............0 ...............0 ...............0 ............. 1,397 . 03/25/2036 . 1.A ........

..31395B-KD-4 FANNIE MAE FNMA_06-3 SENIOR AGENCY_CMO _ .... ....... . 09/30/2024 . B47R_PB .................... .................... ......... 955,908 .......... 877,179 ...........979,353 ...........963,630 ...............0 ........ (7,722) ...............0 ........ (7,722) ...............0 ...........955,908 ...............0 ...............0 ...............0 ............40,070 . 03/25/2036 . 1.A ........

..31395E-ZJ-9 FEDERAL HOME LOAN MORTGAGE COR SENIOR AG .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 12,652 ............12,652 ............12,053 ............ 12,423 ...............0 ............ 229 ...............0 ............ 229 ...............0 ............12,652 ...............0 ...............0 ...............0 ................463 . 08/15/2034 . 1.A ........

..31395G-JR-4 FREDDIE MAC FHLMC_2861 SENIOR AGENCY_CMO .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 15,200 ............15,200 ............14,462 ............ 14,923 ...............0 ............ 277 ...............0 ............ 277 ...............0 ............15,200 ...............0 ...............0 ...............0 ................558 . 09/15/2034 . 1.A ........

..31395T-FM-1 FREDDIE MAC FHLMC-2961 SENIOR AGENCY_CMO .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 108,114 .......... 108,114 ...........105,035 ...........106,849 ...............0 ..........1,264 ...............0 ..........1,264 ...............0 .......... 108,114 ...............0 ...............0 ...............0 ............. 3,833 . 04/15/2035 . 1.A ........

..31395U-4N-8 FREDDIE MAC FHLMC_2972 SENIOR AGENCY_CMO .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 31,935 ............ 31,935 ............31,270 ............31,617 ...............0 ............ 318 ...............0 ............ 318 ...............0 ............ 31,935 ...............0 ...............0 ...............0 ............. 1,168 . 05/15/2035 . 1.A ........

..31395U-A7-6 FREDDIE MAC FHLMC_2981 SENIOR AGENCY_CMO .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 40,516 ............40,516 ............ 39,353 ............40,039 ...............0 ............ 478 ...............0 ............ 478 ...............0 ............40,516 ...............0 ...............0 ...............0 ............. 1,487 . 05/15/2035 . 1.A ........

..31395U-K3-4 FREDDIE MAC FHLMC_2978 SENIOR AGENCY_CMO .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 263,194 ...........263,194 ...........267,825 ...........271,023 ...............0 ........ (7,829) ...............0 ........ (7,829) ...............0 ...........263,194 ...............0 ...............0 ...............0 ............. 9,235 . 05/15/2035 . 1.A ........

..31395V-SN-0 FREDDIE MAC FHLMC_2986 SENIOR AGENCY_CMO .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 41,204 ............41,204 ............40,073 ............40,703 ...............0 ............ 502 ...............0 ............ 502 ...............0 ............41,204 ...............0 ...............0 ...............0 ............. 1,502 . 06/15/2035 . 1.A ........

..31395W-W4-5 FREDDIE MAC FHLMC_3012 SENIOR AGENCY_CMO .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 19,533 ............ 19,533 ............19,051 ............19,315 ...............0 ............ 218 ...............0 ............ 218 ...............0 ............ 19,533 ...............0 ...............0 ...............0 ................735 . 08/15/2035 . 1.A ........

..31395X-N4-3 FHLMC MULTI FAMILY HSG VRDN SENIOR AGENC .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 115,260 ...........115,260 .......... 111,136 ...........113,225 ...............0 ..........2,034 ...............0 ..........2,034 ...............0 ...........115,260 ...............0 ...............0 ...............0 ............. 3,668 . 08/15/2035 . 1.A ........

..31396C-3Y-4 FREDDIE MAC REFERENCE REMIC -T SENIOR AG .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 321,998 ...........321,998 ...........309,690 ...........317,062 ...............0 ..........4,936 ...............0 ..........4,936 ...............0 ...........321,998 ...............0 ...............0 ...............0 ............11,688 . 10/15/2035 . 1.A ........

..31396E-6B-7 FREDDIE MAC FHLMC_3044 SENIOR AGENCY_CMO .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 203,899 ...........203,899 ...........197,862 .......... 201,688 ...............0 ..........2,211 ...............0 ..........2,211 ...............0 ...........203,899 ...............0 ...............0 ...............0 ............. 6,929 . 10/15/2035 . 1.A ........

..31396E-WR-3 FREDDIE MAC FHLMC_3061 SENIOR AGENCY_CMO .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 30,989 ............30,989 ............29,977 ............30,569 ...............0 ............ 419 ...............0 ............ 419 ...............0 ............30,989 ...............0 ...............0 ...............0 ............. 1,125 . 11/15/2035 . 1.A ........

..31396G-7E-5 FREDDIE MAC FHLMC_3094 SENIOR AGENCY_CMO .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 50,119 ............50,119 ............ 48,255 ............49,300 ...............0 ............ 819 ...............0 ............ 819 ...............0 ............50,119 ...............0 ...............0 ...............0 ............. 1,855 . 12/15/2035 . 1.A ........

..31396G-BL-4 FREDDIE MAC FHLMC_3087 SENIOR AGENCY_CMO .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 31,953 ............ 31,953 ............31,078 ............31,807 ...............0 ............ 145 ...............0 ............ 145 ...............0 ............ 31,953 ...............0 ...............0 ...............0 ............. 1,165 . 12/15/2025 . 1.A ........

..31396P-B2-6 FANNIE MAE FNMA_07-14 SENIOR AGENCY_CMO ..... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 20,773 ............20,773 ............19,319 ............20,151 ...............0 ............ 622 ...............0 ............ 622 ...............0 ............20,773 ...............0 ...............0 ...............0 ................755 . 03/25/2037 . 1.A ........

..31396V-F8-6 FANNIE MAE FNMA_07-45 SENIOR AGENCY_CMO ..... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 11,302 ............11,302 ............11,024 ............11,108 ...............0 ............ 194 ...............0 ............ 194 ...............0 ............11,302 ...............0 ...............0 ...............0 ................455 . 05/25/2047 . 1.A ........

..31396X-HK-3 FANNIE MAE FNMA_07-77 SENIOR AGENCY_CMO ..... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 120,139 ...........120,139 ...........120,340 ...........120,139 ...............0 ...............0 ...............0 ...............0 ...............0 ...........120,139 ...............0 ...............0 ...............0 ............. 4,409 . 08/25/2037 . 1.A ........

..31397C-3V-9 FREDDIE MAC FHLMC_3228 SENIOR AGENCY_CMO .... ....... . 09/01/2024 . PAYDOWN .................... .................... ............2,641 ............. 2,641 ............. 2,543 ............. 2,585 ...............0 ..............56 ...............0 ..............56 ...............0 ............. 2,641 ...............0 ...............0 ...............0 ................. 97 . 10/15/2036 . 1.A ........

..31397F-MQ-2 FREDDIE MAC FHLMC_3296 SENIOR AGENCY_CMO .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 16,181 ............16,181 ............ 14,945 ............15,483 ...............0 ............ 698 ...............0 ............ 698 ...............0 ............16,181 ...............0 ...............0 ...............0 ................601 . 03/15/2037 . 1.A ........

..31397J-GG-3 FREDDIE MAC FHLMC_3330 SENIOR AGENCY_CMO .... ....... . 09/01/2024 . PAYDOWN .................... .................... ............8,823 ............. 8,823 ............. 8,179 ............. 8,487 ...............0 ............ 336 ...............0 ............ 336 ...............0 ............. 8,823 ...............0 ...............0 ...............0 ................324 . 06/15/2037 . 1.A ........

..31397W-7A-7 FREDDIE MAC FHLMC_3456 SENIOR AGENCY_CMO .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 91,477 ............91,477 ............81,243 ............85,643 ...............0 ..........5,834 ...............0 ..........5,834 ...............0 ............91,477 ...............0 ...............0 ...............0 ............. 3,239 . 06/15/2038 . 1.A ........

..31401L-6T-5 FEDERAL NATIONAL MORTGAGE ASSO POOL# 711 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .............. 230 ................230 ................218 ................223 ...............0 ...............7 ...............0 ...............7 ...............0 ................230 ...............0 ...............0 ...............0 .................. 7 . 07/01/2033 . 1.A ........

..31401N-2T-5 FEDERAL NATIONAL MORTGAGE ASSO POOL# 713 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .............. 745 ................745 ................708 ................722 ...............0 ..............24 ...............0 ..............24 ...............0 ................745 ...............0 ...............0 ...............0 ................. 22 . 08/01/2033 . 1.A ........

..31401X-KW-6 FEDERAL NATIONAL MORTGAGE ASSO POOL# 721 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .............. 222 ................222 ................200 ................209 ...............0 ..............13 ...............0 ..............13 ...............0 ................222 ...............0 ...............0 ...............0 .................. 7 . 07/01/2033 . 1.A ........

..31401Y-JW-6 FEDERAL NATIONAL MORTGAGE ASSO POOL# 722 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ............1,048 ............. 1,048 ................996 ............. 1,015 ...............0 ..............33 ...............0 ..............33 ...............0 ............. 1,048 ...............0 ...............0 ...............0 ................. 29 . 07/01/2033 . 1.A ........

..31402C-5L-2 FEDERAL NATIONAL MORTGAGE ASSO POOL# 725 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .............. 290 ................290 ................281 ................284 ...............0 ...............6 ...............0 ...............6 ...............0 ................290 ...............0 ...............0 ...............0 ................. 13 . 12/01/2031 . 1.A ........

..31402C-5N-8 FEDERAL NATIONAL MORTGAGE ASSO POOL# 725 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ................91 ................. 91 ................. 91 ................. 91 ...............0 ...............0 ...............0 ...............0 ...............0 ................. 91 ...............0 ...............0 ...............0 .................. 4 . 11/01/2031 . 1.A ........

..31402C-5P-3 FEDERAL NATIONAL MORTGAGE ASSO POOL# 725 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ............3,188 ............. 3,188 ............. 3,253 ............. 3,220 ...............0 ............ (32) ...............0 ............ (32) ...............0 ............. 3,188 ...............0 ...............0 ...............0 ................169 . 03/01/2032 . 1.A ........

..31402C-PL-0 FEDERAL NATIONAL MORTGAGE ASSO POOL# 725 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 28,901 ............28,901 ............27,961 ............28,280 ...............0 ............ 621 ...............0 ............ 621 ...............0 ............28,901 ...............0 ...............0 ...............0 ................969 . 11/01/2033 . 1.A ........

..31402E-R8-3 FEDERAL NATIONAL MORTGAGE ASSO POOL# 726 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .............. 296 ................296 ................281 ................287 ...............0 ............... 9 ...............0 ............... 9 ...............0 ................296 ...............0 ...............0 ...............0 .................. 9 . 08/01/2033 . 1.A ........

..31402H-BG-5 FEDERAL NATIONAL MORTGAGE ASSO POOL# 729 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ............1,909 ............. 1,909 ............. 1,893 ............. 1,909 ...............0 ...............0 ...............0 ...............0 ...............0 ............. 1,909 ...............0 ...............0 ...............0 ................. 84 . 12/01/2033 . 1.A ........

..31402H-WH-0 FEDERAL NATIONAL MORTGAGE ASSO POOL# 729 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .............. 103 ................103 ................. 98 ................100 ...............0 ............... 3 ...............0 ............... 3 ...............0 ................103 ...............0 ...............0 ...............0 .................. 3 . 07/01/2033 . 1.A ........

..31402J-3U-9 FEDERAL NATIONAL MORTGAGE ASSO POOL# 730 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .............. 118 ................118 ................107 ................111 ...............0 ...............7 ...............0 ...............7 ...............0 ................118 ...............0 ...............0 ...............0 .................. 4 . 08/01/2033 . 1.A ........

..31402J-6A-0 FEDERAL NATIONAL MORTGAGE ASSO POOL# 730 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .............. 272 ................272 ................259 ................264 ...............0 ...............8 ...............0 ...............8 ...............0 ................272 ...............0 ...............0 ...............0 .................. 8 . 08/01/2033 . 1.A ........

..31402J-M4-6 FEDERAL NATIONAL MORTGAGE ASSO POOL# 730 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ............1,977 ............. 1,977 ............. 1,878 ............. 1,914 ...............0 ..............62 ...............0 ..............62 ...............0 ............. 1,977 ...............0 ...............0 ...............0 ................. 59 . 08/01/2033 . 1.A ........

..31402J-M4-6 FEDERAL NATIONAL MORTGAGE ASSO POOL# 730 .... ....... . 09/30/2024 . B47R_PB .................... .................... .......... 10,097 ............10,417 ............. 9,896 ............10,088 ...............0 ............... 9 ...............0 ............... 9 ...............0 ............10,097 ...............0 ...............0 ...............0 ................389 . 08/01/2033 . 1.A ........
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SCHEDULE D - PART 4
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..31402J-RE-9 FEDERAL NATIONAL MORTGAGE ASSO POOL# 730 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ............2,947 ............. 2,947 ............. 2,699 ............. 2,795 ...............0 ............ 152 ...............0 ............ 152 ...............0 ............. 2,947 ...............0 ...............0 ...............0 ................. 88 . 08/01/2033 . 1.A ........

..31402L-K8-4 FEDERAL NATIONAL MORTGAGE ASSO POOL# 732 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .............. 127 ................127 ................121 ................123 ...............0 ............... 4 ...............0 ............... 4 ...............0 ................127 ...............0 ...............0 ...............0 .................. 4 . 08/01/2033 . 1.A ........

..31402M-LS-7 FEDERAL NATIONAL MORTGAGE ASSO POOL# 733 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .............. 594 ................594 ................564 ................576 ...............0 ..............18 ...............0 ..............18 ...............0 ................594 ...............0 ...............0 ...............0 ................. 16 . 08/01/2033 . 1.A ........

..31402Q-TE-1 FEDERAL NATIONAL MORTGAGE ASSO POOL# 735 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 21,670 ............21,670 ............21,565 ............21,571 ...............0 ..............99 ...............0 ..............99 ...............0 ............21,670 ...............0 ...............0 ...............0 ................867 . 11/01/2034 . 1.A ........

..31402Q-YZ-8 FEDERAL NATIONAL MORTGAGE ASSO POOL# 735 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 60,133 ............60,133 ............58,988 ............59,311 ...............0 ............ 822 ...............0 ............ 822 ...............0 ............60,133 ...............0 ...............0 ...............0 ............. 2,244 . 02/01/2035 . 1.A ........

..31402R-DF-3 FEDERAL NATIONAL MORTGAGE ASSO POOL# 735 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ............4,638 ............. 4,638 ............. 4,674 ............. 4,656 ...............0 ............ (17) ...............0 ............ (17) ...............0 ............. 4,638 ...............0 ...............0 ...............0 ................184 . 04/01/2035 . 1.A ........

..31402T-FJ-9 FEDERAL NATIONAL MORTGAGE ASSO POOL# 737 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .............. 277 ................277 ................263 ................268 ...............0 ...............8 ...............0 ...............8 ...............0 ................277 ...............0 ...............0 ...............0 .................. 8 . 08/01/2033 . 1.A ........

..31403C-WF-4 FEDERAL NATIONAL MORTGAGE ASSO POOL# 745 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ............1,502 ............. 1,502 ............. 1,393 ............. 1,428 ...............0 ..............73 ...............0 ..............73 ...............0 ............. 1,502 ...............0 ...............0 ...............0 ................. 45 . 09/01/2035 . 1.A ........

..31403C-WF-4 FEDERAL NATIONAL MORTGAGE ASSO POOL# 745 .... ....... . 09/30/2024 . B47R_PB .................... .................... .......... 49,142 ............51,642 ............47,906 ............49,115 ...............0 ..............27 ...............0 ..............27 ...............0 ............ 49,142 ...............0 ...............0 ...............0 ............. 1,930 . 09/01/2035 . 1.A ........

..31403E-TD-9 FEDERAL NATIONAL MORTGAGE ASSO POOL# 746 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .............. 147 ................147 ................140 ................143 ...............0 ............... 5 ...............0 ............... 5 ...............0 ................147 ...............0 ...............0 ...............0 .................. 4 . 10/01/2033 . 1.A ........

..31403H-HT-0 FEDERAL NATIONAL MORTGAGE ASSO POOL# 749 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .............. 134 ................134 ................128 ................130 ...............0 ............... 4 ...............0 ............... 4 ...............0 ................134 ...............0 ...............0 ...............0 .................. 4 . 10/01/2033 . 1.A ........

..31403H-HT-0 FEDERAL NATIONAL MORTGAGE ASSO POOL# 749 .... ....... . 09/30/2024 . B47R_PB .................... .................... ............4,864 ............. 5,013 ............. 4,763 ............. 4,857 ...............0 ...............7 ...............0 ...............7 ...............0 ............. 4,864 ...............0 ...............0 ...............0 ................187 . 10/01/2033 . 1.A ........

..31403Q-4D-9 FEDERAL NATIONAL MORTGAGE ASSO POOL# 755 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .............. 199 ................199 ................190 ................193 ...............0 ...............6 ...............0 ...............6 ...............0 ................199 ...............0 ...............0 ...............0 .................. 6 . 11/01/2033 . 1.A ........

..31404K-LW-0 FEDERAL NATIONAL MORTGAGE ASSO POOL# 770 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ............2,818 ............. 2,818 ............. 2,708 ............. 2,747 ...............0 ..............71 ...............0 ..............71 ...............0 ............. 2,818 ...............0 ...............0 ...............0 ................. 94 . 04/01/2034 . 1.A ........

..31404P-QM-6 FEDERAL NATIONAL MORTGAGE ASSO POOL# 774 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .............. 330 ................330 ................326 ................327 ...............0 ............... 3 ...............0 ............... 3 ...............0 ................330 ...............0 ...............0 ...............0 ................. 11 . 04/01/2034 . 1.A ........

..31404X-K7-8 FEDERAL NATIONAL MORTGAGE ASSO POOL# 781 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .............. 427 ................427 ................413 ................417 ...............0 ..............10 ...............0 ..............10 ...............0 ................427 ...............0 ...............0 ...............0 ................. 13 . 11/01/2034 . 1.A ........

..31405Q-UU-0 FEDERAL NATIONAL MORTGAGE ASSO POOL# 796 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ............2,457 ............. 2,457 ............. 2,324 ............. 2,373 ...............0 ..............85 ...............0 ..............85 ...............0 ............. 2,457 ...............0 ...............0 ...............0 ................. 74 . 12/01/2034 . 1.A ........

..31406D-GW-0 FEDERAL NATIONAL MORTGAGE ASSO POOL# 806 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .................1 .................. 1 .................. 1 .................. 1 ...............0 ...............0 ...............0 ...............0 ...............0 .................. 1 ...............0 ...............0 ...............0 .................. 0 . 01/01/2035 . 1.A ........

..31406M-XV-3 FEDERAL NATIONAL MORTGAGE ASSO POOL# 814 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ................51 ................. 51 ................. 51 ................. 51 ...............0 ...............0 ...............0 ...............0 ...............0 ................. 51 ...............0 ...............0 ...............0 .................. 2 . 03/01/2035 . 1.A ........

..31406V-CU-8 FEDERAL NATIONAL MORTGAGE ASSO POOL# 820 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .............. 446 ................446 ................419 ................428 ...............0 ..............18 ...............0 ..............18 ...............0 ................446 ...............0 ...............0 ...............0 ................. 13 . 04/01/2035 . 1.A ........

..31407N-QC-0 FEDERAL NATIONAL MORTGAGE ASSO POOL# 835 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ............2,683 ............. 2,683 ............. 2,548 ............. 2,591 ...............0 ..............92 ...............0 ..............92 ...............0 ............. 2,683 ...............0 ...............0 ...............0 ................. 78 . 08/01/2035 . 1.A ........

..31409G-N2-8 FEDERAL NATIONAL MORTGAGE ASSO POOL# 870 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 13,358 ............13,358 ............13,381 ............ 13,359 ...............0 ..............(1) ...............0 ..............(1) ...............0 ............13,358 ...............0 ...............0 ...............0 ................473 . 10/01/2036 . 1.A ........

..3140E1-AW-3 FEDERAL NATIONAL MORTGAGE ASSO POOL# AZ8 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 13,096 ............13,096 ............13,624 ............ 13,542 ...............0 ........... (446) ...............0 ........... (446) ...............0 ............13,096 ...............0 ...............0 ...............0 ................311 . 09/01/2045 . 1.A ........

..3140E8-YM-4 FEDERAL NATIONAL MORTGAGE ASSO POOL# BA4 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 204,100 ...........204,100 ...........212,423 ...........211,207 ...............0 ........ (7,107) ...............0 ........ (7,107) ...............0 ...........204,100 ...............0 ...............0 ...............0 ............. 4,596 . 11/01/2045 . 1.A ........

..3140E8-YT-9 FEDERAL NATIONAL MORTGAGE ASSO POOL# BA4 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 10,714 ............10,714 ............11,151 ............11,087 ...............0 ........... (372) ...............0 ........... (372) ...............0 ............10,714 ...............0 ...............0 ...............0 ................252 . 11/01/2045 . 1.A ........

..3140EU-GT-0 FEDERAL NATIONAL MORTGAGE ASSO POOL# BC0 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 25,124 ............ 25,124 ............26,286 ............26,121 ...............0 ........... (997) ...............0 ........... (997) ...............0 ............ 25,124 ...............0 ...............0 ...............0 ................587 . 02/01/2046 . 1.A ........

..3140F0-G5-7 FEDERAL NATIONAL MORTGAGE ASSO POOL# BC4 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 49,447 ............ 49,447 ............50,969 ............50,718 ...............0 ........ (1,271) ...............0 ........ (1,271) ...............0 ............ 49,447 ...............0 ...............0 ...............0 ............. 1,028 . 10/01/2046 . 1.A ........

..3140FC-S8-2 FEDERAL NATIONAL MORTGAGE ASSO POOL# BD5 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ............7,355 ............. 7,355 ............. 7,617 ............. 7,587 ...............0 ........... (232) ...............0 ........... (232) ...............0 ............. 7,355 ...............0 ...............0 ...............0 ................172 . 02/01/2047 . 1.A ........

..3140FR-H5-7 FEDERAL NATIONAL MORTGAGE ASSO POOL# BE5 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 12,292 ............ 12,292 ............11,912 ............11,951 ...............0 ............ 340 ...............0 ............ 340 ...............0 ............ 12,292 ...............0 ...............0 ...............0 ................246 . 02/01/2047 . 1.A ........

..3140GQ-4L-7 FEDERAL NATIONAL MORTGAGE ASSO POOL# BH2 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ............7,528 ............. 7,528 ............. 7,820 ............. 7,787 ...............0 ........... (259) ...............0 ........... (259) ...............0 ............. 7,528 ...............0 ...............0 ...............0 ................173 . 08/01/2047 . 1.A ........

..3140GV-Z3-2 FEDERAL NATIONAL MORTGAGE ASSO POOL# BH7 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 139,871 ...........139,871 ...........140,396 ...........140,322 ...............0 ........... (451) ...............0 ........... (451) ...............0 ...........139,871 ...............0 ...............0 ...............0 ............. 3,267 . 12/01/2047 . 1.A ........

..3140H1-VN-7 FEDERAL NATIONAL MORTGAGE ASSO POOL# BJ0 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 328,148 ...........328,148 ...........324,405 ...........324,660 ...............0 ..........3,488 ...............0 ..........3,488 ...............0 ...........328,148 ...............0 ...............0 ...............0 ............. 7,939 . 03/01/2048 . 1.A ........

..3140H2-SZ-2 FEDERAL NATIONAL MORTGAGE ASSO POOL# BJ1 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 115,694 ...........115,694 .......... 119,707 ...........119,266 ...............0 .........(3,572) ...............0 .........(3,572) ...............0 ...........115,694 ...............0 ...............0 ...............0 ............. 2,591 . 10/01/2047 . 1.A ........

..3140H2-UZ-9 FEDERAL NATIONAL MORTGAGE ASSO POOL# BJ1 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 15,674 ............15,674 ............16,219 ............16,158 ...............0 ........... (485) ...............0 ........... (485) ...............0 ............15,674 ...............0 ...............0 ...............0 ................365 . 11/01/2047 . 1.A ........

..3140H4-A9-5 FEDERAL NATIONAL MORTGAGE ASSO POOL# BJ2 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 33,616 ............33,616 ............ 34,362 ............34,287 ...............0 ........... (671) ...............0 ........... (671) ...............0 ............33,616 ...............0 ...............0 ...............0 ................903 . 05/01/2048 . 1.A ........

..3140H6-N8-8 FEDERAL NATIONAL MORTGAGE ASSO POOL# BJ4 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 14,029 ............14,029 ............14,391 ............ 14,352 ...............0 ........... (323) ...............0 ........... (323) ...............0 ............14,029 ...............0 ...............0 ...............0 ................374 . 02/01/2048 . 1.A ........

..3140HB-JA-7 FEDERAL NATIONAL MORTGAGE ASSO POOL# BJ9 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ............9,285 ............. 9,285 ............. 9,286 ............. 9,285 ...............0 ...............0 ...............0 ...............0 ...............0 ............. 9,285 ...............0 ...............0 ...............0 ................242 . 06/01/2048 . 1.A ........

..3140HJ-JJ-1 FEDERAL NATIONAL MORTGAGE ASSO POOL# BK4 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 13,709 ............13,709 ............13,927 ............13,906 ...............0 ........... (197) ...............0 ........... (197) ...............0 ............13,709 ...............0 ...............0 ...............0 ................363 . 08/01/2048 . 1.A ........

..3140HN-AX-0 FEDERAL NATIONAL MORTGAGE ASSO POOL# BK8 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 88,628 ............88,628 ............ 94,991 ............94,486 ...............0 ........ (5,858) ...............0 ........ (5,858) ...............0 ............88,628 ...............0 ...............0 ...............0 ............. 1,483 . 10/01/2050 . 1.A ........

..3140HT-AN-9 FEDERAL NATIONAL MORTGAGE ASSO MULTI_MBS .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 36,013 ............36,013 ............ 40,953 ............39,470 ...............0 .........(3,457) ...............0 .........(3,457) ...............0 ............36,013 ...............0 ...............0 ...............0 ................863 . 03/01/2034 . 1.A ........

..3140J5-NU-9 FEDERAL NATIONAL MORTGAGE ASSO POOL# BM1 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 12,682 ............12,682 ............12,754 ............12,744 ...............0 ............ (61) ...............0 ............ (61) ...............0 ............12,682 ...............0 ...............0 ...............0 ................255 . 02/01/2047 . 1.A ........

..3140J6-A3-1 FEDERAL NATIONAL MORTGAGE ASSO POOL# BM1 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 125,924 ...........125,924 ...........130,105 ...........129,647 ...............0 .........(3,723) ...............0 .........(3,723) ...............0 ...........125,924 ...............0 ...............0 ...............0 ............. 3,089 . 10/01/2047 . 1.A ........

..3140J6-F6-9 FEDERAL NATIONAL MORTGAGE ASSO POOL# BM1 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 49,848 ............49,848 ............51,067 ............50,958 ...............0 ........ (1,110) ...............0 ........ (1,110) ...............0 ............49,848 ...............0 ...............0 ...............0 ............. 1,310 . 11/01/2047 . 1.A ........

..3140J6-GR-2 FEDERAL NATIONAL MORTGAGE ASSO POOL# BM2 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 13,797 ............13,797 ............13,821 ............13,816 ...............0 ............ (19) ...............0 ............ (19) ...............0 ............13,797 ...............0 ...............0 ...............0 ................370 . 09/01/2048 . 1.A ........

..3140J7-7J-8 FEDERAL NATIONAL MORTGAGE ASSO POOL# BM3 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 53,187 ............53,187 ............ 54,284 ............54,173 ...............0 ........... (986) ...............0 ........... (986) ...............0 ............53,187 ...............0 ...............0 ...............0 ............. 1,480 . 03/01/2048 . 1.A ........

..3140J7-LR-4 FEDERAL NATIONAL MORTGAGE ASSO POOL# BM3 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 91,521 ............91,521 ............ 94,453 ............ 94,133 ...............0 ........ (2,612) ...............0 ........ (2,612) ...............0 ............91,521 ...............0 ...............0 ...............0 ............. 2,030 . 10/01/2047 . 1.A ........

 E
0
5
.1

2



STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY

SCHEDULE D - PART 4
Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22

CUSIP
Ident-

ification Description
For-
eign

Disposal
Date

Name
of Purchaser

Number of 
Shares of

Stock
Consid-
eration Par Value

Actual
Cost

Prior Year
Book/

Adjusted 
Carrying 

Value

11

Unrealized 
Valuation 
Increase/

(Decrease)

12

Current 
Year's 
(Amor-

tization)/
Accretion

13

Current 
Year's 

Other Than 
Temporary 
Impairment 

Recog-
nized

14

Total
Change in 

Book/
Adjusted 
Carrying 

Value
(11 + 12 - 

13)

15

Total
Foreign 

Exchange 
Change in 

Book 
/Adjusted 
Carrying 

Value

Book/
Adjusted 
Carrying 
Value at 
Disposal 

Date

Foreign 
Exchange 

Gain 
(Loss) on 
Disposal

Realized 
Gain 

(Loss) on 
Disposal

Total Gain 
(Loss) on 
Disposal

Bond 
Interest/ 
Stock 

Dividends 
Received 

During
Year

Stated
Con-

tractual
Maturity

Date

NAIC
Desig-
nation,
NAIC
Desig-
nation

Modifier
and
SVO

Admini-
strative 
Symbol

..3140J8-RF-2 FEDERAL NATIONAL MORTGAGE ASSO POOL# BM4 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 21,028 ............21,028 ............ 21,529 ............21,483 ...............0 ........... (455) ...............0 ........... (455) ...............0 ............21,028 ...............0 ...............0 ...............0 ................562 . 06/01/2048 . 1.A ........

..3140J8-S4-6 FEDERAL NATIONAL MORTGAGE ASSO POOL# BM4 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 126,783 ...........126,783 ...........129,834 ...........129,557 ...............0 ........ (2,773) ...............0 ........ (2,773) ...............0 ...........126,783 ...............0 ...............0 ...............0 ............. 3,707 . 06/01/2048 . 1.A ........

..3140J8-UG-6 FEDERAL NATIONAL MORTGAGE ASSO POOL# BM4 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 39,889 ............39,889 ............40,794 ............40,708 ...............0 ........... (819) ...............0 ........... (819) ...............0 ............39,889 ...............0 ...............0 ...............0 ............. 1,133 . 07/01/2048 . 1.A ........

..3140J9-LV-1 FEDERAL NATIONAL MORTGAGE ASSO POOL# BM4 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 100,323 ...........100,323 ...........100,472 ...........100,438 ...............0 ........... (115) ...............0 ........... (115) ...............0 ...........100,323 ...............0 ...............0 ...............0 ............. 2,589 . 10/01/2048 . 1.A ........

..3140JR-AZ-4 FEDERAL NATIONAL MORTGAGE ASSO POOL# BN8 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 125,283 ...........125,283 ...........126,732 ...........126,586 ...............0 ........ (1,303) ...............0 ........ (1,303) ...............0 ...........125,283 ...............0 ...............0 ...............0 ............. 2,923 . 04/01/2049 . 1.A ........

..3140K1-4E-3 FEDERAL NATIONAL MORTGAGE ASSO POOL# BO6 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 276,214 ...........276,214 ...........288,644 ...........287,917 ...............0 ....... (11,703) ...............0 ....... (11,703) ...............0 ...........276,214 ...............0 ...............0 ...............0 ............. 5,611 . 12/01/2049 . 1.A ........

..3140KC-NY-4 FEDERAL NATIONAL MORTGAGE ASSO POOL# BP4 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 46,863 ............46,863 ............50,612 ............50,326 ...............0 .........(3,463) ...............0 .........(3,463) ...............0 ............46,863 ...............0 ...............0 ...............0 ................938 . 04/01/2050 . 1.A ........

..3140KQ-VE-8 FEDERAL NATIONAL MORTGAGE ASSO POOL# BQ5 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 47,153 ............47,153 ............48,864 ............48,755 ...............0 ........ (1,602) ...............0 ........ (1,602) ...............0 ............47,153 ...............0 ...............0 ...............0 ................614 . 11/01/2050 . 1.A ........

..3140KQ-WW-7 FEDERAL NATIONAL MORTGAGE ASSO POOL# BQ5 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ...........42,294 ............ 42,294 ............43,872 ............43,772 ...............0 ........ (1,478) ...............0 ........ (1,478) ...............0 ............ 42,294 ...............0 ...............0 ...............0 ................569 . 12/01/2050 . 1.A ........

..3140KY-LC-6 FEDERAL NATIONAL MORTGAGE ASSO POOL# BR1 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 712,800 .......... 712,800 ...........742,871 ...........741,228 ...............0 ....... (28,428) ...............0 ....... (28,428) ...............0 .......... 712,800 ...............0 ...............0 ...............0 ............10,704 . 05/01/2051 . 1.A ........

..3140L7-XU-1 FEDERAL NATIONAL MORTGAGE ASSO POOL# BR8 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 144,119 ...........144,119 ...........150,053 ...........149,726 ...............0 ........ (5,607) ...............0 ........ (5,607) ...............0 ...........144,119 ...............0 ...............0 ...............0 ............. 2,409 . 05/01/2051 . 1.A ........

..3140M5-QP-3 FEDERAL NATIONAL MORTGAGE ASSO POOL# BU4 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 290,905 ...........290,905 ...........289,723 ...........289,723 ...............0 ..........1,182 ...............0 ..........1,182 ...............0 ...........290,905 ...............0 ...............0 ...............0 ............ 12,593 . 07/01/2053 . 1.A ........

..3140MP-5Q-0 FEDERAL NATIONAL MORTGAGE ASSO POOL# BV9 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 343,847 ...........343,847 ...........329,664 ...........329,892 ...............0 .........13,956 ...............0 .........13,956 ...............0 ...........343,847 ...............0 ...............0 ...............0 ............. 5,778 . 05/01/2052 . 1.A ........

..3140Q7-HT-7 FEDERAL NATIONAL MORTGAGE ASSO POOL# CA0 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 15,390 ............15,390 ............16,116 ............16,035 ...............0 ........... (645) ...............0 ........... (645) ...............0 ............15,390 ...............0 ...............0 ...............0 ................389 . 08/01/2047 . 1.A ........

..3140Q7-LC-9 FEDERAL NATIONAL MORTGAGE ASSO POOL# CA0 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 20,598 ............20,598 ............21,071 ............21,025 ...............0 ........... (427) ...............0 ........... (427) ...............0 ............20,598 ...............0 ...............0 ...............0 ................550 . 09/01/2047 . 1.A ........

..3140Q7-WS-2 FEDERAL NATIONAL MORTGAGE ASSO POOL# CA0 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 24,795 ............ 24,795 ............ 25,523 ............ 25,443 ...............0 ........... (648) ...............0 ........... (648) ...............0 ............ 24,795 ...............0 ...............0 ...............0 ................586 . 11/01/2047 . 1.A ........

..3140Q8-3B-9 FEDERAL NATIONAL MORTGAGE ASSO POOL# CA1 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 122,725 ...........122,725 ...........124,825 ...........124,616 ...............0 ........ (1,891) ...............0 ........ (1,891) ...............0 ...........122,725 ...............0 ...............0 ...............0 ............. 3,390 . 05/01/2048 . 1.A ........

..3140Q8-DB-8 FEDERAL NATIONAL MORTGAGE ASSO POOL# CA0 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 27,996 ............27,996 ............27,731 ............27,749 ...............0 ............ 247 ...............0 ............ 247 ...............0 ............27,996 ...............0 ...............0 ...............0 ................653 . 01/01/2048 . 1.A ........

..3140Q8-S5-5 FEDERAL NATIONAL MORTGAGE ASSO POOL# CA1 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ............8,525 ............. 8,525 ............. 9,079 ............. 9,046 ...............0 ........... (520) ...............0 ........... (520) ...............0 ............. 8,525 ...............0 ...............0 ...............0 ................195 . 03/01/2048 . 1.A ........

..3140Q8-WJ-0 FEDERAL NATIONAL MORTGAGE ASSO POOL# CA1 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 123,458 ...........123,458 ...........126,231 ...........125,987 ...............0 .........(2,529) ...............0 .........(2,529) ...............0 ...........123,458 ...............0 ...............0 ...............0 ............. 3,326 . 04/01/2048 . 1.A ........

..3140Q9-C2-7 FEDERAL NATIONAL MORTGAGE ASSO POOL# CA1 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 70,536 ............70,536 ............72,085 ............71,932 ...............0 ........ (1,396) ...............0 ........ (1,396) ...............0 ............70,536 ...............0 ...............0 ...............0 ............. 1,820 . 06/01/2048 . 1.A ........

..3140Q9-DG-5 FEDERAL NATIONAL MORTGAGE ASSO POOL# CA1 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 267,327 ...........267,327 ...........278,725 ...........277,757 ...............0 ....... (10,430) ...............0 ....... (10,430) ...............0 ...........267,327 ...............0 ...............0 ...............0 ............. 8,100 . 06/01/2048 . 1.A ........

..3140Q9-EZ-2 FEDERAL NATIONAL MORTGAGE ASSO POOL# CA1 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 47,779 ............47,779 ............48,977 ............48,867 ...............0 ........ (1,087) ...............0 ........ (1,087) ...............0 ............47,779 ...............0 ...............0 ...............0 ............. 1,304 . 07/01/2048 . 1.A ........

..3140QA-VA-5 FEDERAL NATIONAL MORTGAGE ASSO POOL# CA3 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 120,738 ...........120,738 ...........122,238 ...........122,091 ...............0 .........(1,352) ...............0 .........(1,352) ...............0 ...........120,738 ...............0 ...............0 ...............0 ............. 2,816 . 04/01/2049 . 1.A ........

..3140QC-5Q-5 FEDERAL NATIONAL MORTGAGE ASSO POOL# CA5 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 119,709 ...........119,709 ...........130,501 ...........129,605 ...............0 ........ (9,897) ...............0 ........ (9,897) ...............0 ...........119,709 ...............0 ...............0 ...............0 ............. 2,891 . 03/01/2050 . 1.A ........

..3140QC-MR-4 FEDERAL NATIONAL MORTGAGE ASSO POOL# CA4 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 315,842 ...........315,842 ...........335,879 ...........334,624 ...............0 ....... (18,781) ...............0 ....... (18,781) ...............0 ...........315,842 ...............0 ...............0 ...............0 ............. 6,512 . 12/01/2049 . 1.A ........

..3140QC-VU-7 FEDERAL NATIONAL MORTGAGE ASSO POOL# CA5 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 79,307 ............79,307 ............83,693 ............83,440 ...............0 .........(4,133) ...............0 .........(4,133) ...............0 ............79,307 ...............0 ...............0 ...............0 ............. 1,602 . 02/01/2050 . 1.A ........

..3140QD-XQ-2 FEDERAL NATIONAL MORTGAGE ASSO POOL# CA6 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 488,920 ...........488,920 ...........510,654 ...........509,502 ...............0 ....... (20,582) ...............0 ....... (20,582) ...............0 ...........488,920 ...............0 ...............0 ...............0 ............. 9,755 . 06/01/2050 . 1.A ........

..3140QE-A5-1 FEDERAL NATIONAL MORTGAGE ASSO POOL# CA6 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 424,891 ...........424,891 ...........437,405 ...........436,448 ...............0 ....... (11,557) ...............0 ....... (11,557) ...............0 ...........424,891 ...............0 ...............0 ...............0 ............. 5,853 . 07/01/2050 . 1.A ........

..3140QE-D3-3 FEDERAL NATIONAL MORTGAGE ASSO POOL# CA6 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 120,801 .......... 120,801 ...........126,973 ...........126,631 ...............0 ........ (5,830) ...............0 ........ (5,830) ...............0 .......... 120,801 ...............0 ...............0 ...............0 ............. 2,302 . 07/01/2050 . 1.A ........

..3140QE-DP-4 FEDERAL NATIONAL MORTGAGE ASSO POOL# CA6 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 766,520 ...........766,520 ...........816,224 ...........812,038 ...............0 ....... (45,517) ...............0 ....... (45,517) ...............0 ...........766,520 ...............0 ...............0 ...............0 ............12,584 . 07/01/2050 . 1.A ........

..3140QE-J9-4 FEDERAL NATIONAL MORTGAGE ASSO POOL# CA6 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 211,486 ...........211,486 ...........219,037 ...........218,475 ...............0 ........ (6,989) ...............0 ........ (6,989) ...............0 ...........211,486 ...............0 ...............0 ...............0 ............. 2,740 . 08/01/2050 . 1.A ........

..3140QE-ZE-5 FEDERAL NATIONAL MORTGAGE ASSO POOL# CA7 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 184,163 ...........184,163 ...........196,831 ...........195,817 ...............0 ....... (11,654) ...............0 ....... (11,654) ...............0 ...........184,163 ...............0 ...............0 ...............0 ............. 3,079 . 09/01/2050 . 1.A ........

..3140QE-ZS-4 FEDERAL NATIONAL MORTGAGE ASSO POOL# CA7 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 616,306 .......... 616,306 .......... 661,277 ...........658,252 ...............0 ....... (41,946) ...............0 ....... (41,946) ...............0 .......... 616,306 ...............0 ...............0 ...............0 ............11,961 . 09/01/2050 . 1.A ........

..3140QF-BS-7 FEDERAL NATIONAL MORTGAGE ASSO POOL# CA7 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 986,813 ...........986,813 ........1,047,101 ........ 1,043,281 ...............0 ....... (56,468) ...............0 ....... (56,468) ...............0 ...........986,813 ...............0 ...............0 ...............0 ............16,749 . 10/01/2050 . 1.A ........

..3140QF-F4-6 FEDERAL NATIONAL MORTGAGE ASSO POOL# CA7 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 256,266 ...........256,266 ...........279,370 ...........277,582 ...............0 ....... (21,316) ...............0 ....... (21,316) ...............0 ...........256,266 ...............0 ...............0 ...............0 ............. 5,124 . 10/01/2050 . 1.A ........

..3140QG-LR-6 FEDERAL NATIONAL MORTGAGE ASSO POOL# CA8 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 35,257 ............ 35,257 ............36,741 ............36,650 ...............0 .........(1,394) ...............0 .........(1,394) ...............0 ............ 35,257 ...............0 ...............0 ...............0 ................463 . 01/01/2051 . 1.A ........

..3140QG-T6-4 FEDERAL NATIONAL MORTGAGE ASSO POOL# CA8 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 306,764 ...........306,764 ...........320,568 ...........319,800 ...............0 ....... (13,036) ...............0 ....... (13,036) ...............0 ...........306,764 ...............0 ...............0 ...............0 ............. 6,665 . 10/01/2050 . 1.A ........

..3140QK-5J-3 FEDERAL NATIONAL MORTGAGE ASSO POOL# CB0 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 16,212 ............16,212 ............17,291 ............17,249 ...............0 ........ (1,037) ...............0 ........ (1,037) ...............0 ............16,212 ...............0 ...............0 ...............0 ................325 . 06/01/2051 . 1.A ........

..3140QK-C9-7 FEDERAL NATIONAL MORTGAGE ASSO POOL# CB0 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 658,075 ...........658,075 .......... 705,117 ...........702,845 ...............0 ....... (44,770) ...............0 ....... (44,770) ...............0 ...........658,075 ...............0 ...............0 ...............0 ............13,420 . 04/01/2051 . 1.A ........

..3140QK-F4-5 FEDERAL NATIONAL MORTGAGE ASSO POOL# CB0 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 14,317 ............14,317 ............15,199 ............15,166 ...............0 ........... (849) ...............0 ........... (849) ...............0 ............14,317 ...............0 ...............0 ...............0 ................312 . 04/01/2051 . 1.A ........

..3140QK-ZA-9 FEDERAL NATIONAL MORTGAGE ASSO POOL# CB0 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ............7,701 ............. 7,701 ............. 8,192 ............. 8,173 ...............0 ........... (472) ...............0 ........... (472) ...............0 ............. 7,701 ...............0 ...............0 ...............0 ................163 . 06/01/2051 . 1.A ........

..3140QL-DE-3 FEDERAL NATIONAL MORTGAGE ASSO POOL# CB1 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 166,296 ...........166,296 ...........173,156 .......... 172,867 ...............0 ........ (6,570) ...............0 ........ (6,570) ...............0 ...........166,296 ...............0 ...............0 ...............0 ............. 2,636 . 07/01/2051 . 1.A ........

..3140QL-PS-9 FEDERAL NATIONAL MORTGAGE ASSO POOL# CB1 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......1,267,492 ........ 1,267,492 ........ 1,316,733 ........ 1,314,215 ...............0 ....... (46,723) ...............0 ....... (46,723) ...............0 ........ 1,267,492 ...............0 ...............0 ...............0 ............22,089 . 08/01/2051 . 1.A ........

..3140QL-R5-7 FEDERAL NATIONAL MORTGAGE ASSO POOL# CB1 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......1,223,719 ........ 1,223,719 ........ 1,305,746 ........ 1,301,905 ...............0 ....... (78,187) ...............0 ....... (78,187) ...............0 ........ 1,223,719 ...............0 ...............0 ...............0 ............ 23,902 . 08/01/2051 . 1.A ........

..3140QM-JL-9 FEDERAL NATIONAL MORTGAGE ASSO POOL# CB2 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 581,962 ...........581,962 ...........614,425 ...........613,021 ...............0 ....... (31,059) ...............0 ....... (31,059) ...............0 ...........581,962 ...............0 ...............0 ...............0 ............11,291 . 11/01/2051 . 1.A ........
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..3140QM-JM-7 FEDERAL NATIONAL MORTGAGE ASSO POOL# CB2 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 295,464 ...........295,464 ...........314,161 ...........313,269 ...............0 ....... (17,805) ...............0 ....... (17,805) ...............0 ...........295,464 ...............0 ...............0 ...............0 ............. 5,751 . 11/01/2051 . 1.A ........

..3140QP-3E-5 FEDERAL NATIONAL MORTGAGE ASSO POOL#CB43 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 329,967 ...........329,967 ...........315,892 .................. 0 ...............0 ........ 14,075 ...............0 ........ 14,075 ...............0 ...........329,967 ...............0 ...............0 ...............0 ............. 7,344 . 08/01/2052 . 1.A ........

..3140QP-TZ-0 FEDERAL NATIONAL MORTGAGE ASSO POOL#CB41 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 190,448 ...........190,448 .......... 186,817 .................. 0 ...............0 ..........3,630 ...............0 ..........3,630 ...............0 ...........190,448 ...............0 ...............0 ...............0 ............. 3,105 . 07/01/2052 . 1.A ........

..3140QP-YD-3 FEDERAL NATIONAL MORTGAGE ASSO POOL# CB4 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 278,550 ...........278,550 ...........277,364 .......... 103,871 ...............0 ..........1,184 ...............0 ..........1,184 ...............0 ...........278,550 ...............0 ...............0 ...............0 ............. 8,199 . 08/01/2052 . 1.A ........

..3140QQ-UR-4 FEDERAL NATIONAL MORTGAGE ASSO POOL# CB5 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 95,331 ............ 95,331 ............ 93,194 ............ 93,202 ...............0 ..........2,129 ...............0 ..........2,129 ...............0 ............ 95,331 ...............0 ...............0 ...............0 ............. 3,815 . 11/01/2052 . 1.A ........

..3140QR-PX-5 FEDERAL NATIONAL MORTGAGE ASSO POOL# CB5 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 269,732 ...........269,732 ...........265,233 ...........265,253 ...............0 ..........4,479 ...............0 ..........4,479 ...............0 ...........269,732 ...............0 ...............0 ...............0 ............. 8,993 . 03/01/2053 . 1.A ........

..3140QR-XK-4 FEDERAL NATIONAL MORTGAGE ASSO POOL#CB60 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 190,661 .......... 190,661 ...........191,376 .................. 0 ...............0 ........... (715) ...............0 ........... (715) ...............0 .......... 190,661 ...............0 ...............0 ...............0 ............. 6,227 . 04/01/2053 . 1.A ........

..3140QS-3Y-5 FEDERAL NATIONAL MORTGAGE ASSO POOL#CB71 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 199,759 ...........199,759 ...........199,259 .................. 0 ...............0 ............ 499 ...............0 ............ 499 ...............0 ...........199,759 ...............0 ...............0 ...............0 ............. 4,544 . 09/01/2053 . 1.A ........

..3140QT-CE-7 FEDERAL NATIONAL MORTGAGE ASSO POOL#CB72 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 95,737 ............95,737 ............96,141 .................. 0 ...............0 ........... (404) ...............0 ........... (404) ...............0 ............95,737 ...............0 ...............0 ...............0 ............. 1,902 . 10/01/2053 . 1.A ........

..3140QT-EV-7 FEDERAL NATIONAL MORTGAGE ASSO POOL# CB7 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 105,223 ...........105,223 ...........105,404 ...........105,399 ...............0 ........... (176) ...............0 ........... (176) ...............0 ...........105,223 ...............0 ...............0 ...............0 ............. 4,652 . 10/01/2053 . 1.A ........

..3140QT-EZ-8 FEDERAL NATIONAL MORTGAGE ASSO POOL# CB7 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 237,468 ...........237,468 ...........237,487 ...........237,477 ...............0 ..............(9) ...............0 ..............(9) ...............0 ...........237,468 ...............0 ...............0 ...............0 ............. 9,987 . 10/01/2053 . 1.A ........

..3140QT-J5-9 FEDERAL NATIONAL MORTGAGE ASSO POOL# CB7 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ...... 1,407,331 ........ 1,407,331 ........ 1,434,598 ........ 1,434,291 ...............0 ....... (26,961) ...............0 ....... (26,961) ...............0 ........ 1,407,331 ...............0 ...............0 ...............0 ............ 59,202 . 11/01/2053 . 1.A ........

..3140QT-WX-3 FEDERAL NATIONAL MORTGAGE ASSO POOL#CB78 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 76,437 ............76,437 ............77,661 .................. 0 ...............0 .........(1,224) ...............0 .........(1,224) ...............0 ............76,437 ...............0 ...............0 ...............0 ............. 2,882 . 01/01/2054 . 1.A ........

..3140X7-YP-8 FEDERAL NATIONAL MORTGAGE ASSO POOL# FM4 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 476,664 ...........476,664 ...........497,369 ...........496,364 ...............0 ....... (19,700) ...............0 ....... (19,700) ...............0 ...........476,664 ...............0 ...............0 ...............0 ............. 9,718 . 09/01/2050 . 1.A ........

..3140X7-Z9-3 FEDERAL NATIONAL MORTGAGE ASSO POOL# FM4 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 114,505 ...........114,505 ...........119,156 ...........117,926 ...............0 .........(3,421) ...............0 .........(3,421) ...............0 ...........114,505 ...............0 ...............0 ...............0 ............. 1,517 . 10/01/2030 . 1.A ........

..3140X9-GM-1 FEDERAL NATIONAL MORTGAGE ASSO POOL# FM5 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 124,651 ...........124,651 ...........135,461 ...........134,790 ...............0 ....... (10,139) ...............0 ....... (10,139) ...............0 ...........124,651 ...............0 ...............0 ...............0 ............. 2,490 . 09/01/2048 . 1.A ........

..3140X9-N4-3 FEDERAL NATIONAL MORTGAGE ASSO POOL# FM5 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 234,057 ...........234,057 ...........250,149 ...........249,138 ...............0 ....... (15,081) ...............0 ....... (15,081) ...............0 ...........234,057 ...............0 ...............0 ...............0 ............. 4,794 . 01/01/2051 . 1.A ........

..3140XA-KS-0 FEDERAL NATIONAL MORTGAGE ASSO POOL# FM6 .... ....... . 09/25/2024 . BANK OF MONTREAL ........ .................... ......... 883,164 ...........972,472 ........1,015,170 ........1,013,112 ...............0 ........... (426) ...............0 ........... (426) ...............0 ........1,012,686 ...............0 ...... (129,522) ...... (129,522) ............23,907 . 09/01/2050 . 1.A ........

..3140XA-KS-0 FEDERAL NATIONAL MORTGAGE ASSO POOL# FM6 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 206,870 .......... 206,870 ...........215,953 ...........215,515 ...............0 ........ (8,645) ...............0 ........ (8,645) ...............0 .......... 206,870 ...............0 ...............0 ...............0 ............. 4,139 . 09/01/2050 . 1.A ........

..3140XD-JS-6 FEDERAL NATIONAL MORTGAGE ASSO POOL# FM9 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ...........55,342 ............ 55,342 ............58,706 ............58,578 ...............0 .........(3,236) ...............0 .........(3,236) ...............0 ............ 55,342 ...............0 ...............0 ...............0 ............. 1,106 . 10/01/2051 . 1.A ........

..3140XD-WC-6 FEDERAL NATIONAL MORTGAGE ASSO POOL# FM9 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 79,320 ............79,320 ............83,478 ............83,336 ...............0 ........ (4,016) ...............0 ........ (4,016) ...............0 ............79,320 ...............0 ...............0 ...............0 ............. 1,484 . 11/01/2051 . 1.A ........

..3140XD-WF-9 FEDERAL NATIONAL MORTGAGE ASSO POOL# FM9 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 525,663 ...........525,663 ...........531,414 ...........531,261 ...............0 .........(5,598) ...............0 .........(5,598) ...............0 ...........525,663 ...............0 ...............0 ...............0 ............14,742 . 11/01/2049 . 1.A ........

..3140XE-AU-8 FEDERAL NATIONAL MORTGAGE ASSO POOL# FM9 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 62,101 ............62,101 ............65,415 ............65,311 ...............0 ........ (3,210) ...............0 ........ (3,210) ...............0 ............62,101 ...............0 ...............0 ...............0 ............. 1,202 . 12/01/2051 . 1.A ........

..3140XH-UY-1 FEDERAL NATIONAL MORTGAGE ASSO POOL# FS2 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 47,927 ............47,927 ............ 46,523 ............46,615 ...............0 ..........1,312 ...............0 ..........1,312 ...............0 ............47,927 ...............0 ...............0 ...............0 ................966 . 06/01/2037 . 1.A ........

..3140XJ-QC-0 FEDERAL NATIONAL MORTGAGE ASSO POOL# FS3 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 825,963 ...........825,963 .......... 818,736 .......... 818,770 ...............0 ..........7,193 ...............0 ..........7,193 ...............0 ...........825,963 ...............0 ...............0 ...............0 ............28,737 . 11/01/2052 . 1.A ........

..3140XJ-ZE-6 FEDERAL NATIONAL MORTGAGE ASSO POOL#FS34 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 755,380 ...........755,380 ...........758,996 .................. 0 ...............0 ........ (3,616) ...............0 ........ (3,616) ...............0 ...........755,380 ...............0 ...............0 ...............0 ............ 15,525 . 12/01/2052 . 1.A ........

..3140XL-5C-8 FEDERAL NATIONAL MORTGAGE ASSO POOL# FS5 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 117,924 ...........117,924 .......... 111,728 ...........111,754 ...............0 ..........6,169 ...............0 ..........6,169 ...............0 ...........117,924 ...............0 ...............0 ...............0 ............. 1,833 . 07/01/2053 . 1.A ........

..3140XL-A3-2 FEDERAL NATIONAL MORTGAGE ASSO POOL# FS4 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 114,953 ...........114,953 ...........116,624 .......... 116,607 ...............0 ........ (1,654) ...............0 ........ (1,654) ...............0 ...........114,953 ...............0 ...............0 ...............0 ............. 4,412 . 04/01/2053 . 1.A ........

..3140XL-X6-0 FEDERAL NATIONAL MORTGAGE ASSO POOL# FS5 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 615,584 ...........615,584 ...........584,997 ...........585,135 ...............0 .........30,449 ...............0 .........30,449 ...............0 ...........615,584 ...............0 ...............0 ...............0 ............. 8,405 . 07/01/2053 . 1.A ........

..3140XM-F8-4 FEDERAL NATIONAL MORTGAGE ASSO POOL# FS5 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 522,276 ...........522,276 ...........514,237 ...........514,268 ...............0 ..........8,007 ...............0 ..........8,007 ...............0 ...........522,276 ...............0 ...............0 ...............0 ............19,467 . 07/01/2053 . 1.A ........

..3140XM-HD-1 FEDERAL NATIONAL MORTGAGE ASSO POOL# FS5 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 200,976 ...........200,976 ...........200,380 ...........200,380 ...............0 ............ 597 ...............0 ............ 597 ...............0 ...........200,976 ...............0 ...............0 ...............0 ............. 8,104 . 09/01/2053 . 1.A ........

..3140XM-T2-2 FEDERAL NATIONAL MORTGAGE ASSO POOL# FS5 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 213,090 ...........213,090 ...........208,195 ...........208,207 ...............0 ..........4,883 ...............0 ..........4,883 ...............0 ...........213,090 ...............0 ...............0 ...............0 ............. 8,447 . 10/01/2053 . 1.A ........

..3140XN-R7-1 FEDERAL NATIONAL MORTGAGE ASSO POOL#FS68 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......1,079,459 ........ 1,079,459 ........1,051,012 .................. 0 ...............0 .........28,447 ...............0 .........28,447 ...............0 ........ 1,079,459 ...............0 ...............0 ...............0 ............19,762 . 02/01/2054 . 1.A ........

..3140XP-VU-0 FEDERAL NATIONAL MORTGAGE ASSO POOL#FS78 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ...........24,932 ............ 24,932 ............24,870 .................. 0 ...............0 ..............62 ...............0 ..............62 ...............0 ............ 24,932 ...............0 ...............0 ...............0 ................376 . 04/01/2054 . 1.A ........

..31410F-ST-3 FEDERAL NATIONAL MORTGAGE ASSO POOL# 888 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ............6,643 ............. 6,643 ............. 6,568 ............. 6,582 ...............0 ..............60 ...............0 ..............60 ...............0 ............. 6,643 ...............0 ...............0 ...............0 ................237 . 12/01/2036 . 1.A ........

..31410F-V4-4 FEDERAL NATIONAL MORTGAGE ASSO POOL# 888 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .............. 149 ................149 ................150 ................149 ...............0 ...............0 ...............0 ...............0 ...............0 ................149 ...............0 ...............0 ...............0 .................. 6 . 01/01/2037 . 1.A ........

..31410K-JY-1 FEDERAL NATIONAL MORTGAGE ASSO POOL# 889 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ............3,295 ............. 3,295 ............. 3,309 ............. 3,303 ...............0 ..............(8) ...............0 ..............(8) ...............0 ............. 3,295 ...............0 ...............0 ...............0 ................130 . 05/01/2038 . 1.A ........

..31410K-JY-1 FEDERAL NATIONAL MORTGAGE ASSO POOL# 889 .... ....... . 09/30/2024 . B47R_PB .................... .................... ......... 119,587 ...........119,295 ...........119,819 ...........119,586 ...............0 ...............1 ...............0 ...............1 ...............0 ...........119,587 ...............0 ...............0 ...............0 ............. 5,945 . 05/01/2038 . 1.A ........

..31410L-K3-5 FEDERAL NATIONAL MORTGAGE ASSO POOL# 890 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ............8,011 ............. 8,011 ............. 8,364 ............. 8,292 ...............0 ........... (281) ...............0 ........... (281) ...............0 ............. 8,011 ...............0 ...............0 ...............0 ................223 . 12/01/2042 . 1.A ........

..31411G-6G-2 FEDERAL NATIONAL MORTGAGE ASSO POOL# 908 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 14,638 ............14,638 ............14,655 ............14,638 ...............0 ...............0 ...............0 ...............0 ...............0 ............14,638 ...............0 ...............0 ...............0 ................586 . 01/01/2037 . 1.A ........

..31416B-YG-7 FEDERAL NATIONAL MORTGAGE ASSO POOL# 995 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 34,781 ............34,781 ............36,110 ............35,777 ...............0 ........... (996) ...............0 ........... (996) ...............0 ............34,781 ...............0 ...............0 ...............0 ............. 1,260 . 01/01/2039 . 1.A ........

..31416B-YG-7 FEDERAL NATIONAL MORTGAGE ASSO POOL# 995 .... ....... . 09/30/2024 . B47R_PB .................... .................... ......... 232,664 ...........226,232 ...........234,875 ...........232,709 ...............0 ............ (45) ...............0 ............ (45) ...............0 ...........232,664 ...............0 ...............0 ...............0 ............11,274 . 01/01/2039 . 1.A ........

..31417E-HN-4 FEDERAL NATIONAL MORTGAGE ASSO POOL# AB7 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 12,910 ............12,910 ............12,958 ............ 12,944 ...............0 ............ (34) ...............0 ............ (34) ...............0 ............12,910 ...............0 ...............0 ...............0 ................246 . 12/01/2042 . 1.A ........

..31417F-3E-6 FEDERAL NATIONAL MORTGAGE ASSO POOL# AB8 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 55,684 ............55,684 ............56,136 ............56,036 ...............0 ........... (352) ...............0 ........... (352) ...............0 ............55,684 ...............0 ...............0 ...............0 ............. 1,076 . 04/01/2043 . 1.A ........

..31417G-RY-4 FEDERAL NATIONAL MORTGAGE ASSO POOL# AB9 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 213,569 ...........213,569 ...........223,113 ...........221,483 ...............0 ........ (7,914) ...............0 ........ (7,914) ...............0 ...........213,569 ...............0 ...............0 ...............0 ............. 5,368 . 05/01/2043 . 1.A ........

..31417G-XM-3 FEDERAL NATIONAL MORTGAGE ASSO POOL# AB9 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ............3,157 ............. 3,157 ............. 3,378 ............. 3,342 ...............0 ........... (185) ...............0 ........... (185) ...............0 ............. 3,157 ...............0 ...............0 ...............0 ................. 84 . 06/01/2043 . 1.A ........
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..31418A-KW-7 FEDERAL NATIONAL MORTGAGE ASSO POOL# MA1 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ............4,649 ............. 4,649 ............. 4,732 ............. 4,716 ...............0 ............ (67) ...............0 ............ (67) ...............0 ............. 4,649 ...............0 ...............0 ...............0 ................. 90 . 10/01/2042 . 1.A ........

..31418B-T5-5 FEDERAL NATIONAL MORTGAGE ASSO POOL# MA2 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .............. 699 ................699 ................748 ................740 ...............0 ............ (41) ...............0 ............ (41) ...............0 ................699 ...............0 ...............0 ...............0 ................. 19 . 08/01/2045 . 1.A ........

..31418C-3D-4 FEDERAL NATIONAL MORTGAGE ASSO POOL# MA3 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 22,982 ............ 22,982 ............ 23,203 ............23,178 ...............0 ........... (196) ...............0 ........... (196) ...............0 ............ 22,982 ...............0 ...............0 ...............0 ................620 . 10/01/2048 . 1.A ........

..31418C-4E-1 FEDERAL NATIONAL MORTGAGE ASSO POOL# MA3 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 158,499 ...........158,499 ...........160,244 .......... 160,060 ...............0 ........ (1,561) ...............0 ........ (1,561) ...............0 ...........158,499 ...............0 ...............0 ...............0 ............. 3,702 . 11/01/2048 . 1.A ........

..31418C-PE-8 FEDERAL NATIONAL MORTGAGE ASSO POOL# MA3 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 349,507 ...........349,507 ...........372,753 ...........371,334 ...............0 ....... (21,827) ...............0 ....... (21,827) ...............0 ...........349,507 ...............0 ...............0 ...............0 ............. 8,192 . 09/01/2047 . 1.A ........

..31418C-S4-7 FEDERAL NATIONAL MORTGAGE ASSO POOL# MA3 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 10,460 ............10,460 ............10,732 ............10,700 ...............0 ........... (240) ...............0 ........... (240) ...............0 ............10,460 ...............0 ...............0 ...............0 ................241 . 01/01/2048 . 1.A ........

..31418C-S5-4 FEDERAL NATIONAL MORTGAGE ASSO POOL# MA3 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 61,180 ............61,180 ............ 63,495 ............63,247 ...............0 ........ (2,067) ...............0 ........ (2,067) ...............0 ............61,180 ...............0 ...............0 ...............0 ............. 1,660 . 01/01/2048 . 1.A ........

..31418C-U7-7 FEDERAL NATIONAL MORTGAGE ASSO POOL# MA3 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 336,593 ...........336,593 ...........358,997 ...........357,666 ...............0 ....... (21,073) ...............0 ....... (21,073) ...............0 ...........336,593 ...............0 ...............0 ...............0 ............. 7,817 . 03/01/2048 . 1.A ........

..31418C-UB-8 FEDERAL NATIONAL MORTGAGE ASSO POOL# MA3 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 13,884 ............13,884 ............ 14,225 ............14,189 ...............0 ........... (305) ...............0 ........... (305) ...............0 ............13,884 ...............0 ...............0 ...............0 ................368 . 02/01/2048 . 1.A ........

..31418C-YL-2 FEDERAL NATIONAL MORTGAGE ASSO POOL# MA3 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 313,300 ...........313,300 .......... 317,008 .......... 316,618 ...............0 ........ (3,318) ...............0 ........ (3,318) ...............0 ...........313,300 ...............0 ...............0 ...............0 ............. 7,290 . 07/01/2048 . 1.A ........

..31418C-YM-0 FEDERAL NATIONAL MORTGAGE ASSO POOL# MA3 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 145,522 ...........145,522 ...........149,734 ...........149,348 ...............0 ........ (3,826) ...............0 ........ (3,826) ...............0 ...........145,522 ...............0 ...............0 ...............0 ............. 3,946 . 07/01/2048 . 1.A ........

..31418D-2A-9 FEDERAL NATIONAL MORTGAGE ASSO POOL# MA4 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 218,537 ...........218,537 ...........226,767 ...........225,001 ...............0 ........ (6,464) ...............0 ........ (6,464) ...............0 ...........218,537 ...............0 ...............0 ...............0 ............. 2,902 . 06/01/2031 . 1.A ........

..31418D-2M-3 FEDERAL NATIONAL MORTGAGE ASSO POOL# MA4 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 434,721 ...........434,721 ...........449,563 ...........448,817 ...............0 ....... (14,096) ...............0 ....... (14,096) ...............0 ...........434,721 ...............0 ...............0 ...............0 ............. 7,233 . 07/01/2051 . 1.A ........

..31418D-2N-1 FEDERAL NATIONAL MORTGAGE ASSO POOL# MA4 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 805,674 ...........805,674 ...........848,980 ...........846,969 ...............0 ....... (41,295) ...............0 ....... (41,295) ...............0 ...........805,674 ...............0 ...............0 ...............0 ............16,147 . 07/01/2051 . 1.A ........

..31418D-3J-9 FEDERAL NATIONAL MORTGAGE ASSO POOL# MA4 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ...... 1,070,504 ........1,070,504 ........ 1,129,612 ........ 1,127,023 ...............0 ....... (56,519) ...............0 ....... (56,519) ...............0 ........1,070,504 ...............0 ...............0 ...............0 ............21,314 . 08/01/2051 . 1.A ........

..31418D-3U-4 FEDERAL NATIONAL MORTGAGE ASSO POOL# MA4 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 306,807 .......... 306,807 .......... 317,667 ...........315,556 ...............0 ........ (8,748) ...............0 ........ (8,748) ...............0 .......... 306,807 ...............0 ...............0 ...............0 ............. 4,070 . 08/01/2031 . 1.A ........

..31418D-3Y-6 FEDERAL NATIONAL MORTGAGE ASSO POOL# MA4 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......1,330,202 ........ 1,330,202 ........ 1,385,567 ........ 1,382,631 ...............0 ....... (52,429) ...............0 ....... (52,429) ...............0 ........ 1,330,202 ...............0 ...............0 ...............0 ............22,268 . 09/01/2051 . 1.A ........

..31418D-7G-1 FEDERAL NATIONAL MORTGAGE ASSO POOL# MA4 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 647,853 ...........647,853 ...........675,452 ...........674,399 ...............0 ....... (26,547) ...............0 ....... (26,547) ...............0 ...........647,853 ...............0 ...............0 ...............0 ............13,025 . 12/01/2051 . 1.A ........

..31418D-AQ-5 FEDERAL NATIONAL MORTGAGE ASSO POOL# MA3 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 83,675 ............83,675 ............84,530 ............ 84,442 ...............0 ........... (766) ...............0 ........... (766) ...............0 ............83,675 ...............0 ...............0 ...............0 ............. 1,902 . 03/01/2049 . 1.A ........

..31418D-AR-3 FEDERAL NATIONAL MORTGAGE ASSO POOL# MA3 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ............8,880 ............. 8,880 ............. 9,098 ............. 9,078 ...............0 ........... (198) ...............0 ........... (198) ...............0 ............. 8,880 ...............0 ...............0 ...............0 ................238 . 03/01/2049 . 1.A ........

..31418D-BF-8 FEDERAL NATIONAL MORTGAGE ASSO POOL# MA3 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 13,529 ............ 13,529 ............13,726 ............13,708 ...............0 ........... (179) ...............0 ........... (179) ...............0 ............ 13,529 ...............0 ...............0 ...............0 ................310 . 04/01/2049 . 1.A ........

..31418D-MJ-8 FEDERAL NATIONAL MORTGAGE ASSO POOL# MA3 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 217,243 ...........217,243 ...........225,593 ...........225,212 ...............0 ........ (7,969) ...............0 ........ (7,969) ...............0 ...........217,243 ...............0 ...............0 ...............0 ............. 4,355 . 03/01/2050 . 1.A ........

..31418D-RT-1 FEDERAL NATIONAL MORTGAGE ASSO POOL# MA4 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 437,790 ...........437,790 ...........456,336 ...........455,382 ...............0 ....... (17,592) ...............0 ....... (17,592) ...............0 ...........437,790 ...............0 ...............0 ...............0 ............. 8,745 . 08/01/2050 . 1.A ........

..31418D-SK-9 FEDERAL NATIONAL MORTGAGE ASSO POOL# MA4 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 331,532 ...........331,532 ...........346,036 ...........345,198 ...............0 ....... (13,666) ...............0 ....... (13,666) ...............0 ...........331,532 ...............0 ...............0 ...............0 ............. 6,532 . 09/01/2050 . 1.A ........

..31418D-TG-7 FEDERAL NATIONAL MORTGAGE ASSO POOL# MA4 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 514,406 ...........514,406 ...........539,157 ...........532,554 ...............0 ....... (18,148) ...............0 ....... (18,148) ...............0 ...........514,406 ...............0 ...............0 ...............0 ............. 8,602 . 10/01/2030 . 1.A ........

..31418D-UJ-9 FEDERAL NATIONAL MORTGAGE ASSO POOL# MA4 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 278,145 ...........278,145 ...........290,184 ...........289,593 ...............0 ....... (11,447) ...............0 ....... (11,447) ...............0 ...........278,145 ...............0 ...............0 ...............0 ............. 5,587 . 11/01/2050 . 1.A ........

..31418D-V7-4 FEDERAL NATIONAL MORTGAGE ASSO POOL# MA4 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 65,205 ............65,205 ............67,533 ............67,378 ...............0 ........ (2,173) ...............0 ........ (2,173) ...............0 ............65,205 ...............0 ...............0 ...............0 ................867 . 01/01/2051 . 1.A ........

..31418D-VA-7 FEDERAL NATIONAL MORTGAGE ASSO POOL# MA4 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 101,643 ...........101,643 ...........105,315 ...........105,063 ...............0 .........(3,420) ...............0 .........(3,420) ...............0 ...........101,643 ...............0 ...............0 ...............0 ............. 1,354 . 12/01/2050 . 1.A ........

..31418D-W2-4 FEDERAL NATIONAL MORTGAGE ASSO POOL# MA4 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 184,185 ...........184,185 ...........191,408 ...........189,685 ...............0 ........ (5,500) ...............0 ........ (5,500) ...............0 ...........184,185 ...............0 ...............0 ...............0 ............. 2,465 . 02/01/2031 . 1.A ........

..31418D-YB-2 FEDERAL NATIONAL MORTGAGE ASSO POOL# MA4 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 67,424 ............67,424 ............67,245 ............67,253 ...............0 ............ 171 ...............0 ............ 171 ...............0 ............67,424 ...............0 ...............0 ...............0 ................898 . 04/01/2051 . 1.A ........

..31418D-YC-0 FEDERAL NATIONAL MORTGAGE ASSO POOL# MA4 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 447,903 ...........447,903 ...........463,580 ...........462,737 ...............0 ....... (14,834) ...............0 ....... (14,834) ...............0 ...........447,903 ...............0 ...............0 ...............0 ............. 7,473 . 04/01/2051 . 1.A ........

..31418D-YY-2 FEDERAL NATIONAL MORTGAGE ASSO POOL# MA4 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 352,304 ...........352,304 ...........364,992 ...........364,285 ...............0 ....... (11,981) ...............0 ....... (11,981) ...............0 ...........352,304 ...............0 ...............0 ...............0 ............. 5,889 . 05/01/2051 . 1.A ........

..31418D-YZ-9 FEDERAL NATIONAL MORTGAGE ASSO POOL# MA4 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 397,729 ...........397,729 ...........419,666 ...........418,573 ...............0 ....... (20,844) ...............0 ....... (20,844) ...............0 ...........397,729 ...............0 ...............0 ...............0 ............. 7,979 . 05/01/2051 . 1.A ........

..31418D-ZW-5 FEDERAL NATIONAL MORTGAGE ASSO POOL# MA4 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 475,430 ...........475,430 ...........492,163 ...........491,266 ...............0 ....... (15,835) ...............0 ....... (15,835) ...............0 ...........475,430 ...............0 ...............0 ...............0 ............. 7,919 . 06/01/2051 . 1.A ........

..31418D-ZX-3 FEDERAL NATIONAL MORTGAGE ASSO POOL# MA4 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 570,169 ...........570,169 ...........601,351 ...........599,968 ...............0 ....... (29,799) ...............0 ....... (29,799) ...............0 ...........570,169 ...............0 ...............0 ...............0 ............11,453 . 06/01/2051 . 1.A ........

..31418E-AP-5 FEDERAL NATIONAL MORTGAGE ASSO POOL# MA4 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 620,716 .......... 620,716 ...........638,271 ...........637,612 ...............0 ....... (16,897) ...............0 ....... (16,897) ...............0 .......... 620,716 ...............0 ...............0 ...............0 ............12,398 . 01/01/2052 . 1.A ........

..31418E-B9-0 FEDERAL NATIONAL MORTGAGE ASSO POOL# MA4 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 251,514 ...........251,514 ...........248,448 ...........248,550 ...............0 ..........2,963 ...............0 ..........2,963 ...............0 ...........251,514 ...............0 ...............0 ...............0 ............. 4,188 . 03/01/2052 . 1.A ........

..31418E-CA-6 FEDERAL NATIONAL MORTGAGE ASSO POOL# MA4 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 393,545 ...........393,545 ...........396,470 ...........396,331 ...............0 ........ (2,786) ...............0 ........ (2,786) ...............0 ...........393,545 ...............0 ...............0 ...............0 ............. 7,800 . 03/01/2052 . 1.A ........

..31418E-CB-4 FEDERAL NATIONAL MORTGAGE ASSO POOL# MA4 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 355,817 ...........355,817 .......... 367,687 ...........367,264 ...............0 ....... (11,446) ...............0 ....... (11,446) ...............0 ...........355,817 ...............0 ...............0 ...............0 ............. 8,241 . 03/01/2052 . 1.A ........

..31418E-E6-3 FEDERAL NATIONAL MORTGAGE ASSO POOL# MA4 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 287,835 ...........287,835 ...........286,981 ...........286,981 ...............0 ............ 855 ...............0 ............ 855 ...............0 ...........287,835 ...............0 ...............0 ...............0 ............. 8,636 . 07/01/2052 . 1.A ........

..31418E-ES-5 FEDERAL NATIONAL MORTGAGE ASSO POOL# MA4 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 445,931 ...........445,931 ...........441,420 ...........441,513 ...............0 ..........4,419 ...............0 ..........4,419 ...............0 ...........445,931 ...............0 ...............0 ...............0 ............11,985 . 05/01/2052 . 1.A ........

..31418E-F2-1 FEDERAL NATIONAL MORTGAGE ASSO POOL# MA4 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 346,580 ...........346,580 ...........345,551 ...........345,551 ...............0 ..........1,029 ...............0 ..........1,029 ...............0 ...........346,580 ...............0 ...............0 ...............0 ............10,343 . 06/01/2052 . 1.A ........

..31418E-GK-0 FEDERAL NATIONAL MORTGAGE ASSO POOL# MA4 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 304,687 ...........304,687 ...........304,782 ...........304,759 ...............0 ............ (71) ...............0 ............ (71) ...............0 ...........304,687 ...............0 ...............0 ...............0 ............. 9,161 . 08/01/2052 . 1.A ........

..31418E-GT-1 FEDERAL NATIONAL MORTGAGE ASSO POOL# MA4 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 630,856 ...........630,856 ...........635,834 ...........635,675 ...............0 ........ (4,819) ...............0 ........ (4,819) ...............0 ...........630,856 ...............0 ...............0 ...............0 ............21,006 . 07/01/2052 . 1.A ........

..31418E-HK-9 FEDERAL NATIONAL MORTGAGE ASSO POOL# MA4 .... ....... . 09/25/2024 . CITIGROUP GLOBAL MARKE .................... ...... 6,014,271 ........6,105,617 ........ 5,852,329 ........ 5,854,593 ...............0 ..........1,731 ...............0 ..........1,731 ...............0 ........ 5,856,324 ...............0 ....... 157,947 ....... 157,947 ...........225,145 . 09/01/2052 . 1.A ........

..31418E-HK-9 FEDERAL NATIONAL MORTGAGE ASSO POOL# MA4 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 597,992 ...........597,992 ...........573,185 ...........573,406 ...............0 .........24,586 ...............0 .........24,586 ...............0 ...........597,992 ...............0 ...............0 ...............0 ............18,135 . 09/01/2052 . 1.A ........
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..31418E-J6-8 FEDERAL NATIONAL MORTGAGE ASSO POOL# MA4 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 194,566 ...........194,566 ...........186,328 .......... 186,401 ...............0 ..........8,165 ...............0 ..........8,165 ...............0 ...........194,566 ...............0 ...............0 ...............0 ............. 5,849 . 10/01/2052 . 1.A ........

..31418E-KK-5 FEDERAL NATIONAL MORTGAGE ASSO POOL# MA4 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 214,700 ...........214,700 ...........205,441 ...........205,536 ...............0 ..........9,164 ...............0 ..........9,164 ...............0 ...........214,700 ...............0 ...............0 ...............0 ............. 5,696 . 11/01/2037 . 1.A ........

..31418E-LY-4 FEDERAL NATIONAL MORTGAGE ASSO POOL# MA4 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 198,595 ...........198,595 ...........196,454 ...........196,465 ...............0 ..........2,131 ...............0 ..........2,131 ...............0 ...........198,595 ...............0 ...............0 ...............0 ............. 7,304 . 12/01/2052 . 1.A ........

..31418E-Q8-6 FEDERAL NATIONAL MORTGAGE ASSO POOL#MA49 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 146,056 ...........146,056 ...........141,879 .................. 0 ...............0 ..........4,176 ...............0 ..........4,176 ...............0 ...........146,056 ...............0 ...............0 ...............0 ............. 2,407 . 04/01/2053 . 1.A ........

..31418E-R8-5 FEDERAL NATIONAL MORTGAGE ASSO POOL# MA5 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 132,156 ...........132,156 ...........124,950 ...........124,977 ...............0 ..........7,180 ...............0 ..........7,180 ...............0 ...........132,156 ...............0 ...............0 ...............0 ............. 1,825 . 05/01/2053 . 1.A ........

..31418E-T6-7 FEDERAL NATIONAL MORTGAGE ASSO POOL# MA5 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 510,596 ...........510,596 ...........510,090 .......... 170,778 ...............0 ............ 511 ...............0 ............ 511 ...............0 ...........510,596 ...............0 ...............0 ...............0 ............14,043 . 07/01/2053 . 1.A ........

..31418M-XJ-6 FEDERAL NATIONAL MORTGAGE ASSO POOL# AD0 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ............6,982 ............. 6,982 ............. 7,401 ............. 7,270 ...............0 ........... (288) ...............0 ........... (288) ...............0 ............. 6,982 ...............0 ...............0 ...............0 ................261 . 09/01/2036 . 1.A ........

..3142GQ-AF-9 FEDERALHOMELOANMORTGAGECOR POOL# RJ0005 ...... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 142,193 ...........142,193 ...........144,281 ...........144,261 ...............0 ........ (2,068) ...............0 ........ (2,068) ...............0 ...........142,193 ...............0 ...............0 ...............0 ............. 6,239 . 10/01/2053 . 1.A ........

..3142GQ-DP-4 FEDERALHOMELOANMORTGAGECOR POOL# RJ0109 ...... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 953,690 ...........953,690 ...........956,027 ...........955,985 ...............0 .........(2,295) ...............0 .........(2,295) ...............0 ...........953,690 ...............0 ...............0 ...............0 ............37,171 . 10/01/2053 . 1.A ........

..3142GR-P9-5 FEDERALHOMELOANMORTGAGECOR POOL#RJ1347 ....... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 248,391 ...........248,391 ...........250,672 .................. 0 ...............0 ........ (2,280) ...............0 ........ (2,280) ...............0 ...........248,391 ...............0 ...............0 ...............0 ............. 4,891 . 04/01/2054 . 1.A ........

..35563P-DZ-9 SEASONED CREDIT RISK TRANSFER SENIOR AGE .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 212,065 ...........212,065 ...........208,693 ...........208,769 ...............0 ..........3,296 ...............0 ..........3,296 ...............0 ...........212,065 ...............0 ...............0 ...............0 ............. 4,335 . 05/25/2057 . 1.A ........

..35563P-EB-1 SEASONED CREDIT RISK TRANSFER SENIOR AGE .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 90,899 ............90,899 ............84,877 ............86,234 ...............0 ..........4,665 ...............0 ..........4,665 ...............0 ............90,899 ...............0 ...............0 ...............0 ............. 1,818 . 05/25/2057 . 1.A ........

.. 35563P-HH-5 SEASONED CREDIT RISK TRANSFER SENIOR AGE .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 127,729 ...........127,729 .......... 126,187 ...........126,521 ...............0 ..........1,207 ...............0 ..........1,207 ...............0 ...........127,729 ...............0 ...............0 ...............0 ............. 2,981 . 03/25/2058 . 1.A ........

..35563P-ML-0 SEASONED CREDIT RISK TRANSFER SENIOR AGE .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 198,139 ...........198,139 ...........202,482 ...........202,482 ...............0 .........(4,342) ...............0 .........(4,342) ...............0 ...........198,139 ...............0 ...............0 ...............0 ............. 3,881 . 02/25/2059 . 1.A ........

..35563X-AQ-5 STRUCTURED AGENCY CREDIT RISK WHOLE_CMO ...... ....... . 09/25/2024 . PAYDOWN .................... .................... ...... 1,062,448 ........ 1,062,448 ........1,061,852 ........1,062,971 ...............0 ........... (523) ...............0 ........... (523) ...............0 ........ 1,062,448 ...............0 ...............0 ...............0 ............45,661 . 10/25/2048 . 1.A ........

..35564C-AN-7 FREDDIE MAC - SLST SLST_18-2 SENIOR AGEN .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 198,509 ...........198,509 ...........195,859 ...........196,431 ...............0 ..........2,078 ...............0 ..........2,078 ...............0 ...........198,509 ...............0 ...............0 ...............0 ............. 4,656 . 11/25/2028 . 1.A ........

..35564K-3F-4 FREDDIE MAC STACR REMIC TRUST WHOLE_CMO ..... ....... . 09/25/2024 . PAYDOWN .................... .................... ......... 115,579 ...........115,579 ...........115,931 ...........115,925 ...............0 ........... (347) ...............0 ........... (347) ...............0 ...........115,579 ...............0 ...............0 ...............0 ............. 5,618 . 11/25/2043 . 1.A ........

..35564K-E3-9 STRUCTURED AGENCY CREDIT RISK MEZZANIN W .... ....... . 09/25/2024 . PAYDOWN .................... .................... .......... 68,562 ............68,562 ............68,562 ............68,562 ...............0 ...............0 ...............0 ...............0 ...............0 ............68,562 ...............0 ...............0 ...............0 ............. 3,544 . 08/25/2042 . 1.A ........

..35564K-H3-6 STRUCTURED AGENCY CREDIT RISK WHOLE_CMO ...... ....... . 09/25/2024 . PAYDOWN .................... .................... ...... 2,181,478 ........2,181,478 ........ 2,188,894 ........2,180,005 ...............0 ..........1,474 ...............0 ..........1,474 ...............0 ........2,181,478 ...............0 ...............0 ...............0 .......... 110,381 . 09/25/2042 . 1.A ........

..35564K-HE-2 FREDDIE MAC STACR REMIC TRUST SENIOR WHO .... ....... . 09/25/2024 . PAYDOWN .................... .................... ...........53,955 ............ 53,955 ............ 53,955 ............ 53,955 ...............0 ...............0 ...............0 ...............0 ...............0 ............ 53,955 ...............0 ...............0 ...............0 ............. 2,560 . 01/25/2034 . 1.A ........

..35564K-PU-7 FREDDIE MAC STACR REMIC TRUST WHOLE_CMO ..... ....... . 09/25/2024 . PAYDOWN .................... .................... ...... 1,077,202 ........1,077,202 ........ 1,063,145 ...........840,432 ...............0 ........ 18,415 ...............0 ........ 18,415 ...............0 ........1,077,202 ...............0 ...............0 ...............0 ............ 40,229 . 01/25/2042 . 1.A ........

..35564K-RE-1 STRUCTURED AGENCY CREDIT RISK MEZZANIN W .... ....... . 09/25/2024 . PAYDOWN .................... .................... ......... 517,567 ...........517,567 ...........516,401 ...........515,978 ...............0 ..........1,589 ...............0 ..........1,589 ...............0 ...........517,567 ...............0 ...............0 ...............0 ............23,187 . 02/25/2042 . 1.A ........

..35564K-UW-7 FREDDIE MAC STACR REMIC TRUST WHOLE_CMO ..... ....... . 09/25/2024 . PAYDOWN .................... .................... ......... 780,224 ...........780,224 ...........785,429 ...........784,476 ...............0 .........(4,253) ...............0 .........(4,253) ...............0 ...........780,224 ...............0 ...............0 ...............0 ............38,718 . 04/25/2042 . 1.A ........

..35564K-WS-4 FREDDIE MAC STACR REMIC TRUST MEZZANIN W .... ....... . 09/25/2024 . PAYDOWN .................... .................... ......... 321,016 ...........321,016 ...........322,365 ...........322,113 ...............0 ........ (1,097) ...............0 ........ (1,097) ...............0 ...........321,016 ...............0 ...............0 ...............0 ............16,355 . 05/25/2042 . 1.A ........

..387883-PP-0 GRANT CNTY WASH PUB UTIL DIST MUNITAX_BN .... ....... . 09/04/2024 . CALL      105.3520 ..... .................... ..... 10,535,200 ...... 10,000,000 ........ 9,990,600 ........ 9,995,234 ...............0 ........ (1,676) ...............0 ........ (1,676) ...............0 ........ 9,993,558 ...............0 ..........6,442 ..........6,442 ........ 1,220,225 . 01/01/2040 . 1.C FE ....

..48503T-AA-5 KANSAS CITY MO INDL DEV AUTH SECURED MUN .... ....... . 09/10/2024 . VARIOUS .................... .................... ......... 283,464 ...........283,464 ...........283,464 ...........283,464 ...............0 ...............0 ...............0 ...............0 ...............0 ...........283,464 ...............0 ...............0 ...............0 ............. 9,719 . 12/10/2032 . 1.A ........

..48503T-AA-5 KANSAS CITY MO INDL DEV AUTH SECURED MUN .... ....... . 08/16/2024 . B47R_PP .................... .................... .......5,481,536 ........ 5,481,536 ........ 5,481,536 ........ 5,481,536 ...............0 ...............0 ...............0 ...............0 ...............0 ........ 5,481,536 ...............0 ...............0 ...............0 ...........196,350 . 12/10/2032 . 1.A ........

..485424-NF-8 STATE OF KANSAS DEPARTMENT OF SENIOR MUN .... ....... . 07/26/2024 . VARIOUS .................... .................... ...... 6,600,000 ........6,600,000 ........6,814,480 ........ 6,734,614 ...............0 ........ (6,720) ...............0 ........ (6,720) ...............0 ........ 6,727,893 ...............0 ......(127,893) ......(127,893) ...........273,845 . 09/01/2035 . 1.C FE ....

..575579-VP-9 MASSACHUSETTS BAY TRANSPORTATI SENIOR MU .... ....... . 07/02/2024 . VARIOUS .................... .................... ...... 7,156,310 ........7,000,000 ........7,017,810 ........7,009,015 ...............0 ........... (612) ...............0 ........... (612) ...............0 ........7,008,403 ...............0 ........ (8,403) ........ (8,403) ...........463,688 . 07/01/2039 . 1.B FE ....

..575579-WW-3 MASSACHUSETTS BAY TRANSPORTATI MUNITAX_B .... ....... . 07/02/2024 . VARIOUS .................... .................... ..... 24,197,610 .......23,000,000 .......23,034,860 .......23,023,532 ...............0 ........... (731) ...............0 ........... (731) ...............0 .......23,022,801 ...............0 ....... (22,801) ....... (22,801) ........ 2,433,850 . 07/01/2040 . 1.B FE ....

..57563N-AB-4 MASSACHUSETTS EDL FING AUTH SENIOR ABS_A .... ....... . 09/25/2024 . PAYDOWN .................... .................... ...........54,555 ............ 54,555 ............ 54,039 ............54,089 ...............0 ............ 466 ...............0 ............ 466 ...............0 ............ 54,555 ...............0 ...............0 ...............0 ............. 1,409 . 05/25/2033 . 1.A FE ....

..575898-CS-8 MASSACHUSETTS PORT AUTHORITY MUNITAX_BND .... ....... . 07/01/2024 . CALL      100.0000 ..... .................... .........670,000 .......... 670,000 ...........687,092 ...........676,149 ...............0 ........... (671) ...............0 ........... (671) ...............0 ...........675,478 ...............0 ........ (5,478) ........ (5,478) ............ 41,553 . 07/01/2031 . 1.F FE ....

.. 59259N-ZH-9 METROPOLITAN TRANSPORTATION AU MUNITAX_B .... ....... . 08/09/2024 . CALL      118.4230 ..... .................... ......... 130,265 .......... 110,000 ...........141,901 ...........137,541 ...............0 ........... (780) ...............0 ........... (780) ...............0 .......... 136,761 ...............0 ....... (26,761) ....... (26,761) ............26,183 . 11/15/2039 . 1.C FE ....

..626207-MW-1 MUNICIPAL ELEC AUTH GA SUB MUNITAX_BND R .... ....... . 07/01/2024 . CALL      100.0000 ..... .................... ......... 260,000 .......... 260,000 ...........260,337 .......... 260,067 ...............0 ............ (23) ...............0 ............ (23) ...............0 ...........260,043 ...............0 ............ (43) ............ (43) ............12,891 . 01/01/2030 . 1.G FE ....

..64971M-M7-4 NEWYORKCITYTRANSITIONALFIN SUB MUNITAX_B .... ....... . 08/29/2024 . CALL      102.2300 ..... .................... ..... 13,289,900 .......13,000,000 .......12,651,340 .......12,756,578 ...............0 ..........7,614 ...............0 ..........7,614 ...............0 .......12,764,192 ...............0 ....... 235,808 ....... 235,808 ........ 1,102,544 . 02/01/2040 . 1.A FE ....

..64972H-RB-0 NEWYORKCITYTRANSITIONALFIN SUB MUNITAX_B .... ....... . 07/15/2024 . VARIOUS .................... .................... ......... 555,000 ...........555,000 ...........555,000 ...........555,000 ...............0 ...............0 ...............0 ...............0 ...............0 ...........555,000 ...............0 ...............0 ...............0 ............37,895 . 07/15/2040 . 1.C FE ....

..64990F-MV-3 DORMITORYAUTHORITYOFSTATEO SENIOR MUNITA .... ....... . 09/30/2024 . B47R_PB .................... .................... ...... 7,663,735 ........6,260,000 ........8,260,508 ........7,783,821 ...............0 ......(120,086) ...............0 ......(120,086) ...............0 ........ 7,663,735 ...............0 ...............0 ...............0 ...........353,886 . 03/15/2039 . 1.B FE ....

..650035-8W-1 NEW YORK ST URBAN DEV CORP REV MUNITAX_B .... ....... . 09/30/2024 . TAX FREE EXCHANGE ....... .................... ..... 10,329,300 ...... 10,000,000 .......10,329,300 .......10,178,626 ...............0 ....... (26,280) ...............0 ....... (26,280) ...............0 .......10,152,346 ...............0 ....... 176,954 ....... 176,954 ...........406,250 . 03/15/2033 . 1.B FE ....

..68607D-NL-5 OREGON ST DEPT TRANSN SUB MUNITAX_BND RE .... ....... . 07/10/2024 . VARIOUS .................... .................... ..... 15,773,100 .......15,000,000 .......15,000,000 .......15,000,000 ...............0 ...............0 ...............0 ...............0 ...............0 .......15,000,000 ...............0 ...............0 ...............0 ........ 1,344,346 . 11/15/2034 . 1.B FE ....

..88213A-KH-7 TEXAS A & M UNIVERSITY MUNITAX_BND REV ...... ....... . 09/30/2024 . B47R_PB .................... .................... ...... 4,500,000 ........4,500,000 ........4,500,000 ........4,500,000 ...............0 ...............0 ...............0 ...............0 ...............0 ........4,500,000 ...............0 ...............0 ...............0 ...........125,449 . 05/15/2030 . 1.A FE ....

..89602N-VM-3 TRIBOROUGH BRIDGE & TUNNEL AUT SENIOR MU .... ....... . 09/23/2024 . CALL      102.4950 ..... .................... ...... 5,760,219 ........5,620,000 ........ 6,989,987 ........6,587,827 ...............0 ......(827,608) ...............0 ......(827,608) ...............0 ........ 5,760,219 ...............0 ......(140,219) ......(140,219) ...........407,075 . 11/15/2040 . 1.D FE ....

..91412H-BP-7 UNIVERSITYOFCALIFORNIA MUNITAX_BND REV ....... ....... . 08/01/2024 . CALL      100.0000 ..... .................... ...... 2,000,000 ........2,000,000 ........2,000,000 ........2,000,000 ...............0 ...............0 ...............0 ...............0 ...............0 ........2,000,000 ...............0 ...............0 ...............0 ............ 53,504 . 05/15/2027 . 1.C FE ....

..91412H-BQ-5 UNIVERSITYOFCALIFORNIA MUNITAX_BND REV ....... ....... . 08/01/2024 . CALL      100.0000 ..... .................... ...... 2,000,000 ........2,000,000 ........2,000,000 ........2,000,000 ...............0 ...............0 ...............0 ...............0 ...............0 ........2,000,000 ...............0 ...............0 ...............0 ............ 54,215 . 05/15/2028 . 1.C FE ....

..91412H-BR-3 UNIVERSITYOFCALIFORNIA MUNITAX_BND REV ....... ....... . 08/01/2024 . CALL      100.0000 ..... .................... ...... 3,000,000 ........3,000,000 ........3,000,000 ........3,000,000 ...............0 ...............0 ...............0 ...............0 ...............0 ........3,000,000 ...............0 ...............0 ...............0 ............83,456 . 05/15/2029 . 1.C FE ....

..917565-LB-7 UTAH TRANSIT AUTH MUNITAX_BND REV   5.93 .... ....... . 08/30/2024 . VARIOUS .................... .................... ...... 6,377,776 ........5,815,000 ........ 6,163,342 ........6,067,879 ...............0 ....... (10,567) ...............0 ....... (10,567) ...............0 ........6,057,311 ...............0 ...... (242,311) ...... (242,311) .......... 807,318 . 06/15/2039 . 1.C FE ....

..917565-LK-7 UTAH TRANSIT AUTH SUB MUNITAX_BND REV ........ ....... . 08/30/2024 . VARIOUS .................... .................... ..... 11,141,825 .......10,605,000 .......10,605,480 .......10,605,415 ...............0 ............ (47) ...............0 ............ (47) ...............0 .......10,605,368 ...............0 ........... (368) ........... (368) ...........965,378 . 06/15/2040 . 1.C FE ....
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..988636-AL-0 YUMA CNTY ARIZ MUNITAX_BND REV   2.141% ..... ....... . 09/30/2024 . B47R_PB .................... .................... ......... 120,000 .......... 120,000 .......... 120,000 .......... 120,000 ...............0 ...............0 ...............0 ...............0 ...............0 .......... 120,000 ...............0 ...............0 ...............0 ............. 3,104 . 07/15/2030 . 1.D FE ....
0909999999. Subtotal - Bonds - U.S. Special Revenues 318,679,241 314,326,825 322,657,024 303,673,335 0 (2,618,226) 0 (2,618,226) 0 318,240,166 0 (3,798,259) (3,798,259) 15,322,708 XXX XXX

..00038K-AU-5 ALLIANCE BERNSTEIN BSL CLO 1 L SENIOR AB .... ....... . 09/30/2024 . B47R_PB .................... .................... ...... 2,100,000 ........2,100,000 ........2,100,000 ........2,100,000 ...............0 ...............0 ...............0 ...............0 ...............0 ........2,100,000 ...............0 ...............0 ...............0 ...........149,777 . 01/15/2035 . 1.C FE ....

..00039G-AA-7 A&D MTG TR ADMT_24-NQM1 WHOLE CMO QM1-A1 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 307,705 ...........307,705 ...........307,704 .................. 0 ...............0 ...............1 ...............0 ...............1 ...............0 ...........307,705 ...............0 ...............0 ...............0 ............10,963 . 02/25/2069 . 1.A FE ....

..000848-AA-9 ABPCI DIRECT LENDING FUND CLO ABS_ABS _2 .... ....... . 07/25/2024 . PAYDOWN .................... .................... .......5,464,242 ........ 5,464,242 ........ 5,464,242 ........ 5,464,242 ...............0 ...............0 ...............0 ...............0 ...............0 ........ 5,464,242 ...............0 ...............0 ...............0 ...........319,890 . 01/20/2032 . 1.A FE ....

..00090N-AA-8 ABPCI DIRECT LENDING FUND ABS ABS_ABS _2 .... ....... . 07/27/2024 . PAYDOWN .................... .................... .......... 15,824 ............15,824 ............15,824 ............15,824 ...............0 ...............0 ...............0 ...............0 ...............0 ............15,824 ...............0 ...............0 ...............0 ................903 . 03/01/2032 . 1.F FE ....

..00176@-AA-4 AMF FLORENCE LLC SECURED CORP_BND   3.21 .... ....... . 09/30/2024 . VARIOUS .................... .................... ......... 564,413 ...........564,413 ...........564,413 ...........564,413 ...............0 ...............0 ...............0 ...............0 ...............0 ...........564,413 ...............0 ...............0 ...............0 ............12,256 . 12/31/2035 . 2.B PL ....

..00179W-AA-2 AMSR TRUST SENIOR_CMBS _22-SFR1 144A   2 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 788,393 ...........788,394 ...........709,156 ...........712,127 ...............0 ........ 76,266 ...............0 ........ 76,266 ...............0 ...........788,393 ...............0 ...............0 ...............0 ............14,965 . 03/17/2027 . 1.A FE ....

..00184@-AA-4 AMAZON.COM INC SECURED CORP_BND   4.095% .... ....... . 08/31/2024 .
REDEMPTION      100.0000 

.............................. .................... .......... 18,228 ............18,228 ............18,228 ............18,228 ...............0 ...............0 ...............0 ...............0 ...............0 ............18,228 ...............0 ...............0 ...............0 ................467 . 06/30/2039 . 1.D ........
..00184@-AA-4 AMAZON.COM INC SECURED CORP_BND   4.095% .... ....... . 09/30/2024 . B47R_PP .................... .................... ...... 2,874,182 ........ 2,874,182 ........ 2,874,182 ........ 2,874,182 ...............0 ...............0 ...............0 ...............0 ...............0 ........ 2,874,182 ...............0 ...............0 ...............0 ............88,273 . 06/30/2039 . 1.D ........

..00191#-AA-3 AMAZON.COM INC SECURED CORP_BND   4.095% .... ....... . 09/30/2024 .
REDEMPTION      100.0000 

.............................. .................... .......... 29,582 ............ 29,582 ............ 29,582 ............ 29,582 ...............0 ...............0 ...............0 ...............0 ...............0 ............ 29,582 ...............0 ...............0 ...............0 ................809 . 08/31/2039 . 1.D ........

..00191@-AA-5 AMAZON.COM INC SECURED CORP_BND   4.233% ..... ....... . 09/30/2024 .
REDEMPTION      100.0000 

.............................. .................... .......... 46,341 ............46,341 ............46,341 ............46,341 ...............0 ...............0 ...............0 ...............0 ...............0 ............46,341 ...............0 ...............0 ...............0 ............. 1,308 . 09/30/2039 . 1.E ........

..00193*-AA-5 AMAZON.COM INC SECURED CORP_BND   4.233% ..... ....... . 09/30/2024 .
REDEMPTION      100.0000 

.............................. .................... .......... 48,453 ............ 48,453 ............ 48,453 ............ 48,453 ...............0 ...............0 ...............0 ...............0 ...............0 ............ 48,453 ...............0 ...............0 ...............0 ............. 1,368 . 09/30/2039 . 1.D ........

..00225#-AA-3 AMAZON.COM INC SECURED CORP_BND   4.095% .... ....... . 08/31/2024 .
REDEMPTION      100.0000 

.............................. .................... .......... 18,219 ............18,219 ............18,219 ............18,219 ...............0 ...............0 ...............0 ...............0 ...............0 ............18,219 ...............0 ...............0 ...............0 ................466 . 09/30/2039 . 1.D ........
..00225#-AA-3 AMAZON.COM INC SECURED CORP_BND   4.095% .... ....... . 09/30/2024 . B47R_PP .................... .................... .......3,022,832 ........ 3,022,832 ........ 3,022,832 ........ 3,022,832 ...............0 ...............0 ...............0 ...............0 ...............0 ........ 3,022,832 ...............0 ...............0 ...............0 ............ 92,839 . 09/30/2039 . 1.D ........

..00229*-AA-3 AP TUNDRA HOLDINGS SENIOR CORP_BND   4.7 .... ....... . 08/15/2024 .
REDEMPTION      100.0000 

.............................. .................... ...... 1,130,752 ........ 1,130,752 ........ 1,130,752 ........ 1,130,752 ...............0 ...............0 ...............0 ...............0 ...............0 ........ 1,130,752 ...............0 ...............0 ...............0 ............63,557 . 02/15/2042 . 1.G PL ....
..002819-AC-4 ABBOTT LABORATORIES SENIOR CORP_BND   6. .... ....... . 09/30/2024 . B47R_PB .................... .................... .......2,539,622 ........2,200,000 ........2,576,706 ........ 2,546,361 ...............0 ........ (6,739) ...............0 ........ (6,739) ...............0 ........ 2,539,622 ...............0 ...............0 ...............0 ...........112,750 . 11/30/2037 . 1.D FE ....
..002824-BF-6 ABBOTT LABORATORIES SENIOR CORP_BND   3. .... ....... . 09/30/2024 . B47R_PB .................... .................... .......2,212,449 ........ 2,229,000 ........ 2,202,102 ........ 2,209,838 ...............0 ..........2,611 ...............0 ..........2,611 ...............0 ........ 2,212,449 ...............0 ...............0 ...............0 ............69,656 . 11/30/2026 . 1.D FE ....
..003009-B*-7 ABERDEEN ASIA PACIFIC INCOME F SECURED C .... ....... . 09/30/2024 . B47R_PP .................... .................... ...... 1,960,000 ........1,960,000 ........1,960,000 ........1,960,000 ...............0 ...............0 ...............0 ...............0 ...............0 ........1,960,000 ...............0 ...............0 ...............0 ............ 82,592 . 08/10/2032 . 1.A FE ....
..00401Y-AA-8 ACADEMY LTD SECURED CORP_BND 144A   6.00 .... ....... . 09/25/2024 . JANE STREET CAPITAL .... .................... ......... 460,327 .......... 460,000 .......... 460,000 .......... 460,000 ...............0 ...............0 ...............0 ...............0 ...............0 .......... 460,000 ...............0 ............ 327 ............ 327 ............ 23,843 . 11/15/2027 . 3.B FE ....
..00774C-AB-3 AECOM SENIOR CORP_BND   5.125% 03/15/27 ...... ....... . 09/25/2024 . VARIOUS .................... .................... ...... 1,163,039 ........1,160,000 ........ 1,152,750 ........1,156,714 ...............0 ............ 705 ...............0 ............ 705 ...............0 ........ 1,157,419 ...............0 ..........5,620 ..........5,620 ............61,267 . 03/15/2027 . 3.B FE ....
..00775P-AA-5 ADVANTAGE SALES & MARKETING IN SECURED C .... ....... . 08/14/2024 . VARIOUS .................... .................... ......... 853,400 ...........943,000 ...........958,107 ...........950,260 ...............0 .........(2,323) ...............0 .........(2,323) ...............0 ...........947,937 ...............0 ....... (94,537) ....... (94,537) ............45,663 . 11/15/2028 . 4.B FE ....
..00834X-AA-7 AFFIRM ASSET SECURITIZATION TR ABS 24-X1 .... ....... . 09/15/2024 . PAYDOWN .................... .................... ......... 634,821 ...........634,821 ...........634,821 .................. 0 ...............0 ...............0 ...............0 ...............0 ...............0 ...........634,821 ...............0 ...............0 ...............0 ............10,542 . 05/15/2029 . 1.A FE ....
..00836#-AA-4 AFFILIATED LOAN PROGRAM FOR ST SECURED C .... ....... . 09/30/2024 . VARIOUS .................... .................... ............5,378 ............. 5,378 ............. 5,378 ............. 5,378 ...............0 ...............0 ...............0 ...............0 ...............0 ............. 5,378 ...............0 ...............0 ...............0 ................276 . 08/27/2035 . 1.C ........
..00846U-AL-5 AGILENT TECHNOLOGIES INC SENIOR CORP_BND .... ....... . 09/30/2024 . B47R_PB .................... .................... ...... 1,843,280 ........1,850,000 ........ 1,837,346 ........ 1,842,829 ...............0 ............ 451 ...............0 ............ 451 ...............0 ........ 1,843,280 ...............0 ...............0 ...............0 ............27,557 . 09/15/2029 . 2.A FE ....
..00969P-AA-1 AJAX MORTGAGE LOAN TRUST AJAXM SENIOR WH .... ....... . 09/25/2024 . PAYDOWN .................... .................... .......... 89,133 ............89,133 ............89,130 ............89,133 ...............0 ...............0 ...............0 ...............0 ...............0 ............89,133 ...............0 ...............0 ...............0 ............. 1,781 . 07/25/2059 . 1.A FE ....
..00969P-AA-1 AJAX MORTGAGE LOAN TRUST AJAXM SENIOR WH .... ....... . 09/30/2024 . B47R_PB .................... .................... ...... 1,013,920 ........ 1,013,920 ........1,013,890 ........ 1,013,920 ...............0 ...............0 ...............0 ...............0 ...............0 ........ 1,013,920 ...............0 ...............0 ...............0 ............22,151 . 07/25/2059 . 1.A FE ....
..00971A-AA-0 AJAX MORTGAGE LOAN TRUST AJAXM WHOLE_CMO .... ....... . 09/25/2024 . PAYDOWN .................... .................... .......... 68,412 ............68,412 ............68,410 ............68,468 ...............0 ............ (56) ...............0 ............ (56) ...............0 ............68,412 ...............0 ...............0 ...............0 ................495 . 09/25/2065 . 1.A FE ....
..009740-AA-9 AJAX MORTGAGE LOAN TRUST AJAXM SUPSEN WH .... ....... . 09/25/2024 . PAYDOWN .................... .................... ......... 274,902 ...........274,902 ...........274,874 ...........274,902 ...............0 ...............0 ...............0 ...............0 ...............0 ...........274,902 ...............0 ...............0 ...............0 ............. 3,232 . 12/25/2060 . 1.A FE ....

..01126#-AA-1 ALAMO 6 LLC SECURED CORP_BND   4.170% 03 .... ....... . 09/30/2024 .
REDEMPTION      100.0000 

.............................. .................... ......... 177,804 .......... 177,804 .......... 177,804 .......... 177,804 ...............0 ...............0 ...............0 ...............0 ...............0 .......... 177,804 ...............0 ...............0 ...............0 ............. 7,414 . 03/31/2042 . 2.C ........
..013817-AW-1 HOWMET AEROSPACE INC SENIOR CORP_BND   5 .... ....... . 07/01/2024 . CALL      100.0000 ..... .................... ......... 983,000 ...........983,000 ...........983,000 ...........983,000 ...............0 ...............0 ...............0 ...............0 ...............0 ...........983,000 ...............0 ...............0 ...............0 ............37,784 . 10/01/2024 . 2.C FE ....
..021468-AD-5 COUNTRYWIDE ALTERNATIVE LOAN T SUPSEN WH .... ....... . 09/01/2024 . PAYDOWN .................... .................... ............9,686 ............21,756 ............13,022 ............. 9,813 ...............0 ........... (126) ...............0 ........... (126) ...............0 ............. 9,686 ...............0 ...............0 ...............0 ................970 . 06/25/2036 . 1.A FM ....
..02147P-AY-0 COUNTRYWIDE ALTERNATIVE LOAN T SENIOR WH .... ....... . 09/01/2024 . PAYDOWN .................... .................... ............2,692 ............. 3,420 ............. 1,860 ............. 1,860 ...............0 ............ 832 ...............0 ............ 832 ...............0 ............. 2,692 ...............0 ...............0 ...............0 ............. 2,214 . 10/25/2036 . 1.A FM ....
..02147X-AD-9 COUNTRYWIDE ALTERNATIVE LOAN T SUPSEN WH .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 37,053 ............37,771 ............ 28,359 ............20,138 ...............0 ........ 16,915 ...............0 ........ 16,915 ...............0 ............37,053 ...............0 ...............0 ...............0 ............. 1,482 . 11/25/2036 . 1.A FM ....
..02149H-AV-2 COUNTRYWIDE ALTERNATIVE LOAN T SENIOR WH .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 18,264 ............18,264 ............14,318 ............. 8,758 ...............0 ..........9,506 ...............0 ..........9,506 ...............0 ............18,264 ...............0 ...............0 ...............0 ................733 . 03/25/2037 . 1.A FM ....
..02150E-AD-5 COUNTRY WIDE ALTERNATIVE LOAN SUPSEN WHO .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 74,558 ............70,729 ............39,004 ............40,868 ...............0 .........35,554 ..........1,864 .........33,690 ...............0 ............74,558 ...............0 ...............0 ...............0 ............. 2,937 . 04/25/2037 . 1.A FM ....
..02151D-AC-8 COUNTRYWIDE ALTERNATIVE LOAN T SUPSEN WH .... ....... . 09/25/2024 . PAYDOWN .................... .................... .......... 78,434 ............78,434 ............67,963 ............71,367 ...............0 ..........7,066 ...............0 ..........7,066 ...............0 ............78,434 ...............0 ...............0 ...............0 ............. 2,212 . 09/25/2047 . 1.A FM ....
..02151E-AA-0 COUNTRYWIDE ALTERNATIVE LOAN T SUPSEN WH .... ....... . 09/01/2024 . PAYDOWN .................... .................... ............5,577 ............. 5,255 ............. 4,150 ............. 2,521 ...............0 ..........3,056 ...............0 ..........3,056 ...............0 ............. 5,577 ...............0 ...............0 ...............0 ................248 . 09/25/2037 . 1.A FM ....
..023608-AH-5 AMEREN CORPORATION SENIOR CORP_BND   2.5 ..... ....... . 09/15/2024 . MATURITY .................. .................... ...... 4,440,000 ........ 4,440,000 ........ 4,438,535 ........ 4,439,783 ...............0 ............ 217 ...............0 ............ 217 ...............0 ........ 4,440,000 ...............0 ...............0 ...............0 .......... 111,000 . 09/15/2024 . 2.B FE ....
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..023761-AA-7 AMERICAN AIRLINES 2017-1 CLASS SECURED C .... ....... . 08/15/2024 .
REDEMPTION      100.0000 

.............................. .................... ......... 237,500 ...........237,500 ...........237,500 ...........237,500 ...............0 ...............0 ...............0 ...............0 ...............0 ...........237,500 ...............0 ...............0 ...............0 ............. 8,669 . 02/15/2029 . 1.E FE ....
..02660T-FJ-7 AMERICAN HOME MORTGAGE INVESTM SENIOR WH .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 115,136 ...........115,136 ............ 85,493 ............65,564 ...............0 .........49,572 ...............0 .........49,572 ...............0 ...........115,136 ...............0 ...............0 ...............0 ............. 2,025 . 09/25/2035 . 1.A FM ....
..03028P-H#-6 AMERICAN TRANSMISSION COMPANY SENIOR COR .... ....... . 09/30/2024 . B47R_PP .................... .................... ...... 4,400,000 ........4,400,000 ........4,400,000 ........4,400,000 ...............0 ...............0 ...............0 ...............0 ...............0 ........4,400,000 ...............0 ...............0 ...............0 ...........208,560 . 07/18/2033 . 1.F ........
..03028P-K*-6 AMERICAN TRANSMISSION COMPANY SENIOR COR .... ....... . 09/30/2024 . B47R_PP2 ................... .................... ...... 6,000,000 ........6,000,000 ........6,000,000 ........6,000,000 ...............0 ...............0 ...............0 ...............0 ...............0 ........6,000,000 ...............0 ...............0 ...............0 ...........185,150 . 07/09/2030 . 1.F ........
..03040W-AS-4 AMERICAN WATER CAPITAL CORP SENIOR CORP_ .... ....... . 09/30/2024 . B47R_PB .................... .................... ...... 1,562,800 ........1,500,000 ........1,604,775 ........1,568,641 ...............0 ........ (5,841) ...............0 ........ (5,841) ...............0 ........1,562,800 ...............0 ...............0 ...............0 ............32,656 . 09/01/2028 . 2.A FE ....
..03236X-AB-3 AXIS EQUIPMENT FINANCE RECEIVA ABS_ABS _ .... ....... . 09/20/2024 . PAYDOWN .................... .................... ......... 698,669 ...........698,669 ...........698,558 ...........698,577 ...............0 ..............92 ...............0 ..............92 ...............0 ...........698,669 ...............0 ...............0 ...............0 ............24,847 . 06/21/2028 . 1.A FE ....
..03236Y-AB-1 AXISEQUIPMENTFINANCERECEIVA ABS 3-1-A2 1 .... ....... . 09/20/2024 . PAYDOWN .................... .................... .......... 89,836 ............89,836 ............90,464 .................. 0 ...............0 ........... (628) ...............0 ........... (628) ...............0 ............89,836 ...............0 ...............0 ...............0 ............. 2,724 . 12/20/2029 . 1.A FE ....
..03464B-AA-6 ANGEL OAK MORTGAGE TRUST AOMT SENIOR WHO .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 91,865 ............91,865 ............91,864 ............91,865 ...............0 ...............0 ...............0 ...............0 ...............0 ............91,865 ...............0 ...............0 ...............0 ............. 1,815 . 12/25/2066 . 1.A ........
..03465X-AA-7 AOMT_24-1 WHOLE CMO 4-1-A1 144A   5.210% .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 227,771 ...........227,771 ...........222,585 .................. 0 ...............0 ..........5,186 ...............0 ..........5,186 ...............0 ...........227,771 ...............0 ...............0 ...............0 ............. 6,864 . 08/25/2068 . 1.A FE ....
..037411-AR-6 APACHE CORPORATION SENIOR CORP_BND   6.0 .... ....... . 08/16/2024 . B47R_PB .................... .................... ...... 3,081,411 ........3,000,000 ........ 3,127,270 ........ 3,084,260 ...............0 .........(2,849) ...............0 .........(2,849) ...............0 ........3,081,411 ...............0 ...............0 ...............0 ...........195,500 . 01/15/2037 . 2.C FE ....
..037833-DK-3 APPLE INC SENIOR CORP_BND   3.000% 11/13 .... ....... . 09/30/2024 . B47R_PB .................... .................... ...... 4,927,606 ........5,000,000 ........ 4,804,900 ........ 4,919,758 ...............0 ..........7,849 ...............0 ..........7,849 ...............0 ........ 4,927,606 ...............0 ...............0 ...............0 ............57,083 . 11/13/2027 . 1.B FE ....
..03880R-AA-7 ARBOR REALTY COLLATERALIZED LO SENIOR SE .... ....... . 09/16/2024 . PAYDOWN .................... .................... ......... 725,007 ...........725,007 ...........724,475 ...........725,007 ...............0 ...............0 ...............0 ...............0 ...............0 ...........725,007 ...............0 ...............0 ...............0 ............ 33,099 . 11/15/2036 . 1.A FE ....
..03881J-AA-4 ARBOR REALTY COLLATERALIZED LO SENIOR_CM .... ....... . 08/15/2024 . PAYDOWN .................... .................... ......... 644,173 ...........644,173 ...........634,913 ...........635,456 ...............0 ..........8,716 ...............0 ..........8,716 ...............0 ...........644,173 ...............0 ...............0 ...............0 ............ 31,345 . 05/15/2037 . 1.A FE ....
..04016G-BB-3 ARES CLO LTD ARES_16-40A SENIOR ABS_ABS ..... ....... . 09/13/2024 . PAYDOWN .................... .................... ......... 270,651 ...........270,651 ...........265,106 ...........267,854 ...............0 ..........2,797 ...............0 ..........2,797 ...............0 ...........270,651 ...............0 ...............0 ...............0 ............14,144 . 01/15/2029 . 1.A FE ....
..04033G-AB-3 ARI FLEET LEASE TRUST ARIFL_23 SENIOR AB .... ....... . 09/15/2024 . PAYDOWN .................... .................... ......... 173,693 ...........173,693 ...........175,022 .................. 0 ...............0 ........ (1,330) ...............0 ........ (1,330) ...............0 ...........173,693 ...............0 ...............0 ...............0 ............. 4,952 . 07/15/2032 . 1.A FE ....
..04184S-AA-6 THE CITY OF ARLINGTON SECURED CORP_BND ....... ....... . 08/16/2024 . B47R_PP .................... .................... ..... 17,459,650 .......17,459,650 .......17,459,650 .......17,459,650 ...............0 ...............0 ...............0 ...............0 ...............0 .......17,459,650 ...............0 ...............0 ...............0 ...........566,784 . 10/01/2049 . 2.C ........
..04206R-AA-2 CROP_21-T1 ABS_ABS _21-T1 144A   2.430% ..... ....... . 09/16/2024 . PAYDOWN .................... .................... ......... 150,000 .......... 150,000 ...........149,997 ...........149,996 ...............0 ............... 4 ...............0 ............... 4 ...............0 .......... 150,000 ...............0 ...............0 ...............0 ............. 2,466 . 11/15/2027 . 1.F FE ....
..04248N-AA-1 ARMY HAWAII FAMILY HOUSING TRU SENIOR MU .... ....... . 08/16/2024 . B47R_PP .................... .................... .......9,015,909 ........ 8,032,173 ........ 9,244,879 ........9,036,867 ...............0 ....... (20,958) ...............0 ....... (20,958) ...............0 ........ 9,015,909 ...............0 ...............0 ...............0 ...........297,031 . 06/15/2050 . 1.D FE ....
..04541G-NA-6 ASSET BACKED SECURITIES CORP H MEZZANIN ..... ....... . 09/25/2024 . PAYDOWN .................... .................... ............6,498 ............. 6,498 ............. 6,368 ............. 6,550 ...............0 ............ (51) ...............0 ............ (51) ...............0 ............. 6,498 ...............0 ...............0 ...............0 ................151 . 12/25/2034 . 1.A FM ....
..04544Q-AC-1 ASSET BACKED SECURITIES CORP H SENIOR AB .... ....... . 07/25/2024 . PAYDOWN .................... .................... ............3,361 ............. 3,361 ............. 2,457 ............. 2,433 ...............0 ............ 928 ...............0 ............ 928 ...............0 ............. 3,361 ...............0 ...............0 ...............0 ................. 31 . 11/25/2036 . 1.A FM ....
..04544T-AA-9 ASSET BACKED SECURITIES CORP H SENIOR AB .... ....... . 09/25/2024 . PAYDOWN .................... .................... ......... 171,327 ...........171,327 .......... 111,684 .......... 116,506 ...............0 .........54,821 ...............0 .........54,821 ...............0 ...........171,327 ...............0 ...............0 ...............0 ............. 3,775 . 05/25/2037 . 1.A FM ....
..04560*-AG-9 ASSOCIATED ELECTRIC COOPERATIV SECURED C .... ....... . 09/20/2024 . VARIOUS .................... .................... ......... 110,574 ...........110,574 ...........110,574 ...........110,574 ...............0 ...............0 ...............0 ...............0 ...............0 ...........110,574 ...............0 ...............0 ...............0 ............. 5,299 . 03/20/2039 . 1.D ........
..04560*-AG-9 ASSOCIATED ELECTRIC COOPERATIV SECURED C .... ....... . 09/30/2024 . B47R_PP .................... .................... ......... 706,674 .......... 706,674 .......... 706,674 .......... 706,674 ...............0 ...............0 ...............0 ...............0 ...............0 .......... 706,674 ...............0 ...............0 ...............0 ............ 35,122 . 03/20/2039 . 1.D ........

..04774#-AA-0 ATLANTA FALCONS STADIUM COMPAN SECURED C .... ....... . 09/01/2024 .
REDEMPTION      100.0000 

.............................. .................... .......... 63,098 ............63,098 ............63,098 ............63,098 ...............0 ...............0 ...............0 ...............0 ...............0 ............63,098 ...............0 ...............0 ...............0 ............. 2,265 . 09/01/2042 . 2.B FE ....

..04774#-AB-8 ATLANTA FALCONS STADIUM COMPAN SECURED C .... ....... . 09/01/2024 .
REDEMPTION      100.0000 

.............................. .................... .......... 41,014 ............41,014 ............41,014 ............41,014 ...............0 ...............0 ...............0 ...............0 ...............0 ............41,014 ...............0 ...............0 ...............0 ............. 1,472 . 09/01/2042 . 2.B FE ....
..048303-E*-8 ATLANTIC CITY ELECTRIC CO SECURED CORP_B .... ....... . 08/16/2024 . B47R_PP .................... .................... ......... 500,000 .......... 500,000 .......... 500,000 .......... 500,000 ...............0 ...............0 ...............0 ...............0 ...............0 .......... 500,000 ...............0 ...............0 ...............0 ............12,396 . 12/01/2025 . 1.F ........
..048677-AE-8 ATLANTIC MARINE CORPS COMMUNIT MUNITAX_B .... ....... . 08/16/2024 . B47R_PP .................... .................... ...... 8,779,749 ........ 8,780,435 ........ 8,780,435 ........8,780,045 ...............0 ........... (296) ...............0 ........... (296) ...............0 ........ 8,779,749 ...............0 ...............0 ...............0 ...........347,980 . 12/01/2051 . 1.G FE ....

..04940J-AB-9 ATLASSECURITIZEDPRODUCTFUND  CORP BND ........ ....... . 07/10/2024 .
REDEMPTION      100.0000 

.............................. .................... ...... 3,201,276 ........ 3,201,276 ........ 3,149,391 .................. 0 ...............0 ........ 51,885 ...............0 ........ 51,885 ...............0 ........ 3,201,276 ...............0 ...............0 ...............0 ............52,017 . 02/27/2054 . 1.G PL ....
..04940J-AB-9 ATLASSECURITIZEDPRODUCTFUND  CORP BND ........ ....... . 07/17/2024 . TAX FREE EXCHANGE ....... .................... ..... 28,165,289 .......28,576,795 .......28,113,637 .................. 0 ...............0 ..........1,234 ...............0 ..........1,234 ...............0 .......28,114,871 ...............0 ........ 50,418 ........ 50,418 ...........532,269 . 02/27/2054 . 1.G PL ....

..04940J-AC-7 ATLASSECURITIZEDPRODUCTFUND  CORP BND ........ ....... . 07/10/2024 .
REDEMPTION      100.0000 

.............................. .................... ...... 1,566,581 ........1,566,581 ........1,566,581 .................. 0 ...............0 ...............0 ...............0 ...............0 ...............0 ........1,566,581 ...............0 ...............0 ...............0 ............. 9,198 . 05/25/2063 . 1.G PL ....
..04940J-AC-7 ATLASSECURITIZEDPRODUCTFUND  CORP BND ........ ....... . 07/01/2024 . TAX FREE EXCHANGE ....... .................... ..... 13,813,921 .......13,984,389 .......13,883,329 .................. 0 ...............0 ..............68 ...............0 ..............68 ...............0 .......13,883,397 ...............0 ....... (69,476) ....... (69,476) ...........565,793 . 05/25/2063 . 1.G PL ....

..04941*-AA-2 ATLASSECURITIZEDPRODUCTFUND  CORP BND ........ ....... . 09/19/2024 .
REDEMPTION      100.0000 

.............................. .................... ..... 13,128,826 .......13,128,826 .......12,987,205 .................. 0 ...............0 ....... 141,621 ...............0 ....... 141,621 ...............0 .......13,128,826 ...............0 ...............0 ...............0 ............67,549 . 07/17/2065 . 1.D PL ....

..04941*-AB-0 ATLASSECURITIZEDPRODUCTFUND  CORP BND ........ ....... . 09/19/2024 .
REDEMPTION      100.0000 

.............................. .................... .......6,424,744 ........ 6,424,744 ........6,387,683 .................. 0 ...............0 ........ 37,062 ...............0 ........ 37,062 ...............0 ........ 6,424,744 ...............0 ...............0 ...............0 ............ 35,474 . 07/17/2065 . 1.D PL ....

..04941*-AC-8 ATLASSECURITIZEDPRODUCTFUND  CORP BND ........ ....... . 09/19/2024 .
REDEMPTION      100.0000 

.............................. .................... ..... 13,128,826 .......13,128,826 .......12,987,205 .................. 0 ...............0 ....... 141,621 ...............0 ....... 141,621 ...............0 .......13,128,826 ...............0 ...............0 ...............0 ...........258,440 . 07/17/2065 . 1.G PL ....

..04941*-AD-6 ATLASSECURITIZEDPRODUCTFUND  CORP BND ........ ....... . 09/19/2024 .
REDEMPTION      100.0000 

.............................. .................... .......6,424,744 ........ 6,424,744 ........6,387,683 .................. 0 ...............0 ........ 37,062 ...............0 ........ 37,062 ...............0 ........ 6,424,744 ...............0 ...............0 ...............0 ............57,173 . 07/17/2065 . 1.G PL ....
..05178Q-AC-1 AURORA MILITARY HOUSING LLC MUNITAX_BND ..... ....... . 08/16/2024 . B47R_PP .................... .................... ...... 4,000,000 ........4,000,000 ........4,000,000 ........4,000,000 ...............0 ...............0 ...............0 ...............0 ...............0 ........4,000,000 ...............0 ...............0 ...............0 ...........151,428 . 12/15/2041 . 1.D FE ....
..053332-BD-3 AUTOZONE INC SENIOR CORP BND   4.750% 02 .... ....... . 08/16/2024 . B47R_PB .................... .................... ..... 10,283,327 ...... 10,000,000 .......10,286,545 .................. 0 ...............0 ........ (3,218) ...............0 ........ (3,218) ...............0 .......10,283,327 ...............0 ...............0 ...............0 ...........257,292 . 02/01/2033 . 2.B FE ....
..053332-BD-3 AUTOZONE INC SENIOR CORP BND   4.750% 02 .... ....... . 07/01/2024 . HEDGE INCREASE ADJUST. .................... ........(736,688) .................. 0 ......... (739,645) .................. 0 ...............0 ..........2,956 ...............0 ..........2,956 ...............0 ......... (736,688) ...............0 ...............0 ...............0 .................. 0 . 02/01/2033 . 2.B FE ....
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..05335J-AB-9 AUXILIOR TERM FUNDING LLC XCAP ABS_ABS _ .... ....... . 09/15/2024 . PAYDOWN .................... .................... ......... 152,730 ...........152,730 ...........152,715 ...........152,715 ...............0 ..............15 ...............0 ..............15 ...............0 ...........152,730 ...............0 ...............0 ...............0 ............. 6,346 . 12/15/2028 . 1.A FE ....

..05377R-DL-5 AVIS BUDGET RENTAL CAR FUNDING SENIOR AB .... ....... . 09/20/2024 . PAYDOWN .................... .................... ...... 2,085,000 ........2,085,000 ........ 2,039,798 ........ 2,073,126 ...............0 ........ 11,874 ...............0 ........ 11,874 ...............0 ........2,085,000 ...............0 ...............0 ...............0 ............46,565 . 09/20/2025 . 1.A FE ....

..05492T-BP-4 BARCLAYS COMMERCIAL MORTGAGE S LCF SENIO .... ....... . 09/30/2024 . B47R_PB .................... .................... .......3,237,869 ........3,085,000 ........ 3,343,562 ........ 3,256,469 ...............0 ....... (18,600) ...............0 ....... (18,600) ...............0 ........ 3,237,869 ...............0 ...............0 ...............0 ............67,618 . 02/15/2053 . 1.A ........

..05493N-AA-0 BDS_21-FL9 SENIOR SENIOR_CMBS _21-FL9 14 .... ....... . 09/11/2024 . PAYDOWN .................... .................... ......... 719,164 ...........719,164 ...........719,164 ...........719,164 ...............0 ...............0 ...............0 ...............0 ...............0 ...........719,164 ...............0 ...............0 ...............0 ............31,282 . 11/16/2038 . 1.A FE ....

..05535D-CF-9 BCF_97-R3 SUB WHOLE_CMO _97-R3 144A   3. .... ....... . 08/01/2024 . PAYDOWN .................... .................... .......... 14,357 ............14,357 ............. 6,876 ................. 82 ...............0 .........14,275 ...............0 .........14,275 ...............0 ............14,357 ...............0 ...............0 ...............0 ................286 . 11/25/2028 . 1.A FM ....

..05565E-CF-0 BMW US CAPITAL LLC SENIOR CORP_BND 144A ...... ....... . 08/16/2024 . B47R_PB .................... .................... .......5,309,535 ........5,000,000 ........ 5,312,923 .................. 0 ...............0 ........ (3,388) ...............0 ........ (3,388) ...............0 ........ 5,309,535 ...............0 ...............0 ...............0 ...........132,326 . 08/11/2033 . 1.F FE ....

..05565E-CF-0 BMW US CAPITAL LLC SENIOR CORP_BND 144A ...... ....... . 07/01/2024 . HEDGE INCREASE ADJUST. .................... ........(379,901) .................. 0 ......... (380,573) .................. 0 ...............0 ............ 672 ...............0 ............ 672 ...............0 ......... (379,901) ...............0 ...............0 ...............0 .................. 0 . 08/11/2033 . 1.F FE ....

..05593A-AC-3 BMW VEHICLE LEASE TRUST BMWLT SENIOR ABS .... ....... . 09/25/2024 . PAYDOWN .................... .................... ......... 271,545 ...........271,545 ...........271,538 ...........271,538 ...............0 ...............6 ...............0 ...............6 ...............0 ...........271,545 ...............0 ...............0 ...............0 ............. 9,359 . 11/25/2025 . 1.A FE ....

..05602C-AA-2 BSPRT ISSUER LTD BSPRT_21-FL7 LCF SENIOR .... ....... . 09/16/2024 . PAYDOWN .................... .................... ......... 873,772 ...........873,772 ...........872,699 ...........873,772 ...............0 ...............0 ...............0 ...............0 ...............0 ...........873,772 ...............0 ...............0 ...............0 ............ 41,443 . 12/15/2038 . 1.A FE ....

..05608U-AA-6 BX TRUST BX_22-GPA LCF SENIOR_CMBS _22-G .... ....... . 07/15/2024 . PAYDOWN .................... .................... ...........23,553 ............ 23,553 ............ 23,465 ............ 23,465 ...............0 ..............88 ...............0 ..............88 ...............0 ............ 23,553 ...............0 ...............0 ...............0 ............. 1,044 . 08/15/2039 . 1.A ........

..05608V-AE-6 BXT_21-MFM1 SUB SUB_CMBS _21-MFM1 144A ...... ....... . 08/15/2024 . PAYDOWN .................... .................... ...........99,393 ............ 99,393 ............ 99,393 ............ 99,393 ...............0 ...............0 ...............0 ...............0 ...............0 ............ 99,393 ...............0 ...............0 ...............0 ............. 4,307 . 01/15/2034 . 1.C FE ....

..05608V-AG-1 BXT_21-MFM1 SUB SUB_CMBS _21-MFM1 144A ...... ....... . 08/15/2024 . PAYDOWN .................... .................... ......... 125,897 ...........125,897 ...........125,897 ...........125,897 ...............0 ...............0 ...............0 ...............0 ...............0 ...........125,897 ...............0 ...............0 ...............0 ............. 5,669 . 01/15/2034 . 1.F FE ....

..05609B-CD-9 BX COMMERCIAL MORTGAGE TRUST B LCF SENIO .... ....... . 09/30/2024 . B47R_PB .................... .................... ...... 5,507,280 ........5,860,000 ........ 5,507,280 ........ 5,562,234 ...............0 ....... (54,955) ...............0 ....... (54,955) ...............0 ........ 5,507,280 ...............0 ...............0 ...............0 ...........294,202 . 02/15/2036 . 1.A ........

..05609K-AA-7 BX COMMERCIAL MORTGAGE TRUST B LCF SENIO .... ....... . 09/15/2024 . PAYDOWN .................... .................... ......... 627,318 ...........627,318 .......... 606,009 ...........606,998 ...............0 .........20,321 ...............0 .........20,321 ...............0 ...........627,318 ...............0 ...............0 ...............0 ............ 29,389 . 10/15/2038 . 1.A ........

..05609K-AC-3 BX COMMERCIAL MORTGAGE TRUST B LCF SUB_C .... ....... . 09/15/2024 . PAYDOWN .................... .................... .......... 27,357 ............27,357 ............27,220 ............27,357 ...............0 ...............0 ...............0 ...............0 ...............0 ............27,357 ...............0 ...............0 ...............0 ............. 1,346 . 10/15/2036 . 1.A ........

..05609K-AE-9 BX COMMERCIAL MORTGAGE TRUST B LCF SUB_C .... ....... . 09/15/2024 . PAYDOWN .................... .................... .......... 31,265 ............31,265 ............31,109 ............31,090 ...............0 ............ 175 ...............0 ............ 175 ...............0 ............31,265 ...............0 ...............0 ...............0 ............. 1,586 . 10/15/2036 . 1.A ........

..05609Q-AA-4 BX TRUST BX_21-ACNT LCF SENIOR_CMBS _21- .... ....... . 07/15/2024 . PAYDOWN .................... .................... .......... 35,580 ............35,580 ............35,200 ............ 35,233 ...............0 ............ 347 ...............0 ............ 347 ...............0 ............35,580 ...............0 ...............0 ...............0 ............. 1,212 . 11/15/2038 . 1.A ........

..05609Q-AC-0 BX TRUST BX_21-ACNT SUB_CMBS _21-ACNT ........ ....... . 07/15/2024 . PAYDOWN .................... .................... .......... 11,119 ............11,119 ............11,092 ............11,119 ...............0 ...............0 ...............0 ...............0 ...............0 ............11,119 ...............0 ...............0 ...............0 ................440 . 11/15/2038 . 1.A ........

..05609Q-AE-6 BX TRUST BX_21-ACNT SUB_CMBS _21-ACNT 14 .... ....... . 07/15/2024 . PAYDOWN .................... .................... ............4,448 ............. 4,448 ............. 4,437 ............. 4,448 ...............0 ...............0 ...............0 ...............0 ...............0 ............. 4,448 ...............0 ...............0 ...............0 ................183 . 11/15/2038 . 1.A ........

..05610H-AA-1 BX COMMERCIAL MORTGAGE TRUST B LCF SENIO .... ....... . 07/15/2024 . PAYDOWN .................... .................... .......... 10,866 ............10,866 ............10,519 ............10,519 ...............0 ............ 346 ...............0 ............ 346 ...............0 ............10,866 ...............0 ...............0 ...............0 ................408 . 02/15/2039 . 1.A ........

..05611V-AA-9 BX COMMERCIAL MORTGAGE TRUST B SENIOR CM .... ....... . 09/15/2024 . PAYDOWN .................... .................... ......... 129,476 ...........129,476 ...........129,152 .................. 0 ...............0 ............ 324 ...............0 ............ 324 ...............0 ...........129,476 ...............0 ...............0 ...............0 ............. 5,184 . 02/15/2039 . 1.A FE ....

..05612G-AA-1 BX COMMERCIAL MORTGAGE TRUST B SENIOR CM .... ....... . 09/16/2024 . PAYDOWN .................... .................... ......... 423,305 ...........423,305 ...........422,246 .................. 0 ...............0 ..........1,058 ...............0 ..........1,058 ...............0 ...........423,305 ...............0 ...............0 ...............0 ............ 14,535 . 03/15/2041 . 1.A FE ....

..05682*-AA-2 BAIN CAPITAL HOLDINGS LP SENIOR CORP_BND .... ....... . 09/30/2024 . B47R_PP3 ................... .................... ..... 10,000,000 ...... 10,000,000 ...... 10,000,000 ...... 10,000,000 ...............0 ...............0 ...............0 ...............0 ...............0 ...... 10,000,000 ...............0 ...............0 ...............0 ...........248,208 . 04/15/2031 . 1.D PL ....

..05682*-AB-0 BAIN CAPITAL HOLDINGS LP SENIOR CORP_BND .... ....... . 09/30/2024 . B47R_PP .................... .................... ...... 7,100,000 ........7,100,000 ........7,100,000 ........7,100,000 ...............0 ...............0 ...............0 ...............0 ...............0 ........7,100,000 ...............0 ...............0 ...............0 ...........183,032 . 04/15/2033 . 1.D PL ....

..05682*-AF-1 BAIN CAPITAL HOLDINGS LP SENIOR CORP_BND .... ....... . 09/30/2024 . B47R_PP2 ................... .................... ..... 10,000,000 ...... 10,000,000 ...... 10,000,000 ...... 10,000,000 ...............0 ...............0 ...............0 ...............0 ...............0 ...... 10,000,000 ...............0 ...............0 ...............0 ...........319,125 . 04/07/2037 . 1.D PL ....

..05683H-AQ-8 BAIN CAPITAL CREDIT CLO LTD BC MEZZANIN ..... ....... . 07/12/2024 . PAYDOWN .................... .................... ...... 3,000,000 ........3,000,000 ........3,000,000 ........3,000,000 ...............0 ...............0 ...............0 ...............0 ...............0 ........3,000,000 ...............0 ...............0 ...............0 ...........156,705 . 07/25/2034 . 1.C FE ....

..05685A-AG-3 BAIN CAPITAL CREDIT CLO BCC_21 MEZZANIN ..... ....... . 09/30/2024 . B47R_PB .................... .................... .......2,443,681 ........2,500,000 ........ 2,442,000 ........ 2,454,676 ...............0 ....... (10,996) ...............0 ....... (10,996) ...............0 ........ 2,443,681 ...............0 ...............0 ...............0 ...........175,214 . 10/20/2034 . 1.C FE ....

..05766B-AJ-7 BALBOA BAY LOAN FUNDING LTD BO ABS_ABS _ .... ....... . 07/22/2024 . PAYDOWN .................... .................... .......... 26,839 ............26,839 ............26,839 ............26,839 ...............0 ...............0 ...............0 ...............0 ...............0 ............26,839 ...............0 ...............0 ...............0 ............. 1,386 . 01/20/2032 . 1.A FE ....

..059165-ES-5 BALTIMORE GAS AND ELECTRIC CO SENIOR COR .... ....... . 07/01/2024 . HEDGE INCREASE ADJUST. .................... ..... (1,291,248) .................. 0 .......(1,291,220) .................. 0 ...............0 ............ (27) ...............0 ............ (27) ...............0 .......(1,291,248) ...............0 ...............0 ...............0 .................. 0 . 06/01/2054 . 1.G FE ....

..05968K-AA-2 BANC OF AMERICA FUNDING CORPOR SENIOR WH .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 51,791 ............51,791 ............53,030 ............51,731 ...............0 ..............60 ...............0 ..............60 ...............0 ............51,791 ...............0 ...............0 ...............0 ............. 1,372 . 11/26/2036 . 1.A FM ....

..05990R-AD-3 BANC OF AMERICA FUNDING CORPOR SENIOR WH .... ....... . 09/25/2024 . PAYDOWN .................... .................... ......... 250,613 ...........250,613 ...........223,672 ...........241,696 ...............0 ..........8,917 ...............0 ..........8,917 ...............0 ...........250,613 ...............0 ...............0 ...............0 ............. 9,600 . 02/25/2037 . 1.A FM ....

..05990R-AD-3 BANC OF AMERICA FUNDING CORPOR SENIOR WH .... ....... . 09/30/2024 . B47R_PB .................... .................... ......... 412,552 ...........422,264 .......... 376,871 ...........409,531 ...............0 ..........3,021 ...............0 ..........3,021 ...............0 ...........412,552 ...............0 ...............0 ...............0 ............18,456 . 02/25/2037 . 1.A FM ....

..060352-AD-3 BANK BANK_17-BNK6 PRELCF SENIOR_CMBS _17 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ..... 10,582,609 .......10,582,609 .......10,355,248 .......10,525,772 ...............0 ........ 56,837 ...............0 ........ 56,837 ...............0 .......10,582,609 ...............0 ...............0 ...............0 ...........248,030 . 07/15/2060 . 1.A ........

..060352-AE-1 BANK BANK_17-BNK6 LCFCRUT SENIOR_CMBS _1 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 322,272 ...........322,272 ...........326,615 ...........323,462 ...............0 ........ (1,191) ...............0 ........ (1,191) ...............0 ...........322,272 ...............0 ...............0 ...............0 ............. 7,865 . 07/15/2060 . 1.A ........

..06051G-FU-8 BANK OF AMERICA CORP SUB CORP_BND   4.45 .... ....... . 09/30/2024 . B47R_PB .................... .................... ...... 7,087,468 ........7,000,000 ........ 7,453,460 ........7,108,848 ...............0 ....... (21,380) ...............0 ....... (21,380) ...............0 ........7,087,468 ...............0 ...............0 ...............0 ...........179,113 . 03/03/2026 . 2.A FE ....

..06051G-GC-7 BANK OF AMERICA CORP SUB CORP_BND   4.18 .... ....... . 09/30/2024 . B47R_PB .................... .................... ...... 6,002,568 ........6,000,000 ........6,009,660 ........6,002,976 ...............0 ........... (408) ...............0 ........... (408) ...............0 ........6,002,568 ...............0 ...............0 ...............0 ...........212,636 . 11/25/2027 . 2.A FE ....

..06051G-LA-5 BANK OF AMERICA CORP SENIOR CORP_BND   4 .... ....... . 08/15/2024 . GOLDMAN SACHS & CO. .... .................... ......... 498,035 .......... 500,000 .......... 500,000 .......... 500,000 ...............0 ...............0 ...............0 ...............0 ...............0 .......... 500,000 ...............0 ........ (1,965) ........ (1,965) ............25,677 . 07/22/2026 . 1.G FE ....

..06051G-LE-7 BANK OF AMERICA CORP SENIOR CORP_BND   5 .... ....... . 09/30/2024 . B47R_PB .................... .................... ...... 2,500,000 ........2,500,000 ........2,500,000 ........2,500,000 ...............0 ...............0 ...............0 ...............0 ...............0 ........2,500,000 ...............0 ...............0 ...............0 ...........151,694 . 01/20/2027 . 1.E FE ....

..06540T-AB-6 BANK_18-BN11 LCFCRUT SENIOR_CMBS _18-BN1 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 145,210 ...........145,210 ...........149,563 ...........146,390 ...............0 ........ (1,180) ...............0 ........ (1,180) ...............0 ...........145,210 ...............0 ...............0 ...............0 ............. 3,871 . 03/15/2061 . 1.A ........

..06541U-BW-5 BANK_20-BNK30 LCF SENIOR_CMBS _20-BNK30 ..... ....... . 09/30/2024 . B47R_PB .................... .................... .......9,163,974 ........9,000,000 ........ 9,261,330 ........ 9,180,558 ...............0 ....... (16,585) ...............0 ....... (16,585) ...............0 ........ 9,163,974 ...............0 ...............0 ...............0 ...........143,894 . 12/15/2053 . 1.A ........

..06745A-AA-2 BARCLAYS MORTGAGE LOAN TRUST B WHOLE CMO .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 436,592 ...........436,592 ...........435,550 .................. 0 ...............0 ..........1,042 ...............0 ..........1,042 ...............0 ...........436,592 ...............0 ...............0 ...............0 ............15,121 . 01/25/2064 . 1.A FE ....

..072732-AC-4 BAYER CORP SENIOR CORP_BND 144A   6.650% .... ....... . 09/30/2024 . B47R_PB .................... .................... .......5,155,234 ........5,000,000 ........ 5,654,000 ........ 5,185,862 ...............0 ....... (30,628) ...............0 ....... (30,628) ...............0 ........ 5,155,234 ...............0 ...............0 ...............0 ...........374,063 . 02/15/2028 . 2.B FE ....

..07324F-AC-4 BAYVIEW FINANCIAL ACQUISITION SENIOR ABS .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 120,828 ...........120,828 ............98,040 ...........120,709 ...............0 ............ 119 ...............0 ............ 119 ...............0 ...........120,828 ...............0 ...............0 ...............0 ............. 2,664 . 08/28/2047 . 1.A FM ....

..07335C-AF-1 BARCLAYS COMMERCIAL MORTGAGE S LCF SENIO .... ....... . 09/30/2024 . B47R_PB .................... .................... ...... 8,130,704 ........8,000,000 ........8,261,875 ........8,148,200 ...............0 ....... (17,496) ...............0 ....... (17,496) ...............0 ........8,130,704 ...............0 ...............0 ...............0 ...........193,951 . 08/15/2052 . 1.A ........

..07335C-AG-9 BARCLAYS COMMERCIAL MORTGAGE S AM SENIOR .... ....... . 09/30/2024 . B47R_PB .................... .................... ......... 353,289 ...........335,000 ...........367,584 ...........355,762 ...............0 .........(2,473) ...............0 .........(2,473) ...............0 ...........353,289 ...............0 ...............0 ...............0 ............. 8,823 . 08/15/2052 . 1.A ........

..07335Y-AA-4 BDSLTDBDS_21-FL10 LCF SENIOR_CMBS _21-FL .... ....... . 09/16/2024 . PAYDOWN .................... .................... .......2,244,517 ........ 2,244,517 ........ 2,244,517 ........ 2,244,517 ...............0 ...............0 ...............0 ...............0 ...............0 ........ 2,244,517 ...............0 ...............0 ...............0 .......... 111,103 . 12/16/2036 . 1.A FE ....
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..07336P-AB-0 BOMFT_24-EDU1 WHOLE CMO -EDU1-B 144A   5 .... ....... . 09/25/2024 . PAYDOWN .................... .................... .......... 38,087 ............38,087 ............38,087 .................. 0 ...............0 ...............0 ...............0 ...............0 ...............0 ............38,087 ...............0 ...............0 ...............0 ................803 . 06/25/2047 . 1.C FE ....

..07336Q-AC-6 BAYVIEWOPPORTUNITYMASTERFUN WHOLE CMO -C .... ....... . 09/25/2024 . PAYDOWN .................... .................... .......... 95,485 ............ 95,485 ............ 95,485 .................. 0 ...............0 ...............0 ...............0 ...............0 ...............0 ............ 95,485 ...............0 ...............0 ...............0 ............. 3,610 . 12/25/2031 . 1.G FE ....

..073870-AG-2 BEAR STEARNS ALT-A TRUST BALTA SUPSEN WH .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 43,219 ............ 43,220 ............35,615 ............32,267 ...............0 ........ 10,951 ...............0 ........ 10,951 ...............0 ............ 43,219 ...............0 ...............0 ...............0 ............. 1,209 . 04/25/2037 . 1.A FM ....

..073879-U9-7 BEAR STEARNS ASSET BACKED SECU SENIOR AB .... ....... . 09/25/2024 . PAYDOWN .................... .................... .......... 75,435 ............ 75,435 ............68,611 ............46,195 ...............0 .........29,240 ...............0 .........29,240 ...............0 ............ 75,435 ...............0 ...............0 ...............0 ............. 1,789 . 09/25/2034 . 1.A FM ....

..07388J-AB-1 BEAR STEARNS ASSET BACKED SECU SENIOR AB .... ....... . 09/25/2024 . PAYDOWN .................... .................... .......1,549,565 ........ 1,549,565 ........ 1,367,491 ........ 1,439,646 ...............0 ....... 109,919 ...............0 ....... 109,919 ...............0 ........ 1,549,565 ...............0 ...............0 ...............0 ............58,881 . 10/25/2036 . 1.A FM ....

..073914-TS-2 BEAR STEARNS MORTGAGE SECURITI SUB WHOLE .... ....... . 09/01/2024 . PAYDOWN .................... .................... .............. 309 ................889 ................887 ................900 ..............45 ........... (636) ...............0 ........... (591) ...............0 ................309 ...............0 ...............0 ...............0 .................. 4 . 11/25/2029 . 6. FM .....

..07401A-AA-5 BEAR STEARNS MORTGAGE FUNDING SUPSEN WHO .... ....... . 08/26/2024 . PAYDOWN .................... .................... .......... 30,540 ............30,540 ............ 22,982 ............ 24,523 ...............0 ..........6,017 ...............0 ..........6,017 ...............0 ............30,540 ...............0 ...............0 ...............0 ................729 . 09/25/2046 . 1.A FM ....

..07401L-AQ-6 BSMF_06-AR1 SUPSEN WHOLE_CMO _06-AR1   5 .... ....... . 09/25/2024 . PAYDOWN .................... .................... ......... 101,844 ...........101,844 ............81,077 ............87,575 ...............0 .........14,269 ...............0 .........14,269 ...............0 ...........101,844 ...............0 ...............0 ...............0 ............. 2,744 . 08/25/2036 . 1.A FM ....

..07401M-AG-6 BEAR STEARNS MORTGAGE FUNDING SUPSEN WHO .... ....... . 09/25/2024 . PAYDOWN .................... .................... ......... 150,971 ...........150,971 ...........121,207 ...........143,638 ...............0 ..........7,333 ...............0 ..........7,333 ...............0 ...........150,971 ...............0 ...............0 ...............0 ............. 3,420 . 02/25/2037 . 1.A FM ....

..07401N-AA-7 BEAR STEARNS FUNDING TRUST BSM SUPSEN WH .... ....... . 09/25/2024 . PAYDOWN .................... .................... .......... 99,735 ............ 99,735 ............80,536 ............86,182 ...............0 .........13,553 ...............0 .........13,553 ...............0 ............ 99,735 ...............0 ...............0 ...............0 ............. 1,834 . 12/25/2046 . 1.A FM ....

..07401N-AP-4 BEAR STEARNS FUNDING TRUST BSM SUPSEN WH .... ....... . 09/25/2024 . PAYDOWN .................... .................... .......... 20,961 ............20,961 ............17,660 ............18,298 ...............0 ..........2,663 ...............0 ..........2,663 ...............0 ............20,961 ...............0 ...............0 ...............0 ................525 . 01/25/2037 . 1.A FM ....

..084423-AU-6 WR BERKLEY CORPORATION SENIOR CORP_BND ....... ....... . 09/30/2024 . B47R_PB .................... .................... ......... 699,110 .......... 700,000 ...........699,029 ...........699,097 ...............0 ..............13 ...............0 ..............13 ...............0 ...........699,110 ...............0 ...............0 ...............0 ............24,500 . 05/12/2050 . 2.A FE ....

..08860D-AA-1 BHG SECURITIZATION TRUST BHG_2 SENIOR AB .... ....... . 09/17/2024 . PAYDOWN .................... .................... ......... 286,092 ...........286,092 ...........286,084 .......... 286,086 ...............0 ...............6 ...............0 ...............6 ...............0 ...........286,092 ...............0 ...............0 ...............0 ............10,234 . 10/17/2035 . 1.A FE ....

..08861Y-AA-4 BANKERS HEALTHCARE GROUP SECUR SENIOR AB .... ....... . 09/17/2024 . PAYDOWN .................... .................... ......... 208,861 .......... 208,861 ...........199,742 ...........201,145 ...............0 ..........7,716 ...............0 ..........7,716 ...............0 .......... 208,861 ...............0 ...............0 ...............0 ............. 1,961 . 11/17/2033 . 1.A FE ....

..08862B-AA-3 BHG SECURITIZATION TRUST BHG_2 SENIOR AB .... ....... . 09/17/2024 . PAYDOWN .................... .................... ......... 401,331 ...........401,331 ...........391,836 ...........394,288 ...............0 ..........7,043 ...............0 ..........7,043 ...............0 ...........401,331 ...............0 ...............0 ...............0 ............. 2,420 . 10/17/2034 . 1.A FE ....

..08862B-AD-7 BHG SECURITIZATION TRUST BHG_2 SUB ABS_A .... ....... . 09/30/2024 . B47R_PB .................... .................... ......... 109,973 .......... 110,000 ...........109,958 ...........109,968 ...............0 ............... 4 ...............0 ............... 4 ...............0 ...........109,973 ...............0 ...............0 ...............0 ............. 2,741 . 10/17/2034 . 1.E FE ....

..08887*-AA-9 WALGREEN CO LEASE PASS THROUGH SECURED C .... ....... . 09/15/2024 .
REDEMPTION      100.0000 

.............................. .................... ............4,816 ............. 4,816 ............. 4,816 ............. 4,816 ...............0 ...............0 ...............0 ...............0 ...............0 ............. 4,816 ...............0 ...............0 ...............0 ................165 . 10/15/2036 . 3.A ........

..09143#-AA-3 BISHOP HILL ENERGY LLC CORP_BND   3.280% .... ....... . 09/30/2024 .
REDEMPTION      100.0000 

.............................. .................... .......... 97,562 ............97,562 ............97,562 ............97,562 ...............0 ...............0 ...............0 ...............0 ...............0 ............97,562 ...............0 ...............0 ...............0 ............. 2,436 . 06/30/2037 . 2.B PL ....

..09555*-AA-8 BLUEHERONINTERMEDIATEHOLDCO SECURED CORP ..... ....... . 09/30/2024 .
REDEMPTION      100.0000 

.............................. .................... .......... 16,463 ............16,463 ............16,463 .................. 0 ...............0 ...............0 ...............0 ...............0 ...............0 ............16,463 ...............0 ...............0 ...............0 ................. 66 . 09/30/2037 . 2.B PL ....
..09951L-AB-9 BOOZ ALLEN HAMILTON INC SENIOR CORP_BND ...... ....... . 08/16/2024 . B47R_PB .................... .................... ......... 350,000 ...........350,000 ...........350,000 ...........350,000 ...............0 ...............0 ...............0 ...............0 ...............0 ...........350,000 ...............0 ...............0 ...............0 ............ 12,353 . 07/01/2029 . 2.C FE ....
..099724-AJ-5 BORGWARNER INC SENIOR CORP_BND   3.375% ...... ....... . 08/16/2024 . VARIOUS .................... .................... ...... 5,188,163 ........ 5,228,000 ........ 4,970,102 ........5,188,767 ...............0 ........ 20,041 ...............0 ........ 20,041 ...............0 ........5,208,808 ...............0 ...............0 ...............0 ...........141,586 . 03/15/2025 . 2.A FE ....
..101137-AX-5 BOSTON SCIENTIFIC CORPORATION SENIOR COR ..... ....... . 09/30/2024 . B47R_PB .................... .................... ..... 12,978,605 .......13,000,000 .......12,956,320 .......12,977,025 ...............0 ..........1,580 ...............0 ..........1,580 ...............0 .......12,978,605 ...............0 ...............0 ...............0 ...........301,889 . 03/01/2029 . 2.A FE ....
..10482T-AG-7 BRAEMAR HOTELS & RESORTS TRUST SUB SUB_C .... ....... . 09/30/2024 . B47R_PB .................... .................... .......4,994,915 ........5,000,000 ........ 4,991,875 ........ 5,001,743 ...............0 ........ (6,829) ...............0 ........ (6,829) ...............0 ........ 4,994,915 ...............0 ...............0 ...............0 ...........262,442 . 06/15/2035 . 1.A ........
..10568K-AA-6 BRAVO RESIDENTIAL FUNDING TRUS SENIOR WH .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 14,495 ............ 14,495 ............ 14,494 ............ 14,495 ...............0 ...............0 ...............0 ...............0 ...............0 ............ 14,495 ...............0 ...............0 ...............0 ................435 . 11/25/2061 . 1.A FE ....
..105690-AA-9 BRAVO RESIDENTIAL FUNDING TRUS SENIOR WH .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 125,219 ...........125,219 ...........125,218 ...........125,219 ...............0 ...............0 ...............0 ...............0 ...............0 ...........125,219 ...............0 ...............0 ...............0 ............. 1,420 . 04/26/2060 . 1.A ........
..10569B-AA-5 BRAVO RESIDENTIAL FUNDING TRUS SENIOR WH .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 42,732 ............ 42,732 ............43,789 ............ 42,513 ...............0 ............ 219 ...............0 ............ 219 ...............0 ............ 42,732 ...............0 ...............0 ...............0 ................717 . 05/25/2059 . 1.A ........
..10569F-AA-6 BRAVO RESIDENTIAL FUNDING TRUS SENIOR WH .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 23,069 ............23,069 ............23,051 ............23,069 ...............0 ...............0 ...............0 ...............0 ...............0 ............23,069 ...............0 ...............0 ...............0 ................553 . 09/25/2061 . 1.A FE ....

..11750*-AA-7 KPGRCPROPERTYGROUPLLC CORP_BND   3.810% ...... ....... . 09/15/2024 .
REDEMPTION      100.0000 

.............................. .................... .......... 47,592 ............ 47,592 ............ 47,592 ............ 47,592 ...............0 ...............0 ...............0 ...............0 ...............0 ............ 47,592 ...............0 ...............0 ...............0 ............. 1,209 . 12/15/2046 . 1.E ........
..12433B-AA-5 BX COMMERCIAL MORTGAGE TRUST B SENIOR CM .... ....... . 07/15/2024 . PAYDOWN .................... .................... ......... 418,842 ...........418,842 ...........417,796 .................. 0 ...............0 ..........1,046 ...............0 ..........1,046 ...............0 ...........418,842 ...............0 ...............0 ...............0 ............. 4,942 . 05/15/2041 . 1.A FE ....
..12434E-AC-4 BXTRUSTBX_21-RISE SUB_CMBS _21-RISE 144A .... ....... . 09/15/2024 . PAYDOWN .................... .................... ......... 384,131 ...........384,131 ...........384,131 ...........384,131 ...............0 ...............0 ...............0 ...............0 ...............0 ...........384,131 ...............0 ...............0 ...............0 ............19,643 . 11/15/2036 . 1.A ........
..12434G-AA-3 BX COMMERCIAL MORTGAGE TRUST B LCF SENIO .... ....... . 09/15/2024 . PAYDOWN .................... .................... ......... 676,227 ...........676,227 ...........674,536 ...........674,562 ...............0 ..........1,664 ...............0 ..........1,664 ...............0 ...........676,227 ...............0 ...............0 ...............0 ............ 29,435 . 12/15/2040 . 1.A ........
..12434L-AA-2 BXMT LTD BXMT_20-FL2 SENIOR SENIOR_CMBS ..... ....... . 09/11/2024 . PAYDOWN .................... .................... ...... 1,083,046 ........1,083,046 ........1,068,338 ........1,083,150 ...............0 ........... (105) ...............0 ........... (105) ...............0 ........1,083,046 ...............0 ...............0 ...............0 ............46,916 . 02/18/2038 . 1.A FE ....
..12482N-AS-0 CBAM LTD CBAM_19-10R MEZZANIN ABS_ABS _1 .... ....... . 09/30/2024 . B47R_PB .................... .................... ...... 2,866,950 ........3,000,000 ........ 2,853,750 ........ 2,892,203 ...............0 ....... (25,253) ...............0 ....... (25,253) ...............0 ........ 2,866,950 ...............0 ...............0 ...............0 ...........213,157 . 04/20/2032 . 1.A FE ....
..12510H-AD-2 CAPITAL AUTOMOTIVE REIT CAUTO SENIOR ABS .... ....... . 09/15/2024 . PAYDOWN .................... .................... ............5,625 ............. 5,625 ............. 5,624 ............. 5,710 ...............0 ............ (85) ...............0 ............ (85) ...............0 ............. 5,625 ...............0 ...............0 ...............0 ................120 . 02/15/2050 . 1.E FE ....
..12511J-AB-1 CCG RECEIVABLES TRUST CCG_22-1 ABS_ABS _ .... ....... . 09/14/2024 . PAYDOWN .................... .................... ...... 1,035,091 ........ 1,035,091 ........1,030,117 ........ 1,032,407 ...............0 ..........2,684 ...............0 ..........2,684 ...............0 ........ 1,035,091 ...............0 ...............0 ...............0 ............26,915 . 07/16/2029 . 1.A FE ....
..12511Q-AB-5 CCG RECEIVABLES TRUST CCG_23-2 ABS -2-A2 .... ....... . 09/14/2024 . PAYDOWN .................... .................... ......... 183,324 ...........183,324 ...........186,274 .................. 0 ...............0 .........(2,950) ...............0 .........(2,950) ...............0 ...........183,324 ...............0 ...............0 ...............0 ............. 7,176 . 04/14/2032 . 1.A FE ....
..12512X-AB-9 CCG RECEIVABLES TRUST CCG_23-1 ABS_ABS _ .... ....... . 09/14/2024 . PAYDOWN .................... .................... ......... 485,485 ...........485,485 ...........485,445 ...........485,445 ...............0 ..............40 ...............0 ..............40 ...............0 ...........485,485 ...............0 ...............0 ...............0 ............18,669 . 09/16/2030 . 1.A FE ....
..12515A-BE-9 CD COMMERCIAL MORTGAGE TRUST C LCF SENIO .... ....... . 09/30/2024 . B47R_PB .................... .................... ..... 18,140,354 .......17,694,000 .......19,160,667 .......18,267,668 ...............0 ......(127,314) ...............0 ......(127,314) ...............0 .......18,140,354 ...............0 ...............0 ...............0 .......... 518,176 . 11/10/2049 . 1.A ........
..12515D-AT-1 CDCOMMERCIALMORTGAGETRUSTC AM SUB_CMBS _ .... ....... . 09/30/2024 . B47R_PB .................... .................... ......... 973,168 ........1,000,000 ...........954,063 ...........967,224 ...............0 ..........5,944 ...............0 ..........5,944 ...............0 ...........973,168 ...............0 ...............0 ...............0 ............31,113 . 05/10/2050 . 1.A ........
..12515G-AD-9 CD COMMERCIAL MORTGAGE TRUST C LCF SENIO .... ....... . 09/30/2024 . B47R_PB .................... .................... ..... 19,852,755 .......19,275,000 .......21,047,396 .......20,013,269 ...............0 ......(160,515) ...............0 ......(160,515) ...............0 .......19,852,755 ...............0 ...............0 ...............0 ...........581,285 . 02/10/2050 . 1.A ........
..12515H-AZ-8 CD COMMERCIAL MORTGAGE TRUST C LCF SENIO .... ....... . 09/30/2024 . B47R_PB .................... .................... ..... 11,066,046 ...... 10,800,000 .......11,531,531 .......11,132,107 ...............0 ....... (66,061) ...............0 ....... (66,061) ...............0 .......11,066,046 ...............0 ...............0 ...............0 .......... 307,761 . 08/15/2050 . 1.A ........
..12515H-BA-2 CD COMMERCIAL MORTGAGE TRUST C PAC SENIO .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 210,269 ...........210,269 ...........206,872 ...........209,149 ...............0 ..........1,121 ...............0 ..........1,121 ...............0 ...........210,269 ...............0 ...............0 ...............0 ............. 4,504 . 08/15/2050 . 1.A ........
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..12543X-AG-1 COUNTRYWIDE HOME LOANS CWHL_06 SENIOR WH .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 67,476 ............64,170 ............50,250 ............25,865 ...............0 ........ 41,611 ...............0 ........ 41,611 ...............0 ............67,476 ...............0 ...............0 ...............0 ............. 3,110 . 01/25/2037 . 1.A FM ....

..12544M-AA-7 COUNTRYWIDE HOME LOANS CWHL_07 SUPSEN WH .... ....... . 08/01/2024 . PAYDOWN .................... .................... .................0 ................(23) ................(10) ................(10) ...............0 ..............10 ...............0 ..............10 ...............0 .................. 0 ...............0 ...............0 ...............0 .................. 0 . 10/25/2037 . 1.A FM ....

..12544V-BE-8 COUNTRYWIDE HOME LOAN CWHL_07 SENIOR WHO .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 14,575 ............14,149 ............11,850 ............. 6,770 ...............0 ..........7,804 ...............0 ..........7,804 ...............0 ............14,575 ...............0 ...............0 ...............0 ................502 . 05/25/2037 . 1.A FM ....

..12551S-AA-4 CHNGE MORTGAGE TRUST CHNGE_22 SENIOR WHO .... ....... . 09/25/2024 . PAYDOWN .................... .................... ......... 101,853 ...........101,853 ............99,807 ...........100,303 ...............0 ..........1,550 ...............0 ..........1,550 ...............0 ...........101,853 ...............0 ...............0 ...............0 ............. 4,149 . 10/25/2057 . 1.C FE ....

..125523-AH-3 CIGNA GROUP SENIOR CORP_BND   4.375% 10/ .... ....... . 09/30/2024 . B47R_PB .................... .................... ..... 15,770,458 .......15,000,000 .......16,681,650 .......15,839,544 ...............0 ....... (69,086) ...............0 ....... (69,086) ...............0 .......15,770,458 ...............0 ...............0 ...............0 .......... 300,781 . 10/15/2028 . 2.A FE ....

..125523-BF-6 CIGNA GROUP SENIOR CORP_BND   5.875% 03/ .... ....... . 08/16/2024 . B47R_PB .................... .................... ...... 8,180,327 ........6,000,000 ........8,586,570 ........ 8,245,358 ...............0 ....... (65,031) ...............0 ....... (65,031) ...............0 ........8,180,327 ...............0 ...............0 ...............0 ...........324,104 . 03/15/2041 . 2.A FE ....

..12553X-AD-5 CIM TRUST CIM_18-INV1 SUPSEN WHOLE_CMO _ .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 38,578 ............38,578 ............38,347 ............38,347 ...............0 ............ 232 ...............0 ............ 232 ...............0 ............38,578 ...............0 ...............0 ...............0 ............. 1,054 . 08/25/2048 . 1.A ........

..12557L-AC-9 CIM TRUST CIM_19-INV3 SUPSEN WHOLE_CMO _ .... ....... . 09/01/2024 . PAYDOWN .................... .................... ............7,610 ............. 7,610 ............. 7,714 ............. 7,714 ...............0 ........... (104) ...............0 ........... (104) ...............0 ............. 7,610 ...............0 ...............0 ...............0 ................187 . 08/25/2049 . 1.A ........

..12563L-AN-7 CLI FUNDING VI LLC CLIF_20-1 SENIOR ABS_ .... ....... . 09/18/2024 . PAYDOWN .................... .................... .......... 61,875 ............61,875 ............54,817 ............55,777 ...............0 ..........6,098 ...............0 ..........6,098 ...............0 ............61,875 ...............0 ...............0 ...............0 ................858 . 09/18/2045 . 1.F FE ....

..12565K-AE-7 CLI FUNDING LLC CLIF_22-1A ABS_ABS _22-1 .... ....... . 09/18/2024 . PAYDOWN .................... .................... .......... 50,000 ............50,000 ............ 49,975 ............49,981 ...............0 ..............19 ...............0 ..............19 ...............0 ............50,000 ...............0 ...............0 ...............0 ................907 . 01/18/2047 . 1.F FE ....

..12567R-AA-8 CIM TRUST CIM_21-R6 WHOLE_CMO _21-R6 144 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 72,902 ............72,902 ............72,902 ............ 72,224 ...............0 ............ 678 ...............0 ............ 678 ...............0 ............72,902 ...............0 ...............0 ...............0 ................798 . 07/25/2061 . 1.A ........

..12571Y-AA-7 CIM TRUST CIM_22-R1 WHOLE_CMO _22-R1 144 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 30,985 ............30,985 ............30,796 ............30,803 ...............0 ............ 182 ...............0 ............ 182 ...............0 ............30,985 ...............0 ...............0 ...............0 ................610 . 01/25/2061 . 1.A ........

..125925-EN-3 CMC SECURITIES CORPORATION IV SUB WHOLE_ .... ....... . 09/01/2024 . PAYDOWN .................... .................... .............. 869 ................869 ................869 ................869 ...............0 ...............1 ...............0 ...............1 ...............0 ................869 ...............0 ...............0 ...............0 ................. 42 . 11/25/2027 . 1.A FM ....

..125925-EN-3 CMC SECURITIES CORPORATION IV SUB WHOLE_ .... ....... . 09/30/2024 . B47R_PB .................... .................... ............6,343 ............. 6,353 ............. 6,351 ............. 6,349 ...............0 ..............(5) ...............0 ..............(5) ...............0 ............. 6,343 ...............0 ...............0 ...............0 ................383 . 11/25/2027 . 1.A FM ....

..12592B-AP-9 CNH INDUSTRIAL CAPITAL LLC SENIOR CORP_B .... ....... . 09/30/2024 . B47R_PB .................... .................... ..... 10,752,382 ...... 10,778,000 .......10,707,835 .......10,734,897 ...............0 ........ 17,485 ...............0 ........ 17,485 ...............0 .......10,752,382 ...............0 ...............0 ...............0 ...........564,558 . 10/14/2025 . 2.A FE ....

..12592K-BE-3 COMM MORTGAGE TRUST COMM_14-UB AM SUB_CM .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 530,980 ...........530,980 ...........550,976 ...........531,887 ...............0 ........... (907) ...............0 ........... (907) ...............0 ...........530,980 ...............0 ...............0 ...............0 ............16,698 . 09/10/2047 . 1.A ........

..12592M-BM-1 COMM MORTGAGE TRUST COMM_14-LC AM SENIOR .... ....... . 09/01/2024 . PAYDOWN .................... .................... ..... 10,000,000 ...... 10,000,000 .......10,299,238 .......10,009,416 ...............0 ........ (9,416) ...............0 ........ (9,416) ...............0 ...... 10,000,000 ...............0 ...............0 ...............0 ...........314,100 . 10/10/2047 . 1.A ........

..12595J-AJ-3 CSAIL COMMERCIAL MORTGAGE TRUS LCF SENIO .... ....... . 09/30/2024 . B47R_PB .................... .................... ..... 10,093,248 ........9,900,000 .......10,405,055 .......10,130,343 ...............0 ....... (37,095) ...............0 ....... (37,095) ...............0 .......10,093,248 ...............0 ...............0 ...............0 ...........284,318 . 11/15/2050 . 1.A ........

..12595V-AD-9 COMM MORTGAGE TRUST COMM_18-CO LCF SENIO .... ....... . 09/30/2024 . B47R_PB .................... .................... ...... 5,027,720 ........5,000,000 ........ 5,073,828 ........ 5,033,169 ...............0 .........(5,449) ...............0 .........(5,449) ...............0 ........ 5,027,720 ...............0 ...............0 ...............0 ...........175,579 . 05/10/2051 . 1.A ........

..12596G-AY-5 CSAIL COMMERCIAL MORTGAGE TRUS LCFCRUT S .... ....... . 09/30/2024 . B47R_PB .................... .................... .......4,657,384 ........ 4,514,089 ........ 4,955,624 ........ 4,693,775 ...............0 ....... (36,391) ...............0 ....... (36,391) ...............0 ........ 4,657,384 ...............0 ...............0 ...............0 ...........155,633 . 11/17/2051 . 1.A ........

..12596X-AA-0 CREDIT SUISSE MORTGAGE TRUST C WHOLE_CMO .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 80,671 ............80,671 ............82,031 ............82,031 ...............0 ........ (1,360) ...............0 ........ (1,360) ...............0 ............80,671 ...............0 ...............0 ...............0 ............. 1,829 . 07/25/2049 . 1.A ........

..12596X-AA-0 CREDIT SUISSE MORTGAGE TRUST C WHOLE_CMO .... ....... . 09/30/2024 . B47R_PB .................... .................... .......1,416,535 ........ 1,393,058 ........ 1,416,535 ........ 1,416,535 ...............0 ...............0 ...............0 ...............0 ...............0 ........ 1,416,535 ...............0 ...............0 ...............0 ............40,260 . 07/25/2049 . 1.A ........

..126378-AB-4 CREDIT SUISSE MORTGAGE CAPITAL SUPSEN WH .... ....... . 08/26/2024 . PAYDOWN .................... .................... .......... 10,245 ............10,245 ............. 4,242 ............. 1,800 ...............0 ..........8,444 ...............0 ..........8,444 ...............0 ............10,245 ...............0 ...............0 ...............0 ................. 80 . 02/25/2037 . 1.A FM ....

..126378-AG-3 CREDIT SUISSE MORTGAGE CAPITAL SUPSEN WH .... ....... . 08/01/2024 . PAYDOWN .................... .................... .......... 10,018 ............10,018 ............. 1,943 ............. 1,943 ...............0 ..........8,074 ...............0 ..........8,074 ...............0 ............10,018 ...............0 ...............0 ...............0 ................. 83 . 02/25/2037 . 1.A FM ....

..12637H-AP-3 CREDIT SUISSE MORTGAGE CAPITAL SENIOR WH .... ....... . 07/01/2024 . PAYDOWN .................... .................... ............. (396) ...........(20,430) .......... (10,609) ............(6,435) ...............0 ..........6,039 ...............0 ..........6,039 ...............0 .............. (396) ...............0 ...............0 ...............0 ................723 . 05/25/2036 . 1.A FM ....

..12638P-BE-8 CREDIT SUISSE MORTGAGE TRUST C SUPSEN WH .... ....... . 09/25/2024 . PAYDOWN .................... .................... .......... 10,665 ............10,665 ............. 8,500 ............. 4,503 ...............0 ..........6,162 ...............0 ..........6,162 ...............0 ............10,665 ...............0 ...............0 ...............0 ................644 . 04/25/2037 . 1.A FM ....

..12645E-FS-9 CREDIT SUISSE MORTGAGE CAPITAL SUPSEN WH .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 35,541 ............ 35,232 ............25,165 ............26,441 ...............0 ..........9,100 ...............0 ..........9,100 ...............0 ............ 35,541 ...............0 ...............0 ...............0 ................964 . 01/27/2036 . 1.A FM ....

..12648E-BA-9 CREDIT SUISSE MORTGAGE CAPITAL SUPSEN WH .... ....... . 09/01/2024 . PAYDOWN .................... .................... ...........33,242 ............ 33,242 ............32,577 ............33,102 ...............0 ............ 139 ...............0 ............ 139 ...............0 ............ 33,242 ...............0 ...............0 ...............0 ................637 . 02/27/2037 . 1.A FM ....

..12648E-BJ-0 CREDIT SUISSE MORTGAGE CAPITAL SUPSEN WH .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 11,409 ............11,409 ............11,238 ............11,314 ...............0 ..............95 ...............0 ..............95 ...............0 ............11,409 ...............0 ...............0 ...............0 ................287 . 06/27/2036 . 1.A FM ....

..12648V-AJ-3 CREDIT SUISSE MORTGAGE TRUST C SUPSEN WH .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 202,595 ...........202,595 ...........200,158 .......... 201,888 ...............0 ............ 707 ...............0 ............ 707 ...............0 ...........202,595 ...............0 ...............0 ...............0 ............. 6,731 . 02/27/2036 . 1.A FM ....

..12648W-AA-0 CREDIT SUISSE MORTGAGE CAPITAL SUPSEN AB .... ....... . 09/01/2024 . PAYDOWN .................... .................... ...........93,594 ............ 93,594 ............84,702 ............91,038 ...............0 ..........2,555 ...............0 ..........2,555 ...............0 ............ 93,594 ...............0 ...............0 ...............0 ............. 1,692 . 03/29/2038 . 1.A FM ....

..12649W-BJ-9 CREDIT SUISSE MORTGAGE CAPITAL SUPSEN WH .... ....... . 09/27/2024 . PAYDOWN .................... .................... .......... 41,857 ............50,863 ............50,481 ............50,863 ...............0 ........ (9,006) ...............0 ........ (9,006) ...............0 ............41,857 ...............0 ...............0 ...............0 ............. 1,496 . 10/29/2036 . 1.A FM ....

..12653T-BX-8 CSMC TRUST 2018-J1 CSMC_18-J1 WHOLE_CMO ..... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 51,551 ............51,551 ............53,774 ............ 53,342 ...............0 ........ (1,791) ...............0 ........ (1,791) ...............0 ............51,551 ...............0 ...............0 ...............0 ............. 1,255 . 02/25/2048 . 1.A ........

..12655V-AC-8 CREDIT SUISSE MORTGAGE TRUST C SENIOR AB .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 44,326 ............ 44,326 ............44,977 ............ 45,263 ...............0 ........... (937) ...............0 ........... (937) ...............0 ............ 44,326 ...............0 ...............0 ...............0 ............. 1,160 . 10/25/2059 . 1.A ........

..12656*-AP-7 CSLB HOLDINGS INC SENIOR CORP_BND   3.77 .... ....... . 08/16/2024 . VARIOUS .................... .................... ..... 19,590,295 .......20,400,000 .......19,369,196 .......19,561,804 ...............0 .........28,491 ...............0 .........28,491 ...............0 .......19,590,295 ...............0 ...............0 ...............0 ...........666,536 . 10/04/2037 . 1.G ........

..12659F-AA-3 CSMC TRUST CSMC_21-NQM8 WHOLE_CMO _21-NQ .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 57,112 ............57,112 ............57,112 ............57,112 ...............0 ...............0 ...............0 ...............0 ...............0 ............57,112 ...............0 ...............0 ...............0 ................703 . 10/25/2066 . 1.A FE ....

..12659Y-AA-2 COLT MORTGAGE LOAN TRUST COLT SENIOR WHO .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 98,528 ............98,528 ............98,527 ............98,528 ...............0 ...............0 ...............0 ...............0 ...............0 ............98,528 ...............0 ...............0 ...............0 ............. 2,484 . 02/01/2067 . 1.A FE ....

..12660B-AM-3 CREDIT SUISSE MORTGAGE TRUST C SENIOR WH .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 132,279 ...........132,279 ...........132,279 ...........132,279 ...............0 ...............0 ...............0 ...............0 ...............0 ...........132,279 ...............0 ...............0 ...............0 ............. 2,528 . 01/25/2067 . 1.A FE ....

..12661G-AA-7 CREDIT SUISSE MORTGAGE TRUST C WHOLE_CMO .... ....... . 09/25/2024 . PAYDOWN .................... .................... .......... 60,863 ............60,863 ............61,800 ............61,800 ...............0 ........... (936) ...............0 ........... (936) ...............0 ............60,863 ...............0 ...............0 ...............0 ................800 . 01/25/2060 . 1.A FE ....

..12663D-AC-8 CREDIT SUISSE MORTGAGE TRUST C SENIOR WH .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 34,792 ............ 34,792 ............34,617 ............34,672 ...............0 ............ 120 ...............0 ............ 120 ...............0 ............ 34,792 ...............0 ...............0 ...............0 ............. 1,188 . 05/25/2067 . 1.A FE ....

..12663G-AA-5 COLT MORTGAGE LOAN TRUST COLT SENIOR WHO .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 133,769 ...........133,769 ...........133,767 ...........133,767 ...............0 ...............1 ...............0 ...............1 ...............0 ...........133,769 ...............0 ...............0 ...............0 ............. 4,951 . 04/25/2067 . 1.A FE ....

..12663J-AC-5 CNH EQUIPMENT TRUST CNH_22-B SENIOR ABS_ .... ....... . 09/15/2024 . PAYDOWN .................... .................... ......... 482,270 ...........482,270 ...........482,196 ...........482,218 ...............0 ..............52 ...............0 ..............52 ...............0 ...........482,270 ...............0 ...............0 ...............0 ............12,139 . 11/15/2027 . 1.A FE ....

..126650-AW-0 CVS HEALTH CORP SECURED CORP_BND 144A ........ ....... . 09/10/2024 .
REDEMPTION      100.0000 

.............................. .................... ......... 258,491 ...........258,491 ...........260,163 ...........258,753 ...............0 ........... (262) ...............0 ........... (262) ...............0 ...........258,491 ...............0 ...............0 ...............0 ............. 9,131 . 01/11/2027 . 2.B ........
..126650-BP-4 CVS HEALTH CORP SECURED CORP_BND   6.036 .... ....... . 09/10/2024 . VARIOUS .................... .................... ......... 142,242 ...........142,242 ...........142,242 ...........142,235 ...............0 ...............8 ...............0 ...............8 ...............0 ...........142,242 ...............0 ...............0 ...............0 ............. 5,726 . 12/10/2028 . 2.B FE ....
..12665W-AC-4 CREDIT SUISSE MORTGAGE TRUST C SENIOR WH .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 20,161 ............20,161 ............20,161 ............20,161 ...............0 ...............0 ...............0 ...............0 ...............0 ............20,161 ...............0 ...............0 ...............0 ................607 . 05/25/2067 . 1.A FE ....
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..126671-PV-2 COUNTRYWIDE ASSET-BACKED CERTI SENIOR AB .... ....... . 09/01/2024 . PAYDOWN .................... .................... ................26 ................. 26 ................. 27 ................. 26 ...............0 ...............0 ...............0 ...............0 ...............0 ................. 26 ...............0 ...............0 ...............0 .................. 1 . 05/25/2032 . 1.A FM ....

..126671-RX-6 COUNTRYWIDE ASSET-BACKED CERTI SUB ABS_A .... ....... . 07/01/2024 . PAYDOWN .................... .................... .................0 .................. 3 .................. 3 .................. 2 ...............8 ............ (11) ...............0 ..............(3) ...............0 .................. 0 ...............0 ...............0 ...............0 .................. 0 . 05/25/2032 . 1.A FM ....

..126673-NF-5 COUNTRYWIDE ASSET-BACKED CERTI SUB ABS_A .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 32,617 ............32,617 ............29,967 ............31,326 ...............0 ..........1,291 ...............0 ..........1,291 ...............0 ............32,617 ...............0 ...............0 ...............0 ................984 . 03/25/2035 . 1.A FM ....

..12667G-4W-0 COUNTRYWIDE ALTERNATIVE LOAN T SUPSEN WH .... ....... . 09/25/2024 . PAYDOWN .................... .................... ............4,896 ............. 4,443 ............. 3,133 ............. 2,404 ...............0 ..........2,492 ...............0 ..........2,492 ...............0 ............. 4,896 ...............0 ...............0 ...............0 ................189 . 10/25/2035 . 1.A FM ....

..12667G-QK-2 COUNTRYWIDE ALTERNATIVE LOAN T SUPSEN WH .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 230,219 ...........230,327 ...........154,319 .......... 161,407 ...............0 ........ 75,900 ..........7,088 ........ 68,812 ...............0 ...........230,219 ...............0 ...............0 ...............0 ............. 7,937 . 07/25/2035 . 1.A FM ....

..12667G-XN-8 COUNTRYWIDE ALTERNATIVE LOAN T SUPSEN WH .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 38,606 ............65,772 ............58,597 ............51,753 ...............0 ....... (13,147) ...............0 ....... (13,147) ...............0 ............38,606 ...............0 ...............0 ...............0 ............. 2,503 . 08/25/2035 . 1.A FM ....

..12668A-L3-7 CREDIT SUISSE MORTGAGE TRUST C SUPSEN WH .... ....... . 09/01/2024 . PAYDOWN .................... .................... ............3,342 ............. 3,342 ............. 1,986 ............. 1,986 ...............0 ..........1,356 ...............0 ..........1,356 ...............0 ............. 3,342 ...............0 ...............0 ...............0 ................134 . 01/25/2036 . 1.A FM ....

..12668B-EJ-8 COUNTRYWIDE ALTERNATIVE LOAN T SUPSEN WH .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 62,369 ............62,357 ............54,074 ............48,151 ...............0 ........ 14,218 ...............0 ........ 14,218 ...............0 ............62,369 ...............0 ...............0 ...............0 ............. 2,252 . 02/25/2036 . 1.A FM ....

..12668B-FG-3 COUNTRYWIDE ALTERNATIVE LOAN T SUPSEN WH .... ....... . 09/01/2024 . PAYDOWN .................... .................... ............3,936 ............. 3,909 ............. 3,232 ............. 2,126 ...............0 ..........1,811 ...............0 ..........1,811 ...............0 ............. 3,936 ...............0 ...............0 ...............0 ................141 . 02/25/2036 . 1.A FM ....

..126694-3B-2 CWHL_06-8 SUPSEN WHOLE_CMO _06-8   6.000 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .............. 374 ................374 ................240 ................240 ...............0 ............ 134 ...............0 ............ 134 ...............0 ................374 ...............0 ...............0 ...............0 ................. 15 . 05/25/2036 . 1.A FM ....

..126694-FQ-6 COUNTRYWIDE HOME LOANS CWHL_05 SENIOR WH .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 28,799 ............27,838 ............26,734 ............20,298 ...............0 ..........8,502 ...............0 ..........8,502 ...............0 ............28,799 ...............0 ...............0 ...............0 ............. 1,247 . 10/25/2035 . 1.A FM ....

..126694-M6-2 COUNTRYWIDEHOMELOANSCWHL_06 SUPSEN WHOLE .... ....... . 09/25/2024 . PAYDOWN .................... .................... .......... 29,853 ............ 29,853 ............ 23,929 ............ 25,633 ...............0 ..........4,220 ...............0 ..........4,220 ...............0 ............ 29,853 ...............0 ...............0 ...............0 ................977 . 04/25/2046 . 1.A FM ....

..126694-TU-2 COUNTRYWIDE HOME LOANS CWHL_05 SUPSEN WH .... ....... . 09/01/2024 . PAYDOWN .................... .................... ............2,543 ............. 2,526 ............. 1,634 ............. 1,634 ...............0 ............ 909 ...............0 ............ 909 ...............0 ............. 2,543 ...............0 ...............0 ...............0 ................. 94 . 01/25/2036 . 1.A FM ....

..126694-WE-4 COUNTRYWIDE HOME LOANS CWHL_06 SUPSEN WH .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 136,933 ...........139,696 ...........121,317 ...........135,457 ...............0 ..........1,475 ...............0 ..........1,475 ...............0 ...........136,933 ...............0 ...............0 ...............0 ............. 4,055 . 03/20/2036 . 1.A FM ....

..12669F-YY-3 COUNTRYWIDE HOME LOANS CWHL_04 SENIOR WH .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 87,201 ............87,201 ............80,497 ............84,857 ...............0 ..........2,344 ...............0 ..........2,344 ...............0 ............87,201 ...............0 ...............0 ...............0 ............. 2,191 . 06/20/2034 . 1.A FM ....

..12672#-AA-6 CVS PASSTHROUGH TRUST CORP_BND   4.704% ...... ....... . 09/10/2024 .
REDEMPTION      100.0000 

.............................. .................... ......... 205,619 ...........205,619 ...........205,540 ...........205,568 ...............0 ..............51 ...............0 ..............51 ...............0 ...........205,619 ...............0 ...............0 ...............0 ............. 6,450 . 09/10/2034 . 2.B ........
..12672#-AA-6 CVS PASSTHROUGH TRUST CORP_BND   4.704% ...... ....... . 09/30/2024 . B47R_PP .................... .................... .......6,383,229 ........ 6,385,693 ........6,381,715 ........6,383,108 ...............0 ............ 120 ...............0 ............ 120 ...............0 ........ 6,383,229 ...............0 ...............0 ...............0 ...........241,975 . 09/10/2034 . 2.B ........

..12674@-AA-6 CVS PASSTHROUGH TRUST SECURED CORP_BND ....... ....... . 09/10/2024 .
REDEMPTION      100.0000 

.............................. .................... ......... 107,654 ...........107,654 ...........107,654 ...........107,654 ...............0 ...............0 ...............0 ...............0 ...............0 ...........107,654 ...............0 ...............0 ...............0 ............. 2,732 . 08/10/2035 . 2.B ........
..12685J-AC-9 CABLE ONE INC SENIOR CORP_BND 144A   4.0 .... ....... . 07/26/2024 . VARIOUS .................... .................... ......... 302,656 .......... 400,000 ...........398,925 ...........399,152 ...............0 ..............61 ...............0 ..............61 ...............0 ...........399,213 ...............0 ....... (96,557) ....... (96,557) ............10,917 . 11/15/2030 . 4.B FE ....

..12695*-AA-3 CVS HEALTH CORP SECURED CORP_BND   3.416 .... ....... . 09/10/2024 .
REDEMPTION      100.0000 

.............................. .................... .......... 45,772 ............45,772 ............45,772 ............45,772 ...............0 ...............0 ...............0 ...............0 ...............0 ............45,772 ...............0 ...............0 ...............0 ............. 1,043 . 10/10/2038 . 2.B ........

..12708#-AA-4 CHARTER COMMUNICATIONS CTL SECURED CORP_ ..... ....... . 09/15/2024 .
REDEMPTION      100.0000 

.............................. .................... .......... 86,856 ............86,856 ............86,856 ............86,856 ...............0 ...............0 ...............0 ...............0 ...............0 ............86,856 ...............0 ...............0 ...............0 ............. 3,224 . 07/15/2035 . 2.B PL ....

..12739@-AA-9 CED NEVADA VIRGINIA FINANCING SECURED CO .... ....... . 07/01/2024 .
REDEMPTION        0.0000 

.............................. .................... ............2,736 .................. 0 .................. 0 .................. 0 ...............0 ..........2,736 ...............0 ..........2,736 ...............0 ............. 2,736 ...............0 ...............0 ...............0 ................. 57 . 12/31/2046 . 2.C ........
..12806*-AH-4 CAITHNESS LONG ISLAND LLC SECURED CORP_B .... ....... . 07/15/2024 . VARIOUS .................... .................... ......... 429,736 ...........429,736 ...........429,736 ...........429,736 ...............0 ...............0 ...............0 ...............0 ...............0 ...........429,736 ...............0 ...............0 ...............0 ............ 24,538 . 01/15/2032 . 2.B PL ....

..13057Q-AK-3 CALIFORNIARESOURCESCORP SENIOR CORP BND ...... ....... . 07/17/2024 .
MORGAN STANLEY & CO. INC 

.............................. .................... ......... 175,525 .......... 170,000 .......... 170,000 .................. 0 ...............0 ...............0 ...............0 ...............0 ...............0 .......... 170,000 ...............0 ..........5,525 ..........5,525 ............. 1,675 . 06/15/2029 . 3.C FE ....
..131347-CK-0 CALPINECORP SECURED CORP_BND 144A   5.25 ..... ....... . 08/20/2024 . VARIOUS .................... .................... ...... 1,091,515 ........1,097,000 ........1,087,546 ........1,093,070 ...............0 ............ 987 ...............0 ............ 987 ...............0 ........ 1,094,057 ...............0 .........(2,542) .........(2,542) ............ 41,595 . 06/01/2026 . 3.A FE ....
..134011-AC-9 CAMP PENDLETON & QUANTICO HOUS SENIOR MU .... ....... . 08/16/2024 . B47R_PP .................... .................... .......2,135,705 ........ 2,025,000 ........2,180,378 ........ 2,137,836 ...............0 ........ (2,131) ...............0 ........ (2,131) ...............0 ........ 2,135,705 ...............0 ...............0 ...............0 ...........105,196 . 10/01/2043 . 2.B FE ....
..134011-AJ-4 CAMP PENDLETON & QUANTICO HOUS SENIOR MU .... ....... . 08/16/2024 . B47R_PP .................... .................... ..... 19,965,220 .......17,965,000 .......20,302,965 .......20,006,135 ...............0 ....... (40,915) ...............0 ....... (40,915) ...............0 .......19,965,220 ...............0 ...............0 ...............0 ...........875,884 . 10/01/2050 . 2.B FE ....
..13466*-AA-8 CAMPUSPARC LP SECURED CORP_BND   5.138% ...... ....... . 09/30/2024 . VARIOUS .................... .................... .......... 66,667 ............66,667 ............66,667 ............ 58,333 ...............0 ...............0 ...............0 ...............0 ...............0 ............66,667 ...............0 ...............0 ...............0 ............. 2,355 . 12/31/2043 . 2.B PL ....
..13466*-AA-8 CAMPUSPARC LP SECURED CORP_BND   5.138% ...... ....... . 08/16/2024 . B47R_PP .................... .................... ......... 925,000 ...........925,000 ...........925,000 ...........925,000 ...............0 ...............0 ...............0 ...............0 ...............0 ...........925,000 ...............0 ...............0 ...............0 ............29,836 . 12/31/2043 . 2.B PL ....
..14040H-CS-2 CAPITAL ONE FIN CORP SENIOR CORP_BND   4 .... ....... . 09/30/2024 . B47R_PB .................... .................... ...... 3,360,000 ........3,360,000 ........3,360,000 ........3,360,000 ...............0 ...............0 ...............0 ...............0 ...............0 ........3,360,000 ...............0 ...............0 ...............0 ...........147,153 . 05/10/2028 . 2.A FE ....
..14066A-AA-7 CAPMARK MILITARY HOUSING TRUST PRELCF SE .... ....... . 07/10/2024 . PAYDOWN .................... .................... .........107,781 .......... 107,781 .......... 106,683 .......... 106,869 ...............0 ............ 912 ...............0 ............ 912 ...............0 .......... 107,781 ...............0 ...............0 ...............0 ............. 6,625 . 07/10/2051 . 1.G ........
..143120-AJ-2 CARLYLE US CLO LTD CGMS_21-8 ABS_ABS _21 .... ....... . 07/15/2024 . PAYDOWN .................... .................... .......... 78,947 ............78,947 ............78,947 ............78,947 ...............0 ...............0 ...............0 ...............0 ...............0 ............78,947 ...............0 ...............0 ...............0 ............. 3,956 . 10/15/2034 . 1.A FE ....
..144528-AC-0 CARRINGTON MORTGAGE LOAN TRUST SENIOR AB .... ....... . 09/25/2024 . PAYDOWN .................... .................... ......... 510,122 ...........510,122 ...........321,377 ...........390,896 ...............0 ....... 119,226 ...............0 ....... 119,226 ...............0 ...........510,122 ...............0 ...............0 ...............0 ............11,324 . 07/25/2036 . 1.A FM ....
..147528-F*-9 CASEYS GENERAL STORES INC SENIOR CORP_BN .... ....... . 08/16/2024 . B47R_PP .................... .................... ......... 814,000 .......... 814,000 .......... 814,000 ...........669,289 ...............0 ....... 144,711 ...............0 ....... 144,711 ...............0 .......... 814,000 ...............0 ...............0 ...............0 ............20,265 . 12/18/2028 . 2.B PL ....
..14856J-AA-2 CASTLELAKE AIRCRAFT SECURITIZA SENIOR AB .... ....... . 07/15/2024 . PAYDOWN .................... .................... .......... 30,856 ............30,856 ............30,856 ............30,855 ...............0 ...............1 ...............0 ...............1 ...............0 ............30,856 ...............0 ...............0 ...............0 ................493 . 08/15/2041 . 2.C FE ....

..14888@-AA-4 CATALYST OLD RIVER HYDROELECTR SECURED C .... ....... . 09/30/2024 .
REDEMPTION      100.0000 

.............................. .................... ......... 118,977 .......... 118,977 .......... 118,977 .......... 118,977 ...............0 ...............0 ...............0 ...............0 ...............0 .......... 118,977 ...............0 ...............0 ...............0 ............. 3,569 . 11/30/2029 . 2.C PL ....

..15189T-AV-9 CENTERPOINT ENERGY INC SENIOR CORP_BND ....... ....... . 07/15/2024 .
MILLENNIUM ADVISORS, LLC 

.............................. .................... .......1,544,036 ........1,598,000 ........ 1,591,592 ........ 1,594,615 ...............0 ............ 344 ...............0 ............ 344 ...............0 ........ 1,594,959 ...............0 ....... (50,924) ....... (50,924) ............48,106 . 11/01/2028 . 2.B FE ....
..15189W-AD-2 CENTERPOINT ENERGY RESOURCES C SENIOR CO ..... ....... . 07/17/2024 . MARKETAXESS CORPORATI .. .................... ...... 6,874,960 ........6,298,000 ........ 6,913,630 ........ 6,725,629 ...............0 ....... (11,139) ...............0 ....... (11,139) ...............0 ........ 6,714,490 ...............0 ....... 160,470 ....... 160,470 ...........297,865 . 11/01/2037 . 2.A FE ....
..15189W-B#-6 CENTERPOINT ENERGY RESOURCES C SENIOR CO ..... ....... . 08/16/2024 . B47R_PP .................... .................... .......3,477,921 ........3,500,000 ........ 3,476,028 ........ 3,477,439 ...............0 ............ 482 ...............0 ............ 482 ...............0 ........ 3,477,921 ...............0 ...............0 ...............0 ...........182,292 . 02/03/2042 . 1.G ........
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..15189X-AD-0 CENTERPOINT ENERGY HOUSTON ELE SECURED C .... ....... . 07/15/2024 . MARKETAXESS CORPORATI .. .................... ......... 784,665 .......... 700,000 ...........695,989 ...........697,849 ...............0 ..............92 ...............0 ..............92 ...............0 ...........697,941 ...............0 ........ 86,724 ........ 86,724 ............40,677 . 03/15/2033 . 1.F FE ....

..15189Y-AD-8 CENTERPOINT ENERGY RESOURCES C SENIOR CO ..... ....... . 07/17/2024 .
FIRST TENNESSEE CAPITAL 

MARKET ..................... .................... ...... 2,111,300 ........2,000,000 ........ 2,222,980 ........ 2,149,078 ...............0 .........(4,347) ...............0 .........(4,347) ...............0 ........ 2,144,732 ...............0 ....... (33,432) ....... (33,432) ...........120,486 . 02/01/2037 . 2.A FE ....
..152314-JP-6 CENTEX HOME EQUITY CXHE_04-B SENIOR ABS_ .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 58,946 ............58,946 ............62,272 ............60,624 ...............0 ........ (1,678) ...............0 ........ (1,678) ...............0 ............58,946 ...............0 ...............0 ...............0 ............. 2,071 . 03/25/2034 . 1.A FM ....
..156700-BD-7 LUMEN TECHNOLOGIES INC SENIOR CORP_BND 1 .... ....... . 09/19/2024 . VARIOUS .................... .................... ......... 920,000 ........1,500,000 ........1,500,000 ........1,500,000 ...............0 ...............0 ...............0 ...............0 ...............0 ........1,500,000 ...............0 ......(580,000) ......(580,000) ............77,000 . 01/15/2029 . 5.C FE ....

..15722#-AA-9 CGA LEASE BACKED PASS THROUGH SECURED CO .... ....... . 08/10/2024 .
REDEMPTION      100.0000 

.............................. .................... ............1,432 ............. 1,432 ............. 1,432 ............. 1,432 ...............0 ...............0 ...............0 ...............0 ...............0 ............. 1,432 ...............0 ...............0 ...............0 ................. 40 . 01/10/2041 . 2.B ........
..15722#-AA-9 CGA LEASE BACKED PASS THROUGH SECURED CO .... ....... . 08/16/2024 . B47R_PP .................... .................... ......... 295,953 ...........295,953 ...........295,953 ...........295,953 ...............0 ...............0 ...............0 ...............0 ...............0 ...........295,953 ...............0 ...............0 ...............0 ............. 9,036 . 01/10/2041 . 2.B ........
..161546-FV-3 CHASE FUNDING MORTGAGE LOAN AS SENIOR AB .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 35,302 ............ 35,302 ............34,376 ............ 34,244 ...............0 ..........1,058 ...............0 ..........1,058 ...............0 ............ 35,302 ...............0 ...............0 ...............0 ............. 1,139 . 05/25/2033 . 1.A FM ....
..16159H-AD-9 CHASEMORTGAGEFINANCECORPORA WHOLE CMO 24 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 150,214 ...........150,214 ...........149,248 .................. 0 ...............0 ............ 966 ...............0 ............ 966 ...............0 ...........150,214 ...............0 ...............0 ...............0 ............. 3,908 . 02/25/2055 . 1.A FE ....
..16160D-AB-9 CHASEHOMELENDINGMORTGAGETR WHOLE CMO 24- .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 141,885 ...........141,885 ...........141,397 .................. 0 ...............0 ............ 488 ...............0 ............ 488 ...............0 ...........141,885 ...............0 ...............0 ...............0 ............. 4,963 . 01/25/2055 . 1.A FE ....
..16160D-AD-5 CHASEHOMELENDINGMORTGAGETR WHOLE CMO 24- .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 113,508 ...........113,508 ...........114,251 .................. 0 ...............0 ........... (743) ...............0 ........... (743) ...............0 ...........113,508 ...............0 ...............0 ...............0 ............. 4,301 . 01/25/2055 . 1.A FE ....
..16411R-AK-5 CHENIERE ENERGY INC SECURED CORP_BND   4 .... ....... . 08/16/2024 . B47R_PB .................... .................... ......... 415,524 .......... 410,000 ...........434,600 ...........418,481 ...............0 .........(2,957) ...............0 .........(2,957) ...............0 ...........415,524 ...............0 ...............0 ...............0 ............15,855 . 10/15/2028 . 2.C FE ....
..165183-CM-4 CHESAPEAKE FUNDING II  LLC CFI SUB ABS_A .... ....... . 07/15/2024 . PAYDOWN .................... .................... .......... 54,101 ............54,101 ............54,100 ............54,101 ...............0 ...............0 ...............0 ...............0 ...............0 ............54,101 ...............0 ...............0 ...............0 ................675 . 08/15/2032 . 1.B FE ....
..165183-CN-2 CHESAPEAKE FUNDING II  LLC CFI SUB ABS_A .... ....... . 08/15/2024 . PAYDOWN .................... .................... ......... 220,000 ...........220,000 ...........219,961 ...........219,999 ...............0 ...............1 ...............0 ...............1 ...............0 ...........220,000 ...............0 ...............0 ...............0 ............. 3,947 . 08/15/2032 . 1.F FE ....
..16678R-CT-2 CHEVY CHASE FUNDING LLC SENIOR WHOLE_CMO .... ....... . 09/25/2024 . PAYDOWN .................... .................... .......... 37,721 ............37,721 ............ 34,729 ............34,188 ...............0 ..........3,533 ...............0 ..........3,533 ...............0 ............37,721 ...............0 ...............0 ...............0 ............. 1,082 . 01/25/2036 . 1.A FM ....
..16678R-CU-9 CHEVY CHASE MORTGAGE FUNDING C SENIOR WH .... ....... . 09/25/2024 . PAYDOWN .................... .................... ............2,392 ............. 2,392 ............. 2,108 ............. 2,387 ...............0 ............... 5 ...............0 ............... 5 ...............0 ............. 2,392 ...............0 ...............0 ...............0 ................. 72 . 01/25/2036 . 1.A FM ....
..17275R-AF-9 CISCO SYSTEMS INC SENIOR CORP_BND   5.50 .... ....... . 09/30/2024 . B47R_PB .................... .................... .......1,933,620 ........2,000,000 ........1,906,700 ........ 1,932,653 ...............0 ............ 967 ...............0 ............ 967 ...............0 ........ 1,933,620 ...............0 ...............0 ...............0 ............77,917 . 01/15/2040 . 1.D FE ....
..172973-3M-9 CMSI_05-7 SUPSEN WHOLE_CMO _05-7   5.500 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ............1,516 ............. 1,516 ............. 1,395 ............. 1,493 ...............0 ..............23 ...............0 ..............23 ...............0 ............. 1,516 ...............0 ...............0 ...............0 ................. 60 . 10/25/2035 . 1.A FM ....
..172987-BA-6 CITIGROUP MORTGAGE LOAN TRUST SUPSEN WHO .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 18,431 ............18,944 ............17,397 ............16,189 ...............0 ..........2,243 ...............0 ..........2,243 ...............0 ............18,431 ...............0 ...............0 ...............0 ................552 . 11/25/2036 . 1.A FM ....
..17307G-LP-1 CREDIT-BASED ASSET SERVICING A MEZZANIN ..... ....... . 09/25/2024 . PAYDOWN .................... .................... .......... 29,034 ............ 29,034 ............26,893 ............28,739 ...............0 ............ 295 ...............0 ............ 295 ...............0 ............ 29,034 ...............0 ...............0 ...............0 ................680 . 10/25/2034 . 1.A FM ....
..17309Q-AF-1 CITIGROUP MORTGAGE LOAN TRUST MEZZANIN A .... ....... . 09/25/2024 . PAYDOWN .................... .................... ......... 130,108 .......... 130,108 .......... 110,470 ...........122,108 ...............0 ..........8,000 ...............0 ..........8,000 ...............0 .......... 130,108 ...............0 ...............0 ...............0 ............. 4,217 . 10/25/2036 . 1.A FM ....
..17311F-AF-1 CITIGROUP MORTGAGE LOAN TRUST SENIOR ABS .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 75,035 ............75,035 ............47,403 ............31,961 ...............0 .........43,075 ...............0 .........43,075 ...............0 ............75,035 ...............0 ...............0 ...............0 ............. 1,228 . 01/25/2037 . 1.A FM ....
..17311L-AB-7 CITIGROUP MORTGAGE LOAN TRUST SUPSEN WHO .... ....... . 09/01/2024 . PAYDOWN .................... .................... ............1,635 ............. 2,074 ............. 1,774 ............. 2,070 ...............0 ........... (435) ...............0 ........... (435) ...............0 ............. 1,635 ...............0 ...............0 ...............0 ................. 67 . 04/25/2037 . 3.A FM ....
..17311L-AB-7 CITIGROUP MORTGAGE LOAN TRUST SUPSEN WHO .... ....... . 09/30/2024 . B47R_PB .................... .................... .......... 87,512 ............87,116 ............74,518 ............86,919 ...............0 ............ 593 ...............0 ............ 593 ...............0 ............87,512 ...............0 ...............0 ...............0 ............. 3,522 . 04/25/2037 . 3.A FM ....
..17311Y-AA-1 CREDIT BASED ASSET SERVICING A SENIOR AB .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 82,549 ............ 82,549 ............27,489 ............27,489 ...............0 ........ 55,060 ...............0 ........ 55,060 ...............0 ............ 82,549 ...............0 ...............0 ...............0 ................918 . 03/25/2037 . 1.A FM ....
..17313B-AA-9 CITIGROUP MORTGAGE LOAN TRUST SENIOR ABS .... ....... . 09/25/2024 . PAYDOWN .................... .................... ......... 549,786 ...........549,787 ...........486,535 ...........519,079 ...............0 ........ 30,707 ...............0 ........ 30,707 ...............0 ...........549,786 ...............0 ...............0 ...............0 ............16,841 . 05/25/2037 . 1.A FM ....
..17321L-AA-7 CITIGROUP MORTGAGE LOAN TRUST WHOLE_CMO ..... ....... . 09/01/2024 . PAYDOWN .................... .................... ............4,607 ............. 4,607 ............. 4,720 ............. 4,720 ...............0 ........... (114) ...............0 ........... (114) ...............0 ............. 4,607 ...............0 ...............0 ...............0 ................107 . 10/25/2043 . 1.A ........
..17327G-AY-0 CITIGROUP COMMERCIAL MORTGAGE LCF SENIOR .... ....... . 09/30/2024 . B47R_PB .................... .................... .......9,674,094 ........ 9,055,000 .......10,293,342 ........ 9,770,946 ...............0 ....... (96,853) ...............0 ....... (96,853) ...............0 ........ 9,674,094 ...............0 ...............0 ...............0 ...........331,812 . 11/10/2051 . 1.A ........
..17329M-CL-1 CITIGROUP MORTGAGE LOAN TRUST SUPSEN WHO .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 265,485 ...........265,485 ...........271,023 ...........271,023 ...............0 .........(5,538) ...............0 .........(5,538) ...............0 ...........265,485 ...............0 ...............0 ...............0 ............. 4,522 . 07/25/2051 . 1.A ........
..17330C-AA-6 CITIGROUP MORTGAGE LOAN TRUST WHOLE_CMO ..... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 79,066 ............79,066 ............79,001 ............79,001 ...............0 ..............65 ...............0 ..............65 ...............0 ............79,066 ...............0 ...............0 ...............0 ............. 1,334 . 02/25/2052 . 1.A ........
..184692-D@-7 CLEARBRIDGE MLP AND MIDSTREAM SECURED CO .... ....... . 09/30/2024 . VARIOUS .................... .................... ......... 969,991 ...........969,991 ...........969,991 ...........969,991 ...............0 ...............0 ...............0 ...............0 ...............0 ...........969,991 ...............0 ...............0 ...............0 ............27,221 . 06/11/2030 . 1.A FE ....

..185512-AA-8 CLECO SECURITIZATION I LLC SENIOR CORP_B .... ....... . 09/01/2024 .
REDEMPTION      100.0000 

.............................. .................... ......... 124,054 ...........124,054 ...........124,041 ...........124,046 ...............0 ............... 9 ...............0 ............... 9 ...............0 ...........124,054 ...............0 ...............0 ...............0 ............. 4,982 . 03/01/2033 . 1.A FE ....
..18685@-AA-0 CLIFFWATER CORPORATE LENDING F CORP_BND ...... ....... . 09/30/2024 . VARIOUS .................... .................... ..... 29,500,000 .......29,500,000 .......29,500,000 .......29,500,000 ...............0 ...............0 ...............0 ...............0 ...............0 .......29,500,000 ...............0 ...............0 ...............0 ........ 1,216,219 . 03/28/2027 . 1.C PL ....
..18974B-AH-2 CITIMORTGAGE ALTERNATIVE LOAN SENIOR WHO .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 47,500 ............59,100 ............50,730 ............ 53,385 ...............0 ........ (5,884) ...............0 ........ (5,884) ...............0 ............47,500 ...............0 ...............0 ...............0 ............. 2,504 . 10/25/2036 . 1.A FM ....
..19123#-AA-6 COCA-COLA SOUTHWEST BEVERAGES SENIOR COR .... ....... . 09/30/2024 . B47R_PP .................... .................... ...... 4,900,000 ........4,900,000 ........4,900,000 ........4,900,000 ...............0 ...............0 ...............0 ...............0 ...............0 ........4,900,000 ...............0 ...............0 ...............0 ...........129,208 . 12/28/2029 . 1.F FE ....
..19123#-AB-4 COCA-COLA SOUTHWEST BEVERAGES SENIOR COR .... ....... . 09/30/2024 . B47R_PP .................... .................... ...... 5,000,000 ........5,000,000 ........5,000,000 ........5,000,000 ...............0 ...............0 ...............0 ...............0 ...............0 ........5,000,000 ...............0 ...............0 ...............0 ...........137,511 . 12/28/2032 . 1.F FE ....
..193051-AA-7 COLD STORAGE TRUST COLD_20-ICE LCF SENIO .... ....... . 08/15/2024 . PAYDOWN .................... .................... ...... 1,887,342 ........ 1,887,342 ........ 1,839,962 ........ 1,859,046 ...............0 .........28,296 ...............0 .........28,296 ...............0 ........ 1,887,342 ...............0 ...............0 ...............0 ............81,163 . 11/16/2037 . 1.A ........
..19424K-AA-1 COLLEGE AVE STUDENT LOANS LLC SENIOR ABS .... ....... . 09/25/2024 . PAYDOWN .................... .................... .......... 19,433 ............ 19,433 ............19,480 ............19,480 ...............0 ............ (47) ...............0 ............ (47) ...............0 ............ 19,433 ...............0 ...............0 ...............0 ................859 . 07/25/2051 . 1.A FE ....
..19424K-AD-5 COLLEGE AVE STUDENT LOANS LLC SUB ABS_AB .... ....... . 09/25/2024 . PAYDOWN .................... .................... ............7,385 ............. 7,385 ............. 7,381 ............. 7,382 ...............0 ............... 2 ...............0 ............... 2 ...............0 ............. 7,385 ...............0 ...............0 ...............0 ................144 . 07/25/2051 . 1.F FE ....
..19424K-AD-5 COLLEGE AVE STUDENT LOANS LLC SUB ABS_AB .... ....... . 09/30/2024 . B47R_PB .................... .................... ......... 135,471 ...........135,510 ...........135,450 ...........135,467 ...............0 ............... 4 ...............0 ............... 4 ...............0 ...........135,471 ...............0 ...............0 ...............0 ............. 3,023 . 07/25/2051 . 1.F FE ....
..19424K-AE-3 COLLEGE AVE STUDENT LOANS LLC SUB ABS_AB .... ....... . 09/25/2024 . PAYDOWN .................... .................... ............3,593 ............. 3,593 ............. 3,592 ............. 3,593 ...............0 ...............1 ...............0 ...............1 ...............0 ............. 3,593 ...............0 ...............0 ...............0 ................. 99 . 07/25/2051 . 2.B FE ....
..19424K-AE-3 COLLEGE AVE STUDENT LOANS LLC SUB ABS_AB .... ....... . 09/30/2024 . B47R_PB .................... .................... .......... 65,919 ............ 65,939 ............65,912 ............ 65,922 ...............0 ..............(3) ...............0 ..............(3) ...............0 ............65,919 ...............0 ...............0 ...............0 ............. 2,075 . 07/25/2051 . 2.B FE ....
..19425A-AE-4 COLLEGE AVE STUDENT LOANS LLC SUB ABS_AB .... ....... . 09/25/2024 . PAYDOWN .................... .................... .......... 11,495 ............11,495 ............11,489 ............11,491 ...............0 ............... 3 ...............0 ............... 3 ...............0 ............11,495 ...............0 ...............0 ...............0 ................279 . 06/25/2052 . 2.B FE ....
..19687Y-AA-3 COLT FUNDING LLC COLT_20-RPL1 SENIOR WHO .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 162,658 ...........162,658 ...........162,658 ...........162,658 ...............0 ...............0 ...............0 ...............0 ...............0 ...........162,658 ...............0 ...............0 ...............0 ............. 1,524 . 01/25/2065 . 1.A FE ....
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..19688L-AA-0 COLT FUNDING LLC COLT_22-5-A1 WHOLE_CMO ..... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 170,756 .......... 170,756 .......... 170,703 .......... 170,756 ...............0 ...............0 ...............0 ...............0 ...............0 .......... 170,756 ...............0 ...............0 ...............0 ............. 5,246 . 04/25/2067 . 1.A FE ....

..19688M-AA-8 COLT MORTGAGE LOAN TRUST COLT WHOLE_CMO ..... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 129,144 ...........129,144 ...........129,142 ...........129,144 ...............0 ...............0 ...............0 ...............0 ...............0 ...........129,144 ...............0 ...............0 ...............0 ............. 5,543 . 08/25/2067 . 1.A FE ....

..20030N-BB-6 COMCAST CORPORATION SENIOR CORP_BND   6. ..... ....... . 08/16/2024 . B47R_PB .................... .................... .......2,298,293 ........2,000,000 ........ 2,323,852 ........ 2,306,084 ...............0 ........ (7,791) ...............0 ........ (7,791) ...............0 ........ 2,298,293 ...............0 ...............0 ...............0 ...........122,667 . 03/01/2040 . 1.G FE ....

..20030N-CJ-8 COMCAST CORPORATION SENIOR CORP_BND   3. ..... ....... . 08/16/2024 . B47R_PB .................... .................... .......9,963,539 ...... 10,000,000 ........ 9,951,500 ........ 9,962,285 ...............0 ..........1,253 ...............0 ..........1,253 ...............0 ........ 9,963,539 ...............0 ...............0 ...............0 ...........373,750 . 03/01/2038 . 1.G FE ....

..20267U-AB-5 COMMONBOND STUDENT LOAN TRUST SENIOR ABS .... ....... . 09/25/2024 . PAYDOWN .................... .................... .......... 26,798 ............26,798 ............26,798 ............26,798 ...............0 ...............0 ...............0 ...............0 ...............0 ............26,798 ...............0 ...............0 ...............0 ............. 1,248 . 10/25/2040 . 1.A FE ....

..209111-EJ-8 CONSOLIDATED EDISON COMPANY OF SENIOR CO ..... ....... . 08/16/2024 . VARIOUS .................... .................... .......9,986,055 ...... 10,000,000 ........ 9,973,900 ........ 9,985,467 ...............0 ............ 588 ...............0 ............ 588 ...............0 ........ 9,986,055 ...............0 ...............0 ...............0 ...........590,625 . 07/01/2035 . 1.G FE ....

..210385-AC-4 CONSTELLATION ENERGY GENERATIO SENIOR CO .... ....... . 08/16/2024 . B47R_PB .................... .................... ..... 11,034,339 ...... 10,000,000 .......11,072,414 .................. 0 ...............0 ....... (38,075) ...............0 ....... (38,075) ...............0 .......11,034,339 ...............0 ...............0 ...............0 ...........555,833 . 03/01/2033 . 2.A FE ....

..212015-AT-8 CONTINENTAL RESOURCES INC SENIOR CORP_BN ..... ....... . 08/16/2024 . B47R_PB .................... .................... ...... 3,740,968 ........3,730,000 ........ 3,745,988 ........ 3,741,386 ...............0 ........... (418) ...............0 ........... (418) ...............0 ........ 3,740,968 ...............0 ...............0 ...............0 ...........125,706 . 01/15/2031 . 2.C FE ....

..21688A-AU-6 COOPERATIEVE RABOBANK UA  NEW SRP CORP_B .... ....... . 08/22/2024 . MATURITY .................. .................... ...... 5,000,000 ........5,000,000 ........ 4,997,700 ........ 4,999,244 ...............0 ............ 756 ...............0 ............ 756 ...............0 ........5,000,000 ...............0 ...............0 ...............0 ...........193,750 . 08/22/2024 . 1.D FE ....

..21872#-AA-5 CORECIVIC OF KANSAS LLC SECURED CORP_BND .... ....... . 07/31/2024 .
REDEMPTION      100.0000 

.............................. .................... .......... 97,085 ............97,085 ............97,085 ............97,085 ...............0 ...............0 ...............0 ...............0 ...............0 ............97,085 ...............0 ...............0 ...............0 ............. 3,226 . 01/31/2040 . 1.F PL ....
..21872#-AA-5 CORECIVIC OF KANSAS LLC SECURED CORP_BND .... ....... . 09/30/2024 . B47R_PP .................... .................... ..... 10,116,569 .......10,116,569 .......10,116,569 .......10,116,569 ...............0 ...............0 ...............0 ...............0 ...............0 .......10,116,569 ...............0 ...............0 ...............0 .......... 410,817 . 01/31/2040 . 1.F PL ....
..22160K-AQ-8 COSTCO WHOLESALE CORPORATION SENIOR CORP ..... ....... . 08/16/2024 . B47R_PB .................... .................... ......... 454,381 ...........455,000 ...........454,067 ...........454,334 ...............0 ..............47 ...............0 ..............47 ...............0 ...........454,381 ...............0 ...............0 ...............0 ............. 6,547 . 04/20/2032 . 1.E FE ....
..222070-AE-4 COTYINC SECURED CORP_BND 144A   5.000% 0 .... ....... . 09/24/2024 . BMO CAPITAL MARKETS .... .................... .......... 78,651 ............79,000 ............79,000 ............79,000 ...............0 ...............0 ...............0 ...............0 ...............0 ............79,000 ...............0 ........... (349) ........... (349) ............. 3,731 . 04/15/2026 . 3.A FE ....

..222070-AG-9 COTYINC SECURED CORP BND 144A   4.750% 0 .... ....... . 09/24/2024 .
MERRILL LYNCH PIERCE 

FNNR & SM ................. .................... ......... 106,337 .......... 108,000 ...........100,364 .................. 0 ...............0 ............ 584 ...............0 ............ 584 ...............0 ...........100,949 ...............0 ..........5,388 ..........5,388 ............. 3,563 . 01/15/2029 . 3.A FE ....
..22357@-AA-9 COX COMMUNICATIONS INC SENIOR CORP_BND ....... ....... . 09/01/2024 . VARIOUS .................... .................... .......... 81,479 ............81,479 ............81,479 ............81,479 ...............0 ...............0 ...............0 ...............0 ...............0 ............81,479 ...............0 ...............0 ...............0 ............. 2,934 . 01/02/2040 . 2.B ........

..223611-A@-3 COWBOYS STADIUM LP SECURED CORP_BND   3. .... ....... . 09/30/2024 .
REDEMPTION      100.0000 

.............................. .................... ......... 256,352 ...........256,352 ...........256,352 ...........256,352 ...............0 ...............0 ...............0 ...............0 ...............0 ...........256,352 ...............0 ...............0 ...............0 ............. 8,870 . 03/31/2034 . 2.A PL ....
..22535B-AA-1 CREDIT ACCEPTANCE AUTO LOAN TR SENIOR AB .... ....... . 09/15/2024 . PAYDOWN .................... .................... ......... 426,365 ...........426,365 ...........426,305 ...........426,348 ...............0 ..............18 ...............0 ..............18 ...............0 ...........426,365 ...............0 ...............0 ...............0 ............. 3,578 . 10/15/2030 . 1.A FE ....
..22546Q-AP-2 UBSAGNEWYORK(ELEVENMADISO SENIOR CORP_BN .... ....... . 09/09/2024 . VARIOUS .................... .................... ..... 27,700,000 .......27,700,000 .......27,490,180 .......27,682,976 ...............0 ........ 17,024 ...............0 ........ 17,024 ...............0 .......27,700,000 ...............0 ...............0 ...............0 ........ 1,004,125 . 09/09/2024 . 1.E FE ....
..225470-UB-7 CREDIT SUISSE MORTGAGE CAPITAL SUB ABS_A .... ....... . 09/25/2024 . PAYDOWN .................... .................... ......... 279,641 ...........279,641 ...........264,959 ...........283,981 ...............0 .........(4,341) ...............0 .........(4,341) ...............0 ...........279,641 ...............0 ...............0 ...............0 ............11,329 . 11/25/2035 . 1.A FM ....
..22757H-AA-9 CROSSMORTGAGETRUSTCROSS_24- WHOLE CMO 24 ..... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 100,342 ...........100,342 ...........100,341 .................. 0 ...............0 ...............1 ...............0 ...............1 ...............0 ...........100,342 ...............0 ...............0 ...............0 ................764 . 08/25/2069 . 1.A FE ....

..228023-AB-3 CROWLEY CONRO LLC SENIOR CORP_BND   4.18 .... ....... . 08/15/2024 .
REDEMPTION      100.0000 

.............................. .................... ......... 234,416 ...........234,416 ...........234,416 ...........234,416 ...............0 ...............0 ...............0 ...............0 ...............0 ...........234,416 ...............0 ...............0 ...............0 ............. 9,801 . 08/15/2043 . 1.A ........
..228701-AG-3 CROWNROCK LP SENIOR CORP_BND 144A   5.00 .... ....... . 09/20/2024 . BARCLAYS CAPITAL ........ .................... ......... 576,413 .......... 570,000 .......... 570,000 .......... 570,000 ...............0 ...............0 ...............0 ...............0 ...............0 .......... 570,000 ...............0 ..........6,413 ..........6,413 ............ 25,492 . 05/01/2029 . 3.A FE ....
..22966R-AG-1 CUBESMART LP SENIOR CORP_BND   2.000% 02 .... ....... . 09/30/2024 . B47R_PB .................... .................... .......9,940,597 ...... 10,000,000 ........ 9,907,400 ........ 9,934,137 ...............0 ..........6,460 ...............0 ..........6,460 ...............0 ........ 9,940,597 ...............0 ...............0 ...............0 ...........225,000 . 02/15/2031 . 2.B FE ....
..233046-AF-8 DB MASTER FINANCE LLC DNKN_17 SENIOR ABS .... ....... . 08/20/2024 . PAYDOWN .................... .................... .......... 17,500 ............17,500 ............17,304 ............17,915 ...............0 ........... (415) ...............0 ........... (415) ...............0 ............17,500 ...............0 ...............0 ...............0 ................529 . 11/20/2047 . 2.B FE ....
..233046-AK-7 DB MASTER FINANCE LLC DNKN_19 SENIOR ABS .... ....... . 08/20/2024 . PAYDOWN .................... .................... .......... 35,625 ............ 35,625 ............ 35,625 ............ 35,625 ...............0 ...............0 ...............0 ...............0 ...............0 ............ 35,625 ...............0 ...............0 ...............0 ............. 1,074 . 05/20/2049 . 2.B FE ....
..233046-AL-5 DB MASTER FINANCE LLC DNKN_19 SENIOR ABS .... ....... . 08/20/2024 . PAYDOWN .................... .................... .......... 35,625 ............ 35,625 ............ 35,625 ............ 35,625 ...............0 ...............0 ...............0 ...............0 ...............0 ............ 35,625 ...............0 ...............0 ...............0 ............. 1,163 . 05/20/2049 . 2.B FE ....
..23306G-AA-5 DBGS MORTGAGE TRUST DBGS_18-BI SENIOR SE .... ....... . 08/15/2024 . PAYDOWN .................... .................... ......... 442,512 ...........442,512 ...........432,556 ...........437,488 ...............0 ..........5,024 ...............0 ..........5,024 ...............0 ...........442,512 ...............0 ...............0 ...............0 ............19,280 . 05/15/2035 . 1.A ........
..23306G-AC-1 DBGS MORTGAGE TRUST DBGS_18-BI SUB SUB_C .... ....... . 08/15/2024 . PAYDOWN .................... .................... ......... 327,525 ...........327,525 ...........325,833 ...........328,414 ...............0 ........... (889) ...............0 ........... (889) ...............0 ...........327,525 ...............0 ...............0 ...............0 ............ 14,459 . 05/15/2035 . 1.A ........
..23306G-AE-7 DBGS MORTGAGE TRUST DBGS_18-BI SUB SUB_C .... ....... . 08/15/2024 . PAYDOWN .................... .................... ......... 327,525 ...........327,525 ...........323,769 ...........328,038 ...............0 ........... (513) ...............0 ........... (513) ...............0 ...........327,525 ...............0 ...............0 ...............0 ............14,584 . 05/15/2035 . 1.A ........
..23308L-AA-2 DBGS_21-W52 SENIOR_CMBS _21-W52 144A   6 .... ....... . 09/30/2024 . B47R_PB .................... .................... .......5,049,988 ........5,000,000 ........ 5,049,988 ........ 5,049,988 ...............0 ...............0 ...............0 ...............0 ...............0 ........ 5,049,988 ...............0 ...............0 ...............0 ...........274,565 . 10/15/2036 . 1.A ........
..23311V-AH-0 DCP MIDSTREAM OPERATING LP SENIOR CORP_B .... ....... . 08/16/2024 . B47R_PB .................... .................... ......... 484,241 ...........469,000 ...........491,278 ...........486,131 ...............0 ........ (1,890) ...............0 ........ (1,890) ...............0 ...........484,241 ...............0 ...............0 ...............0 ............18,094 . 05/15/2029 . 2.C FE ....
..23311V-AK-3 DCP MIDSTREAM OPERATING LP SENIOR CORP_B .... ....... . 08/16/2024 . B47R_PB .................... .................... ......... 792,128 .......... 819,000 ...........784,998 ...........790,242 ...............0 ..........1,886 ...............0 ..........1,886 ...............0 ...........792,128 ...............0 ...............0 ...............0 ............26,691 . 02/15/2032 . 2.C FE ....
..23317*-AC-4 DD SOUTH 4 LC SECURED CORP_BND   3.550% ...... ....... . 09/05/2024 . VARIOUS .................... .................... .......... 80,604 ............80,604 ............80,604 ............80,604 ...............0 ...............0 ...............0 ...............0 ...............0 ............80,604 ...............0 ...............0 ...............0 ............. 1,876 . 09/05/2033 . 1.A ........
..23317*-AC-4 DD SOUTH 4 LC SECURED CORP_BND   3.550% ...... ....... . 08/16/2024 . B47R_PP .................... .................... ...... 1,403,318 ........ 1,403,318 ........ 1,403,318 ........ 1,403,318 ...............0 ...............0 ...............0 ...............0 ...............0 ........ 1,403,318 ...............0 ...............0 ...............0 ............ 34,734 . 09/05/2033 . 1.A ........
..23317H-AD-4 SITE CENTERS CORP SENIOR CORP_BND   3.62 .... ....... . 08/23/2024 . CALL      100.0000 ..... .................... ...... 6,021,000 ........6,021,000 ........ 5,976,445 ........6,015,361 ...............0 ..........3,323 ...............0 ..........3,323 ...............0 ........6,018,685 ...............0 ..........2,315 ..........2,315 ...........231,599 . 02/01/2025 . 2.C FE ....
..23331A-BP-3 D R HORTON INC SENIOR CORP_BND   1.400% ...... ....... . 09/30/2024 . B47R_PB .................... .................... .......4,993,624 ........5,000,000 ........ 4,985,650 ........ 4,992,103 ...............0 ..........1,521 ...............0 ..........1,521 ...............0 ........ 4,993,624 ...............0 ...............0 ...............0 ............67,083 . 10/15/2027 . 2.A FE ....
..23332U-DB-7 DSLA MORTGAGE LOAN TRUST DSLA SENIOR WHO .... ....... . 09/19/2024 . PAYDOWN .................... .................... ......... 275,356 ...........322,198 ...........253,841 ...........253,841 ...............0 .........21,515 ...............0 .........21,515 ...............0 ...........275,356 ...............0 ...............0 ...............0 ............10,127 . 03/19/2045 . 1.A FM ....
..23332U-EL-4 DSLA MORTGAGE LOAN TRUST DSLA SENIOR WHO .... ....... . 09/19/2024 . PAYDOWN .................... .................... ......... 371,557 ...........371,557 ...........293,627 ...........293,627 ...............0 ........ 77,930 ...............0 ........ 77,930 ...............0 ...........371,557 ...............0 ...............0 ...............0 ............10,286 . 08/19/2045 . 1.A FM ....
..23345C-AA-7 DEXT LLC DEXT_21-1 ABS_ABS _21-1 144A ........ ....... . 09/15/2024 . PAYDOWN .................... .................... ......... 237,340 ...........237,340 ...........237,339 ...........237,339 ...............0 ...............1 ...............0 ...............1 ...............0 ...........237,340 ...............0 ...............0 ...............0 ............. 1,771 . 02/15/2028 . 1.A FE ....
..24380X-AA-5 DEEPHAVEN RESIDENTIAL MORTGAGE SENIOR WH .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 46,524 ............ 46,524 ............46,463 ............46,521 ...............0 ............... 3 ...............0 ............... 3 ...............0 ............ 46,524 ...............0 ...............0 ...............0 ............. 1,309 . 03/25/2067 . 1.A FE ....
..24618#-AT-7 DELAWARE NORTH COMPANIES INC SENIOR CORP .... ....... . 08/16/2024 . B47R_PP .................... .................... .........700,000 .......... 700,000 .......... 700,000 .......... 700,000 ...............0 ...............0 ...............0 ...............0 ...............0 .......... 700,000 ...............0 ...............0 ...............0 ............ 15,933 . 12/15/2026 . 2.C ........
..24702C-AE-4 DELL EQUIPMENT FINANCE TRUST D ABS_ABS _ .... ....... . 09/22/2024 . PAYDOWN .................... .................... ......... 984,035 ...........984,035 ...........983,840 ...........983,840 ...............0 ............ 195 ...............0 ............ 195 ...............0 ...........984,035 ...............0 ...............0 ...............0 ............26,737 . 07/22/2027 . 1.A FE ....
..24702E-AB-6 DELL EQUIPMENT FINANCE TRUST D ABS_ABS _ .... ....... . 09/22/2024 . PAYDOWN .................... .................... ......... 516,805 ...........516,805 .......... 516,777 .......... 516,777 ...............0 ..............29 ...............0 ..............29 ...............0 ...........516,805 ...............0 ...............0 ...............0 ............21,149 . 04/23/2029 . 1.A FE ....
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..251510-DF-7 DEUTSCHE ALT-A SECURITIES INC SUPSEN WHO .... ....... . 09/25/2024 . PAYDOWN .................... .................... ............9,903 ............. 9,903 ............. 9,908 ............. 9,903 ...............0 ...............0 ...............0 ...............0 ...............0 ............. 9,903 ...............0 ...............0 ...............0 ................364 . 02/25/2035 . 1.A FM ....

..25151X-AA-9 DEUTSCHE ALT-A SECURITIES INC SENIOR WHO .... ....... . 09/25/2024 . PAYDOWN .................... .................... .......... 46,846 ............46,846 ............37,747 ............40,721 ...............0 ..........6,125 ...............0 ..........6,125 ...............0 ............46,846 ...............0 ...............0 ...............0 ............. 1,305 . 08/25/2047 . 1.A FM ....

..25151X-AB-7 DEUTSCHE ALT-A SECURITIES INC SUPSEN WHO .... ....... . 09/25/2024 . PAYDOWN .................... .................... ......... 100,370 .......... 100,370 ............80,931 ............ 85,992 ...............0 ........ 14,378 ...............0 ........ 14,378 ...............0 .......... 100,370 ...............0 ...............0 ...............0 ............. 3,903 . 08/25/2047 . 1.A FM ....

..25179M-BC-6 DEVON ENERGY CORPORATION SENIOR CORP_BND ..... ....... . 09/15/2024 . MATURITY .................. .................... .......... 55,000 ............55,000 ............ 59,538 ............55,848 ...............0 ........... (848) ...............0 ........... (848) ...............0 ............55,000 ...............0 ...............0 ...............0 ............. 2,888 . 09/15/2024 . 2.B FE ....

..25179M-BD-4 DEVON ENERGY CORPORATION SENIOR CORP_BND ..... ....... . 08/16/2024 . B47R_PB .................... .................... ......... 104,051 .......... 103,000 .......... 108,665 ...........104,612 ...............0 ........... (562) ...............0 ........... (562) ...............0 ...........104,051 ...............0 ...............0 ...............0 ............. 4,521 . 10/15/2027 . 2.B FE ....

..25179M-BE-2 DEVON ENERGY CORPORATION SENIOR CORP_BND ..... ....... . 09/30/2024 . B47R_PB .................... .................... ......... 638,917 ...........632,000 ...........684,930 ...........645,540 ...............0 ........ (6,622) ...............0 ........ (6,622) ...............0 ...........638,917 ...............0 ...............0 ...............0 ............28,116 . 06/15/2028 . 2.B FE ....

..25179M-BF-9 DEVON ENERGY CORPORATION SENIOR CORP_BND ..... ....... . 08/16/2024 . B47R_PB .................... .................... ......... 173,018 .......... 168,000 .......... 180,600 ...........174,869 ...............0 ........ (1,851) ...............0 ........ (1,851) ...............0 .......... 173,018 ...............0 ...............0 ...............0 ............. 8,211 . 01/15/2030 . 2.B FE ....

..25240*-AA-5 DH CANAL LLC WALGREEN SENIOR CORP_BND ........ ....... . 08/15/2024 .
REDEMPTION      100.0000 

.............................. .................... .......... 33,626 ............33,626 ............ 32,594 ............33,277 ...............0 ............ 349 ...............0 ............ 349 ...............0 ............33,626 ...............0 ...............0 ...............0 ............. 1,124 . 08/15/2030 . 2.B ........

..25240*-AA-5 DH CANAL LLC WALGREEN SENIOR CORP_BND ........ ....... . 09/15/2024 .
REDEMPTION      100.0000 

.............................. .................... .......... 16,925 ............16,925 ............16,406 ............16,750 ...............0 ............ 175 ...............0 ............ 175 ...............0 ............16,925 ...............0 ...............0 ...............0 ................679 . 08/15/2030 . 4.A ........
..25273C-AC-4 DIAMOND RESORTS OWNER TRUST DR SUB ABS_A .... ....... . 09/20/2024 . PAYDOWN .................... .................... .......... 80,198 ............80,198 ............80,196 ............80,196 ...............0 ............... 2 ...............0 ............... 2 ...............0 ............80,198 ...............0 ...............0 ...............0 ............. 1,451 . 11/20/2033 . 2.B FE ....
..25389J-AR-7 DIGITAL REALTY TRUST LP SENIOR CORP_BND ..... ....... . 09/30/2024 . B47R_PB .................... .................... .......1,959,471 ........2,020,000 ........ 1,917,344 ........ 1,945,044 ...............0 .........14,426 ...............0 .........14,426 ...............0 ........ 1,959,471 ...............0 ...............0 ...............0 ............84,083 . 08/15/2027 . 2.B FE ....
..254687-CX-2 WALT DISNEY CO SENIOR CORP_BND   9.500% ...... ....... . 07/15/2024 . MATURITY .................. .................... ...... 1,558,000 ........1,558,000 ........ 2,044,274 ........1,617,165 ...............0 ....... (59,165) ...............0 ....... (59,165) ...............0 ........1,558,000 ...............0 ...............0 ...............0 .......... 148,010 . 07/15/2024 . 1.G FE ....
..254687-EB-8 WALT DISNEY CO SENIOR CORP_BND   6.400% ...... ....... . 08/16/2024 . B47R_PB .................... .................... ..... 17,261,888 .......13,000,000 .......18,658,393 .......17,457,607 ...............0 ......(195,720) ...............0 ......(195,720) ...............0 .......17,261,888 ...............0 ...............0 ...............0 ...........556,978 . 12/15/2035 . 1.G FE ....
..25470D-AD-1 DISCOVERY COMMUNICATIONS LLC SENIOR CORP ..... ....... . 08/15/2024 . VARIOUS .................... .................... ...... 1,318,305 ........1,415,000 ........ 1,414,632 ........ 1,414,715 ...............0 ...............6 ...............0 ...............6 ...............0 ........ 1,414,722 ...............0 ....... (96,417) ....... (96,417) ............63,646 . 06/01/2040 . 2.C FE ....
..25512V-AA-7 DIVERSIFIED ABS PHASE VI LLC SENIOR ABS_ .... ....... . 08/28/2024 . PAYDOWN .................... .................... ......... 288,702 ...........288,702 ...........281,113 ...........280,955 ...............0 ..........7,748 ...............0 ..........7,748 ...............0 ...........288,702 ...............0 ...............0 ...............0 ............13,462 . 11/28/2039 . 2.A FE ....
..256677-AJ-4 DOLLAR GENERAL CORP SENIOR CORP_BND   4. .... ....... . 09/20/2024 . MATURITY .................. .................... ...... 2,800,000 ........2,800,000 ........2,785,768 ........ 2,794,758 ...............0 ..........5,242 ...............0 ..........5,242 ...............0 ........2,800,000 ...............0 ...............0 ...............0 .......... 119,000 . 09/20/2024 . 2.B FE ....

..26179*-AA-8 DREXEL UNIVERSITY SECURED CORP_BND   2.7 .... ....... . 09/16/2024 .
REDEMPTION      100.0000 

.............................. .................... ......... 440,771 ...........440,771 ...........445,179 ...........443,446 ...............0 ........ (2,675) ...............0 ........ (2,675) ...............0 ...........440,771 ...............0 ...............0 ...............0 ............. 8,178 . 07/15/2027 . 2.A ........
..26208L-AD-0 DRIVEN BRANDS FUNDING LLC HONK SENIOR AB .... ....... . 07/20/2024 . PAYDOWN .................... .................... .......... 11,250 ............11,250 ............11,250 ............11,250 ...............0 ...............0 ...............0 ...............0 ...............0 ............11,250 ...............0 ...............0 ...............0 ................392 . 04/20/2049 . 2.C FE ....
..26249B-AQ-4 DRYDEN SENIOR LOAN FUND DRSLF SENIOR ABS .... ....... . 08/15/2024 . PAYDOWN .................... .................... ......... 265,409 ...........265,409 ...........265,436 ...........265,436 ...............0 ............ (27) ...............0 ............ (27) ...............0 ...........265,409 ...............0 ...............0 ...............0 ............12,965 . 11/15/2028 . 1.A FE ....
..26443@-AB-4 DULLES DISCOVERY I SECURED CORP_BND   3. .... ....... . 08/16/2024 . B47R_PP .................... .................... ..... 10,800,000 ...... 10,800,000 ...... 10,800,000 ...... 10,800,000 ...............0 ...............0 ...............0 ...............0 ...............0 ...... 10,800,000 ...............0 ...............0 ...............0 ...........292,164 . 06/05/2037 . 2. Z .......
..26829H-AA-4 ECMC GROUP STUDENT LOAN TRUST SENIOR ABS .... ....... . 09/25/2024 . PAYDOWN .................... .................... .......... 73,061 ............73,061 ............73,061 ............73,061 ...............0 ...............0 ...............0 ...............0 ...............0 ............73,061 ...............0 ...............0 ...............0 ............. 3,117 . 11/25/2069 . 1.B FE ....
..26884L-AM-1 EQT CORP SENIOR CORP_BND 144A   3.125% 0 .... ....... . 09/30/2024 . VARIOUS .................... .................... ......... 496,000 ...........496,000 ...........496,000 ...........496,000 ...............0 ...............0 ...............0 ...............0 ...............0 ...........496,000 ...............0 ...............0 ...............0 ............12,825 . 05/15/2026 . 2.C FE ....
..26884L-AN-9 EQT CORP SENIOR CORP_BND 144A   3.625% 0 .... ....... . 08/16/2024 . B47R_PB .................... .................... ......... 724,106 .......... 738,000 ...........719,963 ...........723,004 ...............0 ..........1,102 ...............0 ..........1,102 ...............0 ...........724,106 ...............0 ...............0 ...............0 ............20,139 . 05/15/2031 . 2.C FE ....
..26928*-AD-6 EY GLOBAL FINANCE INC SENIOR CORP_BND ........ ....... . 09/30/2024 . B47R_PP .................... .................... ..... 11,200,000 .......11,200,000 .......11,200,000 .......11,200,000 ...............0 ...............0 ...............0 ...............0 ...............0 .......11,200,000 ...............0 ...............0 ...............0 ...........364,610 . 04/28/2027 . 1.E PL ....
..26928*-AE-4 EY GLOBAL FINANCE INC SENIOR CORP_BND ........ ....... . 09/30/2024 . B47R_PP .................... .................... ...... 2,800,000 ........2,800,000 ........2,800,000 ........2,800,000 ...............0 ...............0 ...............0 ...............0 ...............0 ........2,800,000 ...............0 ...............0 ...............0 ............ 92,444 . 04/28/2028 . 1.E PL ....
..26928*-AF-1 EY GLOBAL FINANCE INC SENIOR CORP_BND ........ ....... . 09/30/2024 . B47R_PP .................... .................... ...... 2,600,000 ........2,600,000 ........2,600,000 ........2,600,000 ...............0 ...............0 ...............0 ...............0 ...............0 ........2,600,000 ...............0 ...............0 ...............0 ............89,437 . 04/28/2031 . 1.E PL ....

..280145-AA-1 EDGEMOOR STAR-AMERICA JUDICIAL SECURED C .... ....... . 09/30/2024 .
REDEMPTION      100.0000 

.............................. .................... .......... 74,017 ............74,017 ............74,017 ............74,017 ...............0 ...............0 ...............0 ...............0 ...............0 ............74,017 ...............0 ...............0 ...............0 ............. 2,497 . 06/30/2051 . 1.D ........
..28165A-AA-7 EDVESTINU PRIVATE EDUCATION LO SENIOR AB .... ....... . 09/25/2024 . PAYDOWN .................... .................... ......... 200,610 .......... 200,610 ...........195,646 ...........195,944 ...............0 ..........4,666 ...............0 ..........4,666 ...............0 .......... 200,610 ...............0 ...............0 ...............0 ............. 6,979 . 11/25/2040 . 1.A FE ....
..28166L-AA-2 EDVESTINUPRIVATEEDUCATIONLO SENIOR ABS_A .... ....... . 09/25/2024 . PAYDOWN .................... .................... .......... 10,781 ............10,781 ............10,769 ............10,769 ...............0 ..............12 ...............0 ..............12 ...............0 ............10,781 ...............0 ...............0 ...............0 ................131 . 11/25/2045 . 1.A FE ....
..28628C-AA-4 ELFI GRADUATE LOAN PROGRAM ELF SENIOR AB .... ....... . 09/25/2024 . PAYDOWN .................... .................... .......... 20,645 ............20,645 ............20,644 ............20,644 ...............0 ...............1 ...............0 ...............1 ...............0 ............20,645 ...............0 ...............0 ...............0 ................625 . 08/26/2047 . 1.A FE ....
..289338-AB-1 ELM TRUST MDCP_20-3A SENIOR ABS_ABS _20- .... ....... . 09/20/2024 . PAYDOWN .................... .................... ......... 212,224 ...........211,030 .......... 211,711 ...........211,219 ...............0 ..........1,005 ...............0 ..........1,005 ...............0 ...........212,224 ...............0 ...............0 ...............0 ............. 4,184 . 08/20/2029 . 1.F FE ....
..29003B-AL-5 ELMWOOD CLO V LTD SENIOR ABS_ABS _20-2A ..... ....... . 09/18/2024 . PAYDOWN .................... .................... ...... 7,000,000 ........7,000,000 ........7,000,000 ........7,000,000 ...............0 ...............0 ...............0 ...............0 ...............0 ........7,000,000 ...............0 ...............0 ...............0 ...........438,546 . 10/20/2034 . 1.A FE ....
..29003B-AM-3 ELMWOOD CLO V LTD ELMW5_20-2A MEZZANIN A .... ....... . 09/18/2024 . PAYDOWN .................... .................... ...... 4,000,000 ........4,000,000 ........ 3,919,000 ........ 3,944,146 ...............0 .........55,854 ...............0 .........55,854 ...............0 ........4,000,000 ...............0 ...............0 ...............0 ...........269,153 . 10/20/2034 . 1.C FE ....
..29003B-AN-1 ELMWOOD CLO V LTD ELMW5_20-2A MEZZANIN A .... ....... . 09/18/2024 . PAYDOWN .................... .................... ...... 8,725,000 ........8,725,000 ........ 8,743,410 ........ 8,675,597 ...............0 .........49,403 ...............0 .........49,403 ...............0 ........8,725,000 ...............0 ...............0 ...............0 ...........615,422 . 10/20/2034 . 1.F FE ....
..291641-BA-5 EMPIRE DISTRICT ELECTRIC CO SECURED CORP .... ....... . 08/16/2024 . B47R_PP .................... .................... .......9,500,233 ...... 10,000,000 ........ 9,229,600 ........ 9,484,486 ...............0 ........ 15,748 ...............0 ........ 15,748 ...............0 ........ 9,500,233 ...............0 ...............0 ...............0 ...........514,063 . 04/01/2037 . 1.G FE ....
..29260F-AE-0 ENDEAVOR ENERGY RESOURCES LP SENIOR CORP ..... ....... . 09/10/2024 . VARIOUS .................... .................... .......5,946,799 ........ 5,835,000 ........ 5,921,250 ........ 5,866,204 ...............0 ....... (11,289) ...............0 ....... (11,289) ...............0 ........ 5,854,915 ...............0 ....... (19,915) ....... (19,915) ...........484,590 . 01/30/2028 . 3.A FE ....
..29374F-AB-9 ENTERPRISE FLEET FINANCING LLC SENIOR AB .... ....... . 09/20/2024 . PAYDOWN .................... .................... ...... 1,047,571 ........1,047,571 ........ 1,044,963 ...........779,393 ...............0 ..........2,586 ...............0 ..........2,586 ...............0 ........1,047,571 ...............0 ...............0 ...............0 ............ 29,544 . 07/20/2029 . 1.A FE ....
..29374L-AB-6 ENTERPRISE FLEET FINANCING LLC SENIOR AB .... ....... . 09/20/2024 . PAYDOWN .................... .................... ......... 482,567 ...........482,567 ...........492,501 .................. 0 ...............0 .........(9,934) ...............0 .........(9,934) ...............0 ...........482,567 ...............0 ...............0 ...............0 ............ 21,292 . 03/20/2030 . 1.A FE ....
..29375C-AB-5 ENTERPRISE FLEET FINANCING LLC SENIOR AB .... ....... . 09/20/2024 . PAYDOWN .................... .................... ......... 204,071 ...........204,071 ...........203,480 ...........203,631 ...............0 ............ 440 ...............0 ............ 440 ...............0 ...........204,071 ...............0 ...............0 ...............0 ............. 7,530 . 01/22/2029 . 1.A FE ....
..29375J-AB-0 ENTERPRISE FLEET FINANCING LLC SENIOR AB .... ....... . 09/20/2024 . PAYDOWN .................... .................... ......... 282,839 ...........282,839 ...........282,795 ...........282,795 ...............0 ..............44 ...............0 ..............44 ...............0 ...........282,839 ...............0 ...............0 ...............0 ............. 5,812 . 01/20/2028 . 1.A FE ....
..299808-AH-8 EVEREST REINSURANCE HOLDINGS I SENIOR CO .... ....... . 09/30/2024 . B47R_PB .................... .................... ..... 18,611,225 ...... 18,000,000 .......18,669,257 .......18,623,056 ...............0 ....... (11,831) ...............0 ....... (11,831) ...............0 .......18,611,225 ...............0 ...............0 ...............0 ...........603,750 . 10/15/2050 . 2.A FE ....
..30227F-AA-8 EXTENDED STAY AMERICA TRUST ES LCF SENIO .... ....... . 09/15/2024 . PAYDOWN .................... .................... ......... 251,387 ...........251,387 ...........248,873 ...........248,873 ...............0 ..........2,514 ...............0 ..........2,514 ...............0 ...........251,387 ...............0 ...............0 ...............0 ............11,252 . 07/15/2038 . 1.A ........

 E
0
5
.2

5



STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY

SCHEDULE D - PART 4
Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22

CUSIP
Ident-

ification Description
For-
eign

Disposal
Date

Name
of Purchaser

Number of 
Shares of

Stock
Consid-
eration Par Value

Actual
Cost

Prior Year
Book/

Adjusted 
Carrying 

Value

11

Unrealized 
Valuation 
Increase/

(Decrease)

12

Current 
Year's 
(Amor-

tization)/
Accretion

13

Current 
Year's 

Other Than 
Temporary 
Impairment 

Recog-
nized

14

Total
Change in 

Book/
Adjusted 
Carrying 

Value
(11 + 12 - 

13)

15

Total
Foreign 

Exchange 
Change in 

Book 
/Adjusted 
Carrying 

Value

Book/
Adjusted 
Carrying 
Value at 
Disposal 

Date

Foreign 
Exchange 

Gain 
(Loss) on 
Disposal

Realized 
Gain 

(Loss) on 
Disposal

Total Gain 
(Loss) on 
Disposal

Bond 
Interest/ 
Stock 

Dividends 
Received 

During
Year

Stated
Con-

tractual
Maturity

Date

NAIC
Desig-
nation,
NAIC
Desig-
nation

Modifier
and
SVO

Admini-
strative 
Symbol

..30227F-AA-8 EXTENDED STAY AMERICA TRUST ES LCF SENIO .... ....... . 09/30/2024 . B47R_PB .................... .................... .......4,455,177 ........ 4,455,177 ........ 4,455,177 ........ 4,455,177 ...............0 ...............0 ...............0 ...............0 ...............0 ........ 4,455,177 ...............0 ...............0 ...............0 .......... 208,706 . 07/15/2038 . 1.A ........

..30227F-AE-0 EXTENDED STAY AMERICA TRUST ES SUB SENIO .... ....... . 09/15/2024 . PAYDOWN .................... .................... .......... 25,139 ............ 25,139 ............ 25,139 ............ 25,139 ...............0 ...............0 ...............0 ...............0 ...............0 ............ 25,139 ...............0 ...............0 ...............0 ............. 1,226 . 07/15/2038 . 1.A ........

..30227F-AG-5 EXTENDED STAY AMERICA TRUST ES SUB SENIO .... ....... . 09/15/2024 . PAYDOWN .................... .................... .......... 33,518 ............33,518 ............33,518 ............33,518 ...............0 ...............0 ...............0 ...............0 ...............0 ............33,518 ...............0 ...............0 ...............0 ............. 1,712 . 07/15/2038 . 1.A ........

..30231G-AT-9 EXXONMOBILCORP SENIOR CORP_BND   3.043% ...... ....... . 09/30/2024 . B47R_PB .................... .................... ..... 22,153,605 .......22,060,000 .......22,734,970 .......22,181,688 ...............0 ....... (28,083) ...............0 ....... (28,083) ...............0 .......22,153,605 ...............0 ...............0 ...............0 ...........389,719 . 03/01/2026 . 1.D FE ....

..30246Q-BV-4 FBR SECURITIZATION TRUST FBRS MEZZANIN A .... ....... . 09/25/2024 . PAYDOWN .................... .................... ......... 276,061 .......... 276,061 ...........175,533 ...........240,529 ...............0 .........35,532 ...............0 .........35,532 ...............0 .......... 276,061 ...............0 ...............0 ...............0 ............. 7,231 . 10/25/2035 . 1.A FM ....

..30288*-AA-8 FLNG LIQUEFACTION 2 LLC SECURED CORP_BND .... ....... . 09/30/2024 .
REDEMPTION      100.0000 

.............................. .................... ......... 470,000 .......... 470,000 .......... 470,000 .......... 470,000 ...............0 ...............0 ...............0 ...............0 ...............0 .......... 470,000 ...............0 ...............0 ...............0 ............21,338 . 03/31/2038 . 2.B FE ....

..30288*-AB-6 FLNG LIQUEFACTION 2 LLC SECURED CORP_BND .... ....... . 09/30/2024 .
REDEMPTION      100.0000 

.............................. .................... ......... 312,550 ...........312,550 ...........312,550 ...........312,550 ...............0 ...............0 ...............0 ...............0 ...............0 ...........312,550 ...............0 ...............0 ...............0 ............14,971 . 03/31/2038 . 2.B FE ....
..302985-AA-4 FWD SECURITIZATION TRUST FWD_2 SENIOR WH .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 411,792 ...........411,792 ...........411,779 ...........411,792 ...............0 ...............0 ...............0 ...............0 ...............0 ...........411,792 ...............0 ...............0 ...............0 ............. 6,864 . 01/25/2050 . 1.A FE ....
..30303M-8L-9 META PLATFORMS INC SENIOR CORP_BND   4.6 .... ....... . 09/30/2024 . B47R_PB .................... .................... .......6,348,954 ........6,350,000 ........ 6,348,476 ........6,348,860 ...............0 ..............95 ...............0 ..............95 ...............0 ........ 6,348,954 ...............0 ...............0 ...............0 ...........109,538 . 05/15/2028 . 1.D FE ....
..30319Y-AA-6 FSR_21-FL2 SENIOR_CMBS _21-FL2 144A   6. .... ....... . 08/16/2024 . PAYDOWN .................... .................... ...... 1,078,508 ........1,078,508 ........1,078,508 ........1,078,508 ...............0 ...............0 ...............0 ...............0 ...............0 ........1,078,508 ...............0 ...............0 ...............0 ............ 42,930 . 05/16/2038 . 1.A FE ....
..30323C-AA-8 FSRIALTOFSRIA_21-FL3 SENIOR_CMBS _21-FL3 .... ....... . 09/18/2024 . PAYDOWN .................... .................... ......... 818,805 .......... 818,805 .......... 818,805 .......... 818,805 ...............0 ...............0 ...............0 ...............0 ...............0 .......... 818,805 ...............0 ...............0 ...............0 ............36,378 . 11/16/2036 . 1.A FE ....
..31573C-AA-3 ELLINGTON FINANCIAL MORTGAGE T WHOLE_CMO .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 15,141 ............15,141 ............15,141 ............15,141 ...............0 ...............0 ...............0 ...............0 ...............0 ............15,141 ...............0 ...............0 ...............0 ................212 . 02/25/2026 . 1.A FE ....
..31574P-AA-3 ELLINGTON FINANCIAL MORTGAGE T SENIOR WH .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 59,020 ............59,020 ............59,019 ............59,019 ...............0 ...............1 ...............0 ...............1 ...............0 ............59,020 ...............0 ...............0 ...............0 ................799 . 05/25/2065 . 1.A ........
..31738Q-AA-4 FINANCE OF AMERICA STRUCTURED WHOLE_CMO ...... ....... . 09/25/2024 . PAYDOWN .................... .................... ......... 179,376 ...........179,376 .......... 178,170 ...........178,262 ...............0 ..........1,114 ...............0 ..........1,114 ...............0 ...........179,376 ...............0 ...............0 ...............0 ............. 1,459 . 07/25/2051 . 1.A FE ....
..31738Q-AB-2 FINANCE OF AMERICA STRUCTURED WHOLE_CMO ...... ....... . 09/25/2024 . PAYDOWN .................... .................... ...........39,423 ............ 39,423 ............39,162 ............39,181 ...............0 ............ 242 ...............0 ............ 242 ...............0 ............ 39,423 ...............0 ...............0 ...............0 ................448 . 07/25/2051 . 1.C FE ....
..317393-AA-4 FINANCE OF AMERICA STRUCTURED WHOLE_CMO ...... ....... . 07/25/2024 . PAYDOWN .................... .................... ..... 10,245,562 .......10,245,562 ........ 9,972,141 ........ 9,985,255 ...............0 ....... 260,307 ...............0 ....... 260,307 ...............0 .......10,245,562 ...............0 ...............0 ...............0 ...........419,585 . 04/25/2052 . 1.A FE ....
..317393-AB-2 FINANCE OF AMERICA STRUCTURED WHOLE_CMO ...... ....... . 07/25/2024 . PAYDOWN .................... .................... .......4,390,955 ........ 4,383,702 ........ 4,246,380 ........ 4,252,895 ...............0 ....... 138,060 ...............0 ....... 138,060 ...............0 ........ 4,390,955 ...............0 ...............0 ...............0 ...........215,414 . 04/25/2052 . 1.B FE ....
..32051G-TD-7 FIRST HORIZON ALTERNATIVE MORT SUPSEN WH .... ....... . 09/01/2024 . PAYDOWN .................... .................... ............1,101 ............. 1,102 ................961 ................678 ...............0 ............ 424 ...............0 ............ 424 ...............0 ............. 1,101 ...............0 ...............0 ...............0 ................. 43 . 09/25/2035 . 1.A FM ....
..32051G-TD-7 FIRST HORIZON ALTERNATIVE MORT SUPSEN WH .... ....... . 07/01/2024 . PAYDOWN .................... .................... ............2,395 ............. 2,395 ............. 2,090 ............. 1,474 ...............0 ............ 921 ...............0 ............ 921 ...............0 ............. 2,395 ...............0 ...............0 ...............0 ................. 77 . 09/25/2035 . 1.F FM ....
..32051G-YH-2 FIRST HORIZON ALTERNATIVE MORT SENIOR WH .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 21,250 ............21,260 ............16,848 ............11,763 ...............0 ..........9,487 ...............0 ..........9,487 ...............0 ............21,250 ...............0 ...............0 ...............0 ................785 . 11/25/2035 . 1.A FM ....
..32052F-AR-7 FIRST HORIZON ALTERNATIVE MORT SENIOR WH .... ....... . 09/01/2024 . PAYDOWN .................... .................... .................1 .................. 4 .................. 3 .................. 1 ...............0 ...............0 ...............0 ...............0 ...............0 .................. 1 ...............0 ...............0 ...............0 .................. 0 . 11/25/2036 . 1.A FM ....
..32113J-AA-3 FIRST NLC TRUST FNLC_05-1 SENIOR ABS_ABS .... ....... . 09/25/2024 . PAYDOWN .................... .................... ......... 113,036 ...........113,036 ............92,576 ............ 95,438 ...............0 ........ 17,598 ...............0 ........ 17,598 ...............0 ...........113,036 ...............0 ...............0 ...............0 ............. 2,146 . 05/25/2035 . 1.A FM ....
..33767C-AG-2 FIRSTKEY MORTGAGE TRUST FKMT_1 SENIOR WH .... ....... . 09/01/2024 . PAYDOWN .................... .................... ............3,053 ............. 3,053 ............. 3,112 ............. 3,112 ...............0 ............ (59) ...............0 ............ (59) ...............0 ............. 3,053 ...............0 ...............0 ...............0 ................. 66 . 03/25/2045 . 1.A ........
..33836J-AC-3 522 FUNDING CLO LTD MORGN_17-1 ABS_ABS _ .... ....... . 09/30/2024 . B47R_PB .................... .................... ...... 1,500,000 ........1,500,000 ........1,500,000 ........1,500,000 ...............0 ...............0 ...............0 ...............0 ...............0 ........1,500,000 ...............0 ...............0 ...............0 ............98,314 . 10/20/2034 . 1.A FE ....
..33851J-AC-3 FLAGSTAR MORTGAGE TRUST FSMT_1 SUPSEN WH .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 12,097 ............12,097 ............12,050 ............12,050 ...............0 ..............47 ...............0 ..............47 ...............0 ............12,097 ...............0 ...............0 ...............0 ................333 . 05/25/2048 . 1.A ........
..33851Y-AC-0 FLAGSTAR MORTGAGE TRUST FSMT_2 SUPSEN WH .... ....... . 09/01/2024 . PAYDOWN .................... .................... ............7,556 ............. 7,556 ............. 7,664 ............. 7,664 ...............0 ........... (109) ...............0 ........... (109) ...............0 ............. 7,556 ...............0 ...............0 ...............0 ................154 . 03/25/2050 . 1.A ........
..33852E-AF-6 FLAGSTAR MORTGAGE TRUST FSMT_2 WHOLE_CMO .... ....... . 09/25/2024 . PAYDOWN .................... .................... .......... 34,289 ............ 34,289 ............ 35,265 ............ 35,265 ...............0 ........... (975) ...............0 ........... (975) ...............0 ............ 34,289 ...............0 ...............0 ...............0 ................569 . 04/25/2051 . 1.A ........
..33972P-AA-7 FLNG LIQUEFACTION 2 LLC SECURED CORP_BND .... ....... . 09/30/2024 . VARIOUS .................... .................... ......... 352,000 ...........352,000 ...........352,000 ...........352,000 ...............0 ...............0 ...............0 ...............0 ...............0 ...........352,000 ...............0 ...............0 ...............0 ............14,520 . 03/31/2038 . 2.B FE ....

..34107@-AA-7 FLORIDA PIPELINE HOLDINGS LLC SECURED CO .... ....... . 08/15/2024 .
REDEMPTION      100.0000 

.............................. .................... .......1,397,422 ........ 1,397,422 ........ 1,397,422 ........ 1,397,422 ...............0 ...............0 ...............0 ...............0 ...............0 ........ 1,397,422 ...............0 ...............0 ...............0 ............40,805 . 08/15/2038 . 2.B PL ....
..341081-FM-4 FLORIDAPOWER&LIGHTCO SECURED CORP_BND ........ ....... . 09/30/2024 . B47R_PB .................... .................... ...... 7,098,467 ........7,100,000 ........7,088,427 ........7,098,004 ...............0 ............ 463 ...............0 ............ 463 ...............0 ........7,098,467 ...............0 ...............0 ...............0 ...........184,280 . 12/01/2025 . 1.D FE ....
..341081-GV-3 FLORIDAPOWER&LIGHTCO SECURED CORP BND ........ ....... . 07/01/2024 . HEDGE INCREASE ADJUST. .................... ..... (1,605,751) .................. 0 .......(1,605,787) .................. 0 ...............0 ..............37 ...............0 ..............37 ...............0 .......(1,605,751) ...............0 ...............0 ...............0 .................. 0 . 06/15/2054 . 1.D FE ....
..34487#-AD-9 NATIONAL FOOTBALL LEAGUE TRUST SECURED C .... ....... . 09/30/2024 . B47R_PP .................... .................... ...... 2,300,000 ........2,300,000 ........2,300,000 ........2,300,000 ...............0 ...............0 ...............0 ...............0 ...............0 ........2,300,000 ...............0 ...............0 ...............0 ............91,564 . 10/20/2029 . 1.F FE ....
..34502*-AD-4 NATIONAL FOOTBALL LEAGUE TRUST SECURED C .... ....... . 09/30/2024 . B47R_PP .................... .................... ...... 2,900,000 ........2,900,000 ........2,900,000 ........2,900,000 ...............0 ...............0 ...............0 ...............0 ...............0 ........2,900,000 ...............0 ...............0 ...............0 ...........103,527 . 10/05/2032 . 1.F FE ....
..345287-AD-8 FORD CREDIT AUTO LEASE TRUST F SENIOR AB .... ....... . 09/15/2024 . PAYDOWN .................... .................... ...... 1,130,624 ........ 1,130,624 ........1,130,609 ........1,130,609 ...............0 ..............14 ...............0 ..............14 ...............0 ........ 1,130,624 ...............0 ...............0 ...............0 ............37,402 . 03/15/2026 . 1.A FE ....
..34528Q-HF-4 FORD CREDIT FLOORPLAN MASTER O SENIOR AB .... ....... . 09/15/2024 . PAYDOWN .................... .................... ......... 380,000 .......... 380,000 ...........379,955 .......... 380,000 ...............0 ...............0 ...............0 ...............0 ...............0 .......... 380,000 ...............0 ...............0 ...............0 ............. 6,954 . 09/15/2026 . 1.A FE ....
..345397-B5-1 FORDMOTORCREDITCOMPANYLLC SENIOR CORP_BN ..... ....... . 08/16/2024 . B47R_PB .................... .................... ......... 993,490 ........1,000,000 ...........989,080 ...........992,401 ...............0 ..........1,089 ...............0 ..........1,089 ...............0 ...........993,490 ...............0 ...............0 ...............0 ............29,000 . 02/16/2028 . 2.C FE ....

..346845-AB-6 FORT MOORE FAMILY COMMUNITIES MUNITAX_BN .... ....... . 07/15/2024 .
REDEMPTION      100.0000 

.............................. .................... ......... 642,161 ...........642,161 ...........641,271 .......... 641,767 ...............0 ............ 394 ...............0 ............ 394 ...............0 ...........642,161 ...............0 ...............0 ...............0 ............35,704 . 01/15/2036 . 1.E FE ....
..347454-AB-6 FORT HOOD FAMILY HOUSING TRUST CORP_BND ...... ....... . 09/15/2024 . VARIOUS .................... .................... ......... 300,000 .......... 300,000 ...........299,562 ...........299,767 ...............0 ...............7 ...............0 ...............7 ...............0 ...........299,775 ...............0 ............ 226 ............ 226 ............11,590 . 10/15/2036 . 2.B FE ....
..347456-AC-9 FORT HOOD MILITARY HSG CORP TE MUNITAX_B .... ....... . 09/15/2024 . VARIOUS .................... .................... ......... 415,000 ...........415,000 ...........454,010 ...........426,872 ...............0 ........ (1,635) ...............0 ........ (1,635) ...............0 ...........425,237 ...............0 ....... (10,237) ....... (10,237) ............18,839 . 10/15/2030 . 2.B FE ....
..347466-AD-6 FORT IRWIN LAND LLC SENIOR MUNITAX_BND R .... ....... . 08/16/2024 . B47R_PP .................... .................... ..... 29,754,337 .......30,000,000 .......29,658,000 .......29,750,686 ...............0 ..........3,651 ...............0 ..........3,651 ...............0 .......29,754,337 ...............0 ...............0 ...............0 ........ 1,058,392 . 12/15/2047 . 1.E FE ....
..349941-AA-2 FFIN_24-1 ABS 24-1-A 144A   5.500% 12/15 .... ....... . 09/15/2024 . PAYDOWN .................... .................... ......... 452,848 ...........452,848 ...........452,797 .................. 0 ...............0 ..............51 ...............0 ..............51 ...............0 ...........452,848 ...............0 ...............0 ...............0 ............. 9,184 . 12/15/2049 . 1.A FE ....
..35042P-AA-8 FOUNDATION FINANCE TRUST FFIN SENIOR ABS .... ....... . 09/15/2024 . PAYDOWN .................... .................... .........107,086 .......... 107,086 .......... 107,084 .......... 107,084 ...............0 ............... 3 ...............0 ............... 3 ...............0 .......... 107,086 ...............0 ...............0 ...............0 ............. 1,565 . 01/15/2042 . 1.C FE ....
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..35671D-BJ-3 FREEPORT-MCMORAN INC SENIOR CORP_BND   5 .... ....... . 08/16/2024 . B47R_PB .................... .................... ......... 987,068 ........1,010,000 ...........979,700 ...........986,053 ...............0 ..........1,016 ...............0 ..........1,016 ...............0 .......... 987,068 ...............0 ...............0 ...............0 ............41,208 . 11/14/2034 . 2.B FE ....

..36166X-AA-9 GCAT LLC GCAT_21-NQM2 SENIOR WHOLE_CMO _ .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 13,524 ............ 13,524 ............ 13,524 ............ 13,524 ...............0 ...............0 ...............0 ...............0 ...............0 ............ 13,524 ...............0 ...............0 ...............0 ................. 92 . 05/25/2066 . 1.A ........

..36166X-AB-7 GCAT LLC GCAT_21-NQM2 SENIOR WHOLE_CMO _ .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 13,540 ............13,540 ............13,540 ............13,540 ...............0 ...............0 ...............0 ...............0 ...............0 ............13,540 ...............0 ...............0 ...............0 ................111 . 05/25/2066 . 1.A ........

..36167C-AA-4 ANGELO GORDON MORTGAGE TRUST G SENIOR WH .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 83,435 ............ 83,435 ............83,670 ............83,546 ...............0 ........... (111) ...............0 ........... (111) ...............0 ............ 83,435 ...............0 ...............0 ...............0 ............. 1,474 . 10/25/2068 . 1.A ........

..36167F-AA-7 GCAT GCAT_20-NQM1 SENIOR WHOLE_CMO _20-N .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 13,115 ............13,115 ............13,114 ............13,115 ...............0 ...............0 ...............0 ...............0 ...............0 ............13,115 ...............0 ...............0 ...............0 ................273 . 01/25/2060 . 1.A ........

..36167F-AA-7 GCAT GCAT_20-NQM1 SENIOR WHOLE_CMO _20-N .... ....... . 09/30/2024 . B47R_PB .................... .................... ......... 241,213 ...........241,213 ...........241,209 ...........241,213 ...............0 ...............0 ...............0 ...............0 ...............0 ...........241,213 ...............0 ...............0 ...............0 ............. 6,112 . 01/25/2060 . 1.A ........

..36167K-AA-6 GCAT TRUST GCAT_21-NQM6 WHOLE_CMO _21-NQ .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 10,278 ............10,278 ............10,278 ............10,278 ...............0 ...............0 ...............0 ...............0 ...............0 ............10,278 ...............0 ...............0 ...............0 ................124 . 08/25/2066 . 1.A ........

..36167R-AE-3 GCT_21-GCT SUB SUB_CMBS _21-GCT 144A   6 .... ....... . 09/30/2024 . B47R_PB .................... .................... .......... 81,939 .......... 650,000 ............81,939 .......... 650,000 ...............0 ...............0 ....... 568,061 ......(568,061) ...............0 ............81,939 ...............0 ...............0 ...............0 ............37,226 . 02/15/2038 . 6. FE .....

..36167V-AA-2 GCAT_19-NQM3 SENIOR WHOLE_CMO _19-NQM3 1 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 17,183 ............17,183 ............17,183 ............17,183 ...............0 ...............0 ...............0 ...............0 ...............0 ............17,183 ...............0 ...............0 ...............0 ................417 . 11/25/2059 . 1.A ........

..36168K-AD-9 GCAT LLC GCAT_21-NQM5 WHOLE_CMO _21-NQM5 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 108,316 .......... 108,316 ...........108,315 ...........108,309 ...............0 ...............7 ...............0 ...............7 ...............0 .......... 108,316 ...............0 ...............0 ...............0 ............. 1,117 . 07/26/2066 . 1.A ........

..36168V-AA-1 GCAT TRUST GCAT_22-NQM1 WHOLE_CMO _22-NQ .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 51,399 ............ 51,399 ............ 51,399 ............ 51,399 ...............0 ...............0 ...............0 ...............0 ...............0 ............ 51,399 ...............0 ...............0 ...............0 ............. 1,154 . 03/25/2067 . 1.A FE ....

..36168V-AC-7 GCAT TRUST GCAT_22-NQM1 WHOLE_CMO _22-NQ .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 140,326 ...........140,326 ...........127,621 ............45,010 ...............0 ........ 12,614 ...............0 ........ 12,614 ...............0 ...........140,326 ...............0 ...............0 ...............0 ............. 3,063 . 02/25/2067 . 1.A FE ....

..36168X-AA-7 GCAT TRUST GCAT_22-HX1 SENIOR WHOLE_CMO ..... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 95,280 ............95,280 ............95,280 ............95,280 ...............0 ...............1 ...............0 ...............1 ...............0 ............95,280 ...............0 ...............0 ...............0 ............. 1,836 . 12/25/2066 . 1.A FE ....

..36169D-AA-0 GCAT TRUST GCAT_23-NQM2 SENIOR WHOLE_CMO .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 108,004 .......... 108,004 .......... 108,003 .......... 108,004 ...............0 ...............0 ...............0 ...............0 ...............0 .......... 108,004 ...............0 ...............0 ...............0 ............. 4,092 . 11/25/2067 . 1.A ........

..36170H-AA-8 GCAT TRUST GCAT_22-NQM4 SENIOR WHOLE_CMO .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 44,730 ............44,730 ............44,730 ............44,730 ...............0 ...............0 ...............0 ...............0 ...............0 ............44,730 ...............0 ...............0 ...............0 ............. 1,619 . 09/25/2067 . 1.A FE ....

..36185P-AB-1 GMAC COMMERCIAL MORTGAGE ASSET SUB SUB_C .... ....... . 09/10/2024 . PAYDOWN .................... .................... ......... 154,889 ...........154,889 ...........155,155 ...........155,127 ...............0 ........... (239) ...............0 ........... (239) ...............0 ...........154,889 ...............0 ...............0 ...............0 ............. 6,528 . 08/10/2048 . 2.C FE ....

..36186Y-AF-2 GMAC COMMERCIAL MORTGAGE ASSET LCF SENIO .... ....... . 09/10/2024 . PAYDOWN .................... .................... .......... 14,929 ............ 14,929 ............14,841 ............14,849 ...............0 ..............80 ...............0 ..............80 ...............0 ............ 14,929 ...............0 ...............0 ...............0 ................608 . 08/10/2052 . 2.B ........

..362256-AC-3 GSAA HOME EQUITY TRUST GSAA_06 SENIOR WH .... ....... . 09/25/2024 . PAYDOWN .................... .................... .......... 91,283 ............91,283 ............30,123 ............32,183 ...............0 ........ 60,921 ..........1,822 .........59,099 ...............0 ............91,283 ...............0 ...............0 ...............0 ................724 . 10/25/2036 . 1.A FM ....

..36228F-AA-4 GSMPS MORTGAGE LOAN TRUST GSMP SENIOR WH .... ....... . 09/01/2024 . PAYDOWN .................... .................... .............. 234 ................340 ................356 ................348 ...............0 ........... (114) ...............0 ........... (114) ...............0 ................234 ...............0 ...............0 ...............0 .................. 8 . 09/19/2027 . 2.C FM ....

..3622EQ-AE-5 GSAA HOME EQUITY TRUST GSAA_07 SENIOR AB .... ....... . 09/25/2024 . PAYDOWN .................... .................... .......... 38,891 ............28,851 ............17,124 ............11,077 ...............0 ........ 27,814 ...............0 ........ 27,814 ...............0 ............38,891 ...............0 ...............0 ...............0 ................453 . 02/25/2037 . 1.A FM ....

..362334-BQ-6 GSAA HOME EQUITY TRUST GSAA_06 SENIOR AB .... ....... . 09/25/2024 . PAYDOWN .................... .................... .......... 27,110 ............27,113 ............14,684 ............. 9,103 ...............0 ........ 18,008 ...............0 ........ 18,008 ...............0 ............27,110 ...............0 ...............0 ...............0 ................295 . 03/25/2036 . 1.A FM ....

..362334-ME-1 GSAA HOME EQUITY TRUST GSAA_06 SENIOR AB .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 33,083 ............33,083 ............17,060 ............. 9,734 ...............0 .........23,350 ...............0 .........23,350 ...............0 ............33,083 ...............0 ...............0 ...............0 ................358 . 03/25/2036 . 1.A FM ....

..362341-DP-1 GSR MORTGAGE LOAN TRUST GSR_05 SENIOR WH .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 100,273 ...........100,273 ............ 92,584 ............96,390 ...............0 ..........3,884 ...............0 ..........3,884 ...............0 ...........100,273 ...............0 ...............0 ...............0 ............. 3,333 . 07/25/2035 . 1.A FM ....

..362341-VS-5 GSR MORTGAGE LOAN TRUST 2005-8 SENIOR WH .... ....... . 09/01/2024 . PAYDOWN .................... .................... .............. 328 ................327 ................324 ................319 ...............0 ...............8 ...............0 ...............8 ...............0 ................328 ...............0 ...............0 ...............0 ................. 11 . 11/25/2035 . 2.B FM ....

..362381-AC-9 GSAA HOME EQUITY TRUST GSAA_06 SENIOR AB .... ....... . 09/25/2024 . PAYDOWN .................... .................... ......... 213,636 ...........213,636 ...........133,659 ............79,710 ...............0 ....... 133,926 ...............0 ....... 133,926 ...............0 ...........213,636 ...............0 ...............0 ...............0 ............. 1,797 . 08/25/2036 . 1.A FM ....

..36242D-VA-8 GSR MORTGAGE LOAN TRUST GSR_05 SENIOR WH .... ....... . 09/01/2024 . PAYDOWN .................... .................... ............5,182 ............. 5,182 ............. 5,202 ............. 5,086 ...............0 ..............96 ...............0 ..............96 ...............0 ............. 5,182 ...............0 ...............0 ...............0 ................190 . 02/25/2035 . 3.A FM ....

..36244S-AC-2 GSAA HOME EQUITY TRUST GSAA_06 SENIOR AB .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 66,752 ............66,752 ............19,566 ............19,566 ...............0 ........ 47,186 ...............0 ........ 47,186 ...............0 ............66,752 ...............0 ...............0 ...............0 ................732 . 07/25/2036 . 1.A FM ....

..36250W-AJ-9 GS MORTGAGE SECURITIES TRUST G SUB SUB_C .... ....... . 09/25/2024 . DEUTSCHE BANK AG ........ .................... ...... 9,175,000 ...... 10,000,000 ...... 10,001,600 ........ 9,980,504 ...............0 ..........3,770 ...............0 ..........3,770 ...............0 ........ 9,984,274 ...............0 ......(809,274) ......(809,274) ...........317,998 . 10/10/2035 . 1.A ........

..36258W-AH-5 GS MORTGAGE_BACKED SECURITIES SUPSEN WHO .... ....... . 09/01/2024 . PAYDOWN .................... .................... ...........33,235 ............ 33,235 ............34,161 ............34,131 ...............0 ........... (896) ...............0 ........... (896) ...............0 ............ 33,235 ...............0 ...............0 ...............0 ................709 . 10/25/2050 . 1.A ........

..36260D-AB-6 GS MORTGAGE_BACKED SECURITIES SUPSEN WHO .... ....... . 09/01/2024 . PAYDOWN .................... .................... ............9,084 ............. 9,084 ............. 9,365 ............. 9,365 ...............0 ........... (281) ...............0 ........... (281) ...............0 ............. 9,084 ...............0 ...............0 ...............0 ................175 . 03/27/2051 . 1.A ........

..36264B-AA-8 GPMTLTDGPMT_21-FL3 SENIOR_CMBS _21-FL3 1 .... ....... . 08/12/2024 . PAYDOWN .................... .................... ......... 712,434 ...........712,434 ...........712,434 ...........712,434 ...............0 ...............0 ...............0 ...............0 ...............0 ...........712,434 ...............0 ...............0 ...............0 ............ 32,462 . 07/16/2035 . 1.A FE ....

..36265W-AD-5 GM FINANCIAL CONSUMER AUTOMOBI SENIOR AB .... ....... . 09/16/2024 . PAYDOWN .................... .................... ......... 515,987 ...........515,987 ...........515,983 ...........515,983 ...............0 ............... 4 ...............0 ............... 4 ...............0 ...........515,987 ...............0 ...............0 ...............0 ............12,628 . 04/16/2027 . 1.A FE ....

..362948-AA-9 GSMORTGAGEBACKEDSECURITIEST WHOLE CMO RP .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 84,340 ............84,340 ............79,988 .................. 0 ...............0 ..........4,352 ...............0 ..........4,352 ...............0 ............84,340 ...............0 ...............0 ...............0 ................460 . 09/25/2061 . 1.A FE ....

..36298G-AA-7 GSPA MONETIZATION TRUST GS SECURED CORP_ .... ....... . 09/09/2024 . VARIOUS .................... .................... .........760,166 .......... 760,166 ...........781,391 ...........765,977 ...............0 ........ (5,811) ...............0 ........ (5,811) ...............0 .......... 760,166 ...............0 ...............0 ...............0 ............32,560 . 10/09/2029 . 2.A FE ....

..36298G-AA-7 GSPA MONETIZATION TRUST GS SECURED CORP_ .... ....... . 09/30/2024 . B47R_PP .................... .................... ...... 7,531,401 ........7,468,678 ........ 7,731,052 ........ 7,540,570 ...............0 ........ (9,169) ...............0 ........ (9,169) ...............0 ........ 7,531,401 ...............0 ...............0 ...............0 .......... 387,708 . 10/09/2029 . 2.A FE ....

..36298Y-AA-8 GSAA HOME EQUITY TRUST GSAA_06 SENIOR AB .... ....... . 09/25/2024 . PAYDOWN .................... .................... .......... 24,137 ............24,137 ............10,160 ............. 5,667 ...............0 ........ 18,470 ...............0 ........ 18,470 ...............0 ............24,137 ...............0 ...............0 ...............0 ................208 . 09/25/2036 . 1.A FM ....

..36320U-AC-4 GALAXY CLO LTD GALXY_18-27A SENIOR ABS_A .... ....... . 08/16/2024 . PAYDOWN .................... .................... ......... 329,870 ...........329,870 ...........329,944 ...........329,894 ...............0 ............ (24) ...............0 ............ (24) ...............0 ...........329,870 ...............0 ...............0 ...............0 ............16,644 . 05/16/2031 . 1.A FE ....

..36830F-AA-4 GCATTRUSTGCAT_24-INV3 WHOLE CMO NV3-A1 1 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 90,403 ............90,403 ............91,109 .................. 0 ...............0 ........... (706) ...............0 ........... (706) ...............0 ............90,403 ...............0 ...............0 ...............0 ................695 . 09/25/2054 . 1.A FE ....

..372460-D#-9 GENUINE PARTS COMPANY SENIOR CORP_BND ........ ....... . 09/30/2024 . B47R_PP .................... .................... .......3,546,388 ........ 3,546,388 ........ 3,546,388 ........ 3,369,183 ...............0 ...............0 ...............0 ...............0 ....... 177,205 ........ 3,546,388 ...............0 ...............0 ...............0 ............60,387 . 10/30/2029 . 2.B ........

..372460-D@-1 GENUINE PARTS COMPANY SENIOR CORP_BND ........ ....... . 09/30/2024 . B47R_PP .................... .................... .......3,430,113 ........ 3,430,113 ........ 3,430,113 ........ 3,258,718 ...............0 ...............0 ...............0 ...............0 ....... 171,395 ........ 3,430,113 ...............0 ...............0 ...............0 ............ 52,335 . 10/30/2027 . 2.B ........

..372460-E*-2 GENUINE PARTS COMPANY SENIOR CORP_BND ........ ....... . 09/30/2024 . B47R_PP .................... .................... .......3,546,388 ........ 3,546,388 ........ 3,546,388 ........ 3,369,183 ...............0 ...............0 ...............0 ...............0 ....... 177,205 ........ 3,546,388 ...............0 ...............0 ...............0 ............ 69,355 . 10/30/2032 . 2.B ........

..37988X-AB-1 GLSAUTOSELECTRECEIVABLESTR ABS 24-1-A2 1 .... ....... . 09/15/2024 . PAYDOWN .................... .................... ......... 172,237 ...........172,237 ...........172,234 .................. 0 ...............0 ............... 4 ...............0 ............... 4 ...............0 ...........172,237 ...............0 ...............0 ...............0 ............. 5,091 . 03/15/2030 . 1.A FE ....

..38012N-AA-3 GMAC COMMERCIAL MORTGAGE ASSET PRELCF SE .... ....... . 09/10/2024 . PAYDOWN .................... .................... .......... 34,219 ............ 34,219 ............ 33,545 ............33,715 ...............0 ............ 504 ...............0 ............ 504 ...............0 ............ 34,219 ...............0 ...............0 ...............0 ............. 1,288 . 04/10/2051 . 2.B ........

..38149X-AA-7 GOLDMAN HOME IMPROVEMENT TRUST SENIOR AB .... ....... . 09/25/2024 . PAYDOWN .................... .................... ......... 408,476 ...........408,476 ...........406,969 ...........406,969 ...............0 ..........1,506 ...............0 ..........1,506 ...............0 ...........408,476 ...............0 ...............0 ...............0 ............. 3,140 . 06/25/2051 . 1.A FE ....

..38150Y-AA-1 GOLDMAN HOME IMPROVEMENT TRUST SENIOR AB .... ....... . 09/25/2024 . PAYDOWN .................... .................... .......... 43,041 ............43,041 ............42,570 ............42,570 ...............0 ............ 471 ...............0 ............ 471 ...............0 ............43,041 ...............0 ...............0 ...............0 ............. 1,290 . 06/25/2052 . 1.A FE ....

..38172H-AA-2 GOLUB CAPITAL PARTNERS CLO LTD SENIOR AB .... ....... . 08/20/2024 . PAYDOWN .................... .................... .......4,276,235 ........ 4,276,235 ........ 4,276,235 ........ 4,276,235 ...............0 ...............0 ...............0 ...............0 ...............0 ........ 4,276,235 ...............0 ...............0 ...............0 ...........264,653 . 10/20/2031 . 1.A FE ....
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..38172H-AC-8 GOLUB CAPITAL PARTNERS CLO LTD MEZZANIN ..... ....... . 08/20/2024 . PAYDOWN .................... .................... ...... 3,750,000 ........3,750,000 ........3,750,000 ........3,750,000 ...............0 ...............0 ...............0 ...............0 ...............0 ........3,750,000 ...............0 ...............0 ...............0 ...........261,723 . 10/20/2031 . 1.C FE ....

..38172H-AE-4 GOLUB CAPITAL PARTNERS CLO LTD MEZZANIN ..... ....... . 08/20/2024 . PAYDOWN .................... .................... ...... 1,700,000 ........1,700,000 ........1,700,000 ........1,700,000 ...............0 ...............0 ...............0 ...............0 ...............0 ........1,700,000 ...............0 ...............0 ...............0 ...........136,828 . 10/20/2031 . 1.F FE ....

..38217U-AC-6 GOODGREEN TRUST GOODG_21-1A SUB ABS_ABS ..... ....... . 08/09/2024 . DEUTSCHE BANK AG ........ .................... ......... 164,004 .......... 191,678 .......... 168,627 ............21,580 ...............0 ....... 147,047 ...............0 ....... 147,047 ...............0 .......... 168,627 ...............0 .........(4,623) .........(4,623) ............. 9,190 . 10/15/2056 . 2.B FE ....

..38217U-AC-6 GOODGREEN TRUST GOODG_21-1A SUB ABS_ABS ..... ....... . 07/15/2024 . PAYDOWN .................... .................... ............1,269 ............. 1,269 ............. 1,116 ................143 ...............0 ..........1,126 ...............0 ..........1,126 ...............0 ............. 1,269 ...............0 ...............0 ...............0 ................. 37 . 10/15/2056 . 2.B FE ....

..38237B-AA-8 GOOD_24-1 ABS 24-1-A 144A   6.300% 06/20 .... ....... . 09/20/2024 . PAYDOWN .................... .................... ......... 108,046 .......... 108,046 .......... 108,016 .................. 0 ...............0 ..............30 ...............0 ..............30 ...............0 .......... 108,046 ...............0 ...............0 ...............0 ............. 1,002 . 06/20/2057 . 1.F FE ....

..38237D-AA-4 GOODLEAP SUSTAINABLE HOME SOLU SENIOR AB .... ....... . 08/22/2024 . BANK OF AMERICA ......... .................... ...... 1,573,861 ........ 1,638,372 ........ 1,543,818 ........ 1,556,338 ...............0 ..........4,515 ...............0 ..........4,515 ...............0 ........ 1,560,852 ...............0 ........ 13,009 ........ 13,009 ............58,618 . 11/20/2054 . 1.F FE ....

..38237D-AA-4 GOODLEAP SUSTAINABLE HOME SOLU SENIOR AB .... ....... . 09/20/2024 . PAYDOWN .................... .................... ......... 249,888 ...........249,888 ...........235,466 ...........237,376 ...............0 .........12,512 ...............0 .........12,512 ...............0 ...........249,888 ...............0 ...............0 ...............0 ............. 8,669 . 11/20/2054 . 1.F FE ....

..38237J-AA-1 GOODLEAP SUSTAINABLE HOME SOLU SENIOR AB .... ....... . 09/20/2024 . PAYDOWN .................... .................... ............3,231 ............. 3,231 ............. 3,230 ............. 3,230 ...............0 ...............1 ...............0 ...............1 ...............0 ............. 3,231 ...............0 ...............0 ...............0 ................. 59 . 01/20/2049 . 1.F FE ....

..38237K-AA-8 GOODLEAP SUSTAINABLE HOME SOLU SENIOR AB .... ....... . 09/20/2024 . PAYDOWN .................... .................... ............4,949 ............. 4,949 ............. 4,884 ............. 4,897 ...............0 ..............52 ...............0 ..............52 ...............0 ............. 4,949 ...............0 ...............0 ...............0 ................132 . 04/20/2049 . 1.F FE ....

..38237V-AA-4 GOODLEAP SUSTAINABLE HOME SOLU SENIOR AB .... ....... . 09/20/2024 . PAYDOWN .................... .................... .......... 13,241 ............13,241 ............13,237 ............13,237 ...............0 ............... 4 ...............0 ............... 4 ...............0 ............13,241 ...............0 ...............0 ...............0 ................482 . 02/22/2055 . 1.F FE ....

..38381J-2B-2 GNMA_24-17 SENIOR CMBS 15A-BT   4.253% 1 .... ....... . 07/01/2024 . PAYDOWN .................... .................... ............1,174 ............. 1,174 ............. 1,112 .................. 0 ...............0 ..............62 ...............0 ..............62 ...............0 ............. 1,174 ...............0 ...............0 ...............0 ................. 21 . 10/16/2065 . 1.A ........

..38381J-2B-2 GNMA_24-17 SENIOR CMBS 15A-BT   4.253% 1 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ............2,496 ............. 2,496 ............. 2,365 .................. 0 ...............0 ............ 132 ...............0 ............ 132 ...............0 ............. 2,496 ...............0 ...............0 ...............0 ................. 58 . 10/16/2065 . 1.B FE ....

..384311-AA-4 GRAFTECH FINANCE INC SECURED CORP_BND 14 .... ....... . 07/17/2024 . BARCLAYS CAPITAL ........ .................... ......... 884,375 ........1,250,000 ........ 1,273,750 ........1,260,148 ...............0 ........ (2,747) ...............0 ........ (2,747) ...............0 ........ 1,257,401 ...............0 ......(373,026) ......(373,026) ............34,206 . 12/15/2028 . 5.A FE ....

..38869P-AM-6 GRAPHICPACKAGINGINTERNATIONA SENIOR CORP .... ....... . 08/15/2024 . MATURITY .................. .................... ......... 320,000 ...........320,000 ...........302,400 ...........317,823 ...............0 ..........2,177 ...............0 ..........2,177 ...............0 ...........320,000 ...............0 ...............0 ...............0 ............13,200 . 08/15/2024 . 3.B FE ....

..39154T-BQ-0 GREAT AMERICA LEASING RECEIVAB ABS_ABS _ .... ....... . 09/15/2024 . PAYDOWN .................... .................... ......... 352,775 ...........352,775 ...........326,841 ...........345,285 ...............0 ..........7,490 ...............0 ..........7,490 ...............0 ...........352,775 ...............0 ...............0 ...............0 ............. 1,571 . 07/15/2025 . 1.A FE ....

..393154-M*-7 GREEN MOUNTAIN POWER CORPORATI SECURED C .... ....... . 08/16/2024 . B47R_PP .................... .................... ...... 8,000,000 ........8,000,000 ........8,000,000 ........8,000,000 ...............0 ...............0 ...............0 ...............0 ...............0 ........8,000,000 ...............0 ...............0 ...............0 ...........315,442 . 06/15/2041 . 1.E ........

..39538W-GA-0 GREENPOINT MORTGAGE FUNDING TR SUPSEN WH .... ....... . 09/25/2024 . PAYDOWN .................... .................... ......... 201,392 ...........201,392 .......... 170,177 ...........166,324 ...............0 ........ 35,068 ...............0 ........ 35,068 ...............0 ...........201,392 ...............0 ...............0 ...............0 ............. 4,669 . 03/25/2036 . 1.A FM ....

..39538W-HA-9 GREENPOINT MORTGAGE FUNDING TR SUPSEN WH .... ....... . 09/25/2024 . PAYDOWN .................... .................... ......... 277,040 ...........277,040 ...........213,667 ...........218,685 ...............0 .........58,355 ...............0 .........58,355 ...............0 ...........277,040 ...............0 ...............0 ...............0 ............10,607 . 05/25/2036 . 1.A FM ....

..39539F-AK-0 GREENPOINT MORTGAGE FUNDING TR SUPSEN WH .... ....... . 09/25/2024 . PAYDOWN .................... .................... ......... 266,493 ...........266,493 ...........214,527 ...........228,290 ...............0 .........38,204 ...............0 .........38,204 ...............0 ...........266,493 ...............0 ...............0 ...............0 ............. 7,943 . 09/25/2046 . 1.A FM ....

..39539M-AA-7 GREENPOINTMORTGAGEFUNDINGTR SUPSEN WHOLE .... ....... . 09/25/2024 . PAYDOWN .................... .................... ......... 170,443 ...........170,443 ...........143,573 ...........155,762 ...............0 ........ 14,680 ...............0 ........ 14,680 ...............0 ...........170,443 ...............0 ...............0 ...............0 ............. 4,945 . 06/25/2037 . 1.A FM ....

..39571M-AC-2 GREENSKYHOMEIMPROVEMENTISSU ABS 4-1-A3 1 .... ....... . 08/25/2024 . PAYDOWN .................... .................... ............4,089 ............. 4,089 ............. 4,089 .................. 0 ...............0 ...............0 ...............0 ...............0 ...............0 ............. 4,089 ...............0 ...............0 ...............0 .................. 0 . 07/25/2059 . 1.A FE ....

..39809P-AA-3 GREYSTONE COMMERCIAL REAL ESTA SENIOR SE .... ....... . 09/15/2024 . PAYDOWN .................... .................... ......... 670,277 .......... 670,277 ...........670,099 ...........670,099 ...............0 ............ 177 ...............0 ............ 177 ...............0 .......... 670,277 ...............0 ...............0 ...............0 ............33,100 . 07/15/2039 . 1.A FE ....

..40390J-AA-0 HGI CRE CLO LTD HGI_21-FL2 SENIOR_CMBS _ .... ....... . 09/19/2024 . PAYDOWN .................... .................... .........177,678 .......... 177,678 .......... 177,678 .......... 177,678 ...............0 ...............0 ...............0 ...............0 ...............0 .......... 177,678 ...............0 ...............0 ...............0 ............. 8,321 . 09/19/2026 . 1.A FE ....

..403949-AK-6 HF SINCLAIR CORP CORP_BND 144A   6.375% ...... ....... . 09/05/2024 . TAX FREE EXCHANGE ....... .................... .......1,249,570 ........1,236,000 ........ 1,215,915 ........ 1,216,493 ...............0 ..........3,650 ...............0 ..........3,650 ...............0 ........ 1,220,143 ...............0 .........29,427 .........29,427 ............70,040 . 04/15/2027 . 2.C FE ....

..404119-BS-7 HCA INC SENIOR CORP_BND   5.875% 02/15/2 .... ....... . 08/16/2024 . B47R_PB .................... .................... ......... 404,613 .......... 400,000 ...........425,500 ...........407,393 ...............0 ........ (2,780) ...............0 ........ (2,780) ...............0 ...........404,613 ...............0 ...............0 ...............0 ............ 23,565 . 02/15/2026 . 2.C FE ....

..404119-BW-8 HCA INC SENIOR CORP_BND   5.875% 02/01/2 .... ....... . 08/16/2024 . B47R_PB .................... .................... ......... 411,735 .......... 400,000 ...........424,000 ...........413,384 ...............0 ........ (1,649) ...............0 ........ (1,649) ...............0 ...........411,735 ...............0 ...............0 ...............0 ............ 24,479 . 02/01/2029 . 2.C FE ....

..40462#-AA-1 HA FEDERAL FUNDING I TRUST SENIOR CORP_B .... ....... . 08/07/2024 .
REDEMPTION      100.0000 

.............................. .................... ......... 109,915 ...........109,915 ...........109,915 ...........109,915 ...............0 ...............0 ...............0 ...............0 ...............0 ...........109,915 ...............0 ...............0 ...............0 ............. 3,770 . 08/07/2035 . 1.D ........

..40471@-AA-2 HA IPC FUNDING TRUST SENIOR CORP_BND   4 .... ....... . 09/06/2024 .
REDEMPTION      100.0000 

.............................. .................... .......... 26,932 ............ 26,932 ............ 26,932 ............26,931 ...............0 ...............0 ...............0 ...............0 ...............0 ............ 26,932 ...............0 ...............0 ...............0 ................820 . 06/06/2046 . 1.D ........
..40638T-AE-2 HALSEYPOINT CLO I LTD HLSY_20 MEZZANIN A .... ....... . 07/12/2024 . PAYDOWN .................... .................... ...... 4,000,000 ........4,000,000 ........ 3,931,600 ........ 3,945,664 ...............0 .........54,336 ...............0 .........54,336 ...............0 ........4,000,000 ...............0 ...............0 ...............0 ...........214,458 . 07/20/2031 . 1.C FE ....
..40638U-AA-7 HALSEYPOINT CLO III LTD HLSY_2 SENIOR AB .... ....... . 08/30/2024 . PAYDOWN .................... .................... ...... 5,740,000 ........5,740,000 ........ 5,687,192 ........5,716,670 ...............0 .........23,330 ...............0 .........23,330 ...............0 ........5,740,000 ...............0 ...............0 ...............0 ...........342,759 . 11/30/2032 . 1.A FE ....
..410867-AF-2 HANOVER INSURANCE GROUP INC SENIOR CORP_ ..... ....... . 09/30/2024 . B47R_PB .................... .................... .......3,549,551 ........ 3,579,000 ........ 3,513,898 ........ 3,536,105 ...............0 .........13,446 ...............0 .........13,446 ...............0 ........ 3,549,551 ...............0 ...............0 ...............0 ...........154,344 . 04/15/2026 . 2.B FE ....
..41161M-AC-4 HARBORVIEW MORTGAGE LOAN TRUST SUPSEN WH .... ....... . 09/19/2024 . PAYDOWN .................... .................... ......... 275,355 ...........275,144 ...........165,131 ...........124,979 ...............0 ....... 150,376 ...............0 ....... 150,376 ...............0 ...........275,355 ...............0 ...............0 ...............0 ............. 9,814 . 07/19/2046 . 1.A FM ....
..41161P-LC-5 HARBORVIEW MORTGAGE LOAN TRUST SUPSEN WH .... ....... . 09/19/2024 . PAYDOWN .................... .................... ......... 250,420 ...........250,420 ...........174,481 ...........134,506 ...............0 ....... 115,914 ...............0 ....... 115,914 ...............0 ...........250,420 ...............0 ...............0 ...............0 ............. 8,119 . 03/19/2035 . 1.A FM ....
..41161P-MF-7 HARBORVIEW MORTGAGE LOAN TRUST SUPSEN WH .... ....... . 09/19/2024 . PAYDOWN .................... .................... ......... 202,341 ...........192,221 ...........125,368 .......... 107,618 ...............0 .........94,724 ...............0 .........94,724 ...............0 ...........202,341 ...............0 ...............0 ...............0 ............. 6,845 . 06/19/2035 . 1.A FM ....
..41161P-MG-5 HARBORVIEW MORTGAGE LOAN TRUST SUPSEN WH .... ....... . 09/19/2024 . PAYDOWN .................... .................... ......... 277,783 ...........277,783 ...........237,870 ...........265,043 ...............0 ........ 12,740 ...............0 ........ 12,740 ...............0 ...........277,783 ...............0 ...............0 ...............0 ............. 9,378 . 06/19/2035 . 1.A FM ....
..41162D-AF-6 HVMLT_06-12 SUPSEN WHOLE_CMO _06-12   5. .... ....... . 09/19/2024 . PAYDOWN .................... .................... .......... 10,312 ............10,312 ............. 8,366 ............. 9,227 ...............0 ..........1,085 ...............0 ..........1,085 ...............0 ............10,312 ...............0 ...............0 ...............0 ................222 . 01/19/2038 . 1.A FM ....
..41164Y-AB-7 HARBORVIEW MORTGAGE LOAN TRUST SENIOR WH .... ....... . 09/19/2024 . PAYDOWN .................... .................... ......... 129,678 ...........129,528 ...........112,820 ...........121,965 ...............0 ..........7,713 ...............0 ..........7,713 ...............0 ...........129,678 ...............0 ...............0 ...............0 ............. 2,701 . 07/19/2047 . 1.A FM ....
..42704R-AA-9 HERA_21-FL1 SENIOR_CMBS _21-FL1 144A   6 .... ....... . 09/18/2024 . PAYDOWN .................... .................... .......1,015,959 ........ 1,015,959 ........1,015,656 ........ 1,015,959 ...............0 ...............0 ...............0 ...............0 ...............0 ........ 1,015,959 ...............0 ...............0 ...............0 ............ 39,405 . 02/18/2038 . 1.A FE ....
..42806M-AA-7 HERTZ VEHICLE FINANCING LLC HE ABS 21-1A .... ....... . 09/25/2024 . PAYDOWN .................... .................... ...... 3,700,000 ........3,700,000 ........ 3,589,723 .................. 0 ...............0 ....... 110,277 ...............0 ....... 110,277 ...............0 ........3,700,000 ...............0 ...............0 ...............0 ............26,116 . 12/25/2025 . 1.A FE ....
..42806M-AC-3 HERTZ VEHICLE FINANCING LLC HE SUB ABS_A .... ....... . 09/25/2024 . PAYDOWN .................... .................... ...... 1,400,000 ........1,400,000 ........ 1,378,993 ........ 1,393,530 ...............0 ..........6,470 ...............0 ..........6,470 ...............0 ........1,400,000 ...............0 ...............0 ...............0 ............19,133 . 12/25/2025 . 2.B FE ....
..43285H-AB-4 HILTON GRAND VACATIONS TRUST H SUB ABS_A .... ....... . 09/25/2024 . PAYDOWN .................... .................... .......... 32,731 ............32,731 ............32,730 ............32,730 ...............0 ...............1 ...............0 ...............1 ...............0 ............32,731 ...............0 ...............0 ...............0 ................914 . 02/25/2039 . 1.F FE ....
..43285H-AC-2 HILTON GRAND VACATIONS TRUST H SUB ABS_A .... ....... . 09/25/2024 . PAYDOWN .................... .................... .......... 32,731 ............32,731 ............32,730 ............ 32,729 ...............0 ............... 2 ...............0 ............... 2 ...............0 ............32,731 ...............0 ...............0 ...............0 ............. 1,390 . 02/25/2039 . 2.B FE ....
..43324@-AA-5 HINES GLOBAL REAL ESTATE HOLDI SENIOR CO .... ....... . 09/30/2024 . VARIOUS .................... .................... ..... 14,600,000 .......14,600,000 .......14,600,000 .......14,600,000 ...............0 ...............0 ...............0 ...............0 ...............0 .......14,600,000 ...............0 ...............0 ...............0 ...........482,725 . 07/14/2031 . 1.F PL ....
..437076-DF-6 HOME DEPOT INC SENIOR CORP BND   5.300% ...... ....... . 07/01/2024 . HEDGE INCREASE ADJUST. .................... ........(237,613) .................. 0 ......... (237,619) .................. 0 ...............0 ............... 5 ...............0 ............... 5 ...............0 ......... (237,613) ...............0 ...............0 ...............0 .................. 0 . 06/25/2054 . 1.F FE ....
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..43730X-AA-2 HOME PARTNERS OF AMERICA TRUST SENIOR SE .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 18,329 ............18,329 ............18,329 ............18,329 ...............0 ...............0 ...............0 ...............0 ...............0 ............18,329 ...............0 ...............0 ...............0 ................273 . 01/17/2041 . 1.A FE ....

..43732V-AA-4 HOME PARTNERS OF AMERICA TRUST SUB SENIO .... ....... . 09/01/2024 . PAYDOWN .................... .................... .............. 934 ................934 ................934 ................934 ...............0 ...............0 ...............0 ...............0 ...............0 ................934 ...............0 ...............0 ...............0 ................. 16 . 12/17/2026 . 1.B FE ....

..43732V-AC-0 HOME PARTNERS OF AMERICA TRUST SENIOR_CM .... ....... . 09/01/2024 . PAYDOWN .................... .................... .............. 196 ................196 ................196 ................196 ...............0 ...............0 ...............0 ...............0 ...............0 ................196 ...............0 ...............0 ...............0 .................. 4 . 12/17/2026 . 1.D FE ....

..43789X-AB-0 HOMEWARD OPPORTUNITIES FUND I SENIOR WHO .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 111,443 ...........111,443 ...........113,654 .......... 111,728 ...............0 ........... (285) ...............0 ........... (285) ...............0 ...........111,443 ...............0 ...............0 ...............0 ............. 1,949 . 05/25/2065 . 1.A FE ....

..44416*-AB-2 HUDSON TRANSMISSION PARTNERS L SENIOR CO ..... ....... . 08/30/2024 . VARIOUS .................... .................... ......... 263,101 ...........263,101 ...........276,946 ...........272,552 ...............0 .........(9,450) ...............0 .........(9,450) ...............0 ...........263,101 ...............0 ...............0 ...............0 ............. 8,722 . 05/31/2033 . 2.A PL ....

..44644N-AB-5 HUNTINGTONBANKAUTOCREDIT-LI ABS 24-1-B2 ..... ....... . 09/20/2024 . PAYDOWN .................... .................... ......... 689,920 ...........689,920 .......... 690,106 .................. 0 ...............0 ........... (186) ...............0 ........... (186) ...............0 ...........689,920 ...............0 ...............0 ...............0 ............. 5,821 . 05/20/2032 . 1.G FE ....

..44919*-AC-2 I-595 EXPRESS LLC SECURED CORP_BND   3.3 .... ....... . 09/30/2024 . B47R_PP .................... .................... .......5,929,626 ........ 5,929,626 ........ 5,929,626 ........ 5,929,626 ...............0 ...............0 ...............0 ...............0 ...............0 ........ 5,929,626 ...............0 ...............0 ...............0 ...........147,203 . 12/31/2031 . 1.F PL ....

..44929@-AK-0 INVESCO CORE REAL ESTATE USA L SENIOR CO .... ....... . 08/16/2024 . B47R_PP .................... .................... .........800,000 .......... 800,000 .......... 800,000 .......... 800,000 ...............0 ...............0 ...............0 ...............0 ...............0 .......... 800,000 ...............0 ...............0 ...............0 ............33,506 . 01/05/2028 . 2.B ........

..44933F-AF-3 HYUNDAI AUTO RECEIVABLES TRUST SUB ABS_A .... ....... . 09/15/2024 . PAYDOWN .................... .................... ...... 3,500,000 ........3,500,000 ........ 3,316,250 ........ 3,441,215 ...............0 ........ 58,785 ...............0 ........ 58,785 ...............0 ........3,500,000 ...............0 ...............0 ...............0 ............40,167 . 12/15/2026 . 1.A FE ....

..449670-EP-9 IMC HOME EQUITY LOAN TRUST IMC SENIOR AB .... ....... . 09/01/2024 . PAYDOWN .................... .................... ............3,169 ............. 3,170 ............. 3,321 ............. 3,157 ...............0 ..............13 ...............0 ..............13 ...............0 ............. 3,169 ...............0 ...............0 ...............0 ................103 . 08/20/2029 . 1.A FM ....

..45276P-AA-4 IMPERIAL FUND MORTGAGE TRUST I SENIOR WH .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 50,198 ............50,198 ............50,197 ............50,198 ...............0 ...............0 ...............0 ...............0 ...............0 ............50,198 ...............0 ...............0 ...............0 ............. 1,232 . 03/25/2067 . 1.A FE ....

..45605P-BA-5 INDUSTRIAL DPR FUNDING LTD BIN ABS_ABS _ .... ....... . 07/15/2024 . PAYDOWN .................... .................... ......... 625,000 ...........625,000 ...........625,000 ...........625,000 ...............0 ...............0 ...............0 ...............0 ...............0 ...........625,000 ...............0 ...............0 ...............0 ............21,563 . 04/15/2027 . 2.B FE ....

..45660L-3X-5 RESIDENTIAL ASSET SECURITIZATI SENIOR WH .... ....... . 08/01/2024 . PAYDOWN .................... .................... ................39 ................. 39 ................. 27 ................. 17 ...............0 ..............22 ...............0 ..............22 ...............0 ................. 39 ...............0 ...............0 ...............0 .................. 1 . 02/25/2036 . 1.A FM ....

..45670L-AA-5 IMSC_07-HOA1 SUPSEN WHOLE_CMO _07-HOA1 ....... ....... . 09/25/2024 . PAYDOWN .................... .................... ...........42,445 ............ 42,315 ............ 32,892 ............ 32,892 ...............0 ..........9,553 ...............0 ..........9,553 ...............0 ............ 42,445 ...............0 ...............0 ...............0 ............. 1,124 . 07/25/2047 . 2.C FM ....

..45866F-AZ-7 INTERCONTINENTAL EXCHANGE INC  CORP BND ...... ....... . 09/10/2024 . TAX FREE EXCHANGE ....... .................... ...... 1,187,809 ........1,218,000 ........1,137,308 .................. 0 ...............0 ..........4,582 ...............0 ..........4,582 ...............0 ........1,141,890 ...............0 .........45,920 .........45,920 ............22,076 . 09/01/2028 . 1.G FE ....

..461070-AQ-7 INTERSTATE POWER AND LIGHT CO SENIOR COR .... ....... . 09/30/2024 . B47R_PB .................... .................... .......7,994,736 ........8,000,000 ........ 7,989,360 ........ 7,994,351 ...............0 ............ 385 ...............0 ............ 385 ...............0 ........ 7,994,736 ...............0 ...............0 ...............0 ...........143,200 . 04/01/2029 . 2.A FE ....

..46591A-AZ-8 JPMDB COMMERCIAL MORTGAGE SECU LCFCRUT S .... ....... . 09/01/2024 . PAYDOWN .................... .................... .............. 223 ................223 ................224 ................223 ...............0 ...............0 ...............0 ...............0 ...............0 ................223 ...............0 ...............0 ...............0 .................. 6 . 06/15/2051 . 1.A ........

..46591H-BL-3 JP MORGAN WEALTH MANAGEMENT JP MEZZANIN ..... ....... . 09/25/2024 . PAYDOWN .................... .................... .......... 77,364 ............77,364 ............77,454 ............77,720 ...............0 ........... (356) ...............0 ........... (356) ...............0 ............77,364 ...............0 ...............0 ...............0 ............. 3,600 . 11/25/2036 . 1.F FE ....

..46591H-BM-1 JP MORGAN WEALTH MANAGEMENT JP MEZZANIN ..... ....... . 09/25/2024 . PAYDOWN .................... .................... .......... 20,727 ............20,727 ............20,761 ............20,796 ...............0 ............ (68) ...............0 ............ (68) ...............0 ............20,727 ...............0 ...............0 ...............0 ............. 1,000 . 11/25/2036 . 2.A FE ....

..46591H-BX-7 CHASE MORTGAGE FINANCE CORPORA MEZZANIN ..... ....... . 09/25/2024 . PAYDOWN .................... .................... .......... 98,192 ............98,192 ............98,192 ............98,192 ...............0 ...............0 ...............0 ...............0 ...............0 ............98,192 ...............0 ...............0 ...............0 ............. 4,315 . 02/25/2050 . 1.C FE ....

..46591T-BG-8 JP MORGAN MORTGAGE TRUST JPMMT WHOLE_CMO .... ....... . 09/01/2024 . PAYDOWN .................... .................... ............3,708 ............. 3,708 ............. 3,782 ............. 3,782 ...............0 ............ (74) ...............0 ............ (74) ...............0 ............. 3,708 ...............0 ...............0 ...............0 ................. 86 . 07/25/2050 . 1.A ........

..46592N-AF-3 JP MORGAN MORTGAGE TRUST JPMMT ABS_ABS _ .... ....... . 09/25/2024 . PAYDOWN .................... .................... .......... 36,564 ............36,564 ............37,489 ............37,489 ...............0 ........... (926) ...............0 ........... (926) ...............0 ............36,564 ...............0 ...............0 ...............0 ................601 . 11/25/2051 . 1.A ........

..46592N-AN-6 JP MORGAN MORTGAGE TRUST JPMMT SUPSEN WH .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 13,451 ............13,451 ............13,306 ............13,309 ...............0 ............ 142 ...............0 ............ 142 ...............0 ............13,451 ...............0 ...............0 ...............0 ................221 . 11/25/2051 . 1.A ........

..46592X-BQ-6 JP MORGAN MORTGAGE TRUST JPMMT WHOLE_CMO .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 76,901 ............76,901 ............77,306 ............77,306 ...............0 ........... (405) ...............0 ........... (405) ...............0 ............76,901 ...............0 ...............0 ...............0 ............. 1,286 . 04/25/2052 . 1.A ........

..465976-AA-6 JPMORGANMORTGAGETRUSTJPMMT SENIOR WHOLE_ .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 145,469 ...........145,469 ...........142,825 ...........142,825 ...............0 ..........2,644 ...............0 ..........2,644 ...............0 ...........145,469 ...............0 ...............0 ...............0 ............. 3,292 . 07/25/2052 . 1.A ........

..466247-P6-4 JP MORGAN MORTGAGE TRUST JPMMT SUPSEN WH .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 106,416 .......... 106,416 ...........100,347 ...........105,389 ...............0 ..........1,027 ...............0 ..........1,027 ...............0 .......... 106,416 ...............0 ...............0 ...............0 ............. 3,930 . 04/25/2036 . 1.A FM ....

..466247-VH-3 JP MORGAN MORTGAGE TRUST JPMMT SENIOR WH .... ....... . 09/01/2024 . PAYDOWN .................... .................... ............9,244 ............. 8,825 ............. 7,853 ............. 6,131 ...............0 ..........3,113 ...............0 ..........3,113 ...............0 ............. 9,244 ...............0 ...............0 ...............0 ................413 . 09/25/2035 . 1.A FM ....

..46628Y-AX-8 JP MORGAN MORTGAGE TRUST JPMMT SUPSEN WH .... ....... . 09/01/2024 . PAYDOWN .................... .................... ............6,800 ............. 6,800 ............. 5,334 ............. 3,150 ...............0 ..........3,651 ...............0 ..........3,651 ...............0 ............. 6,800 ...............0 ...............0 ...............0 ................303 . 07/25/2036 . 1.A FM ....

..46629B-AC-3 JP MORGAN MORTGAGE ACQUISITION SENIOR AB .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 25,302 ............ 25,303 ............17,132 ............12,382 ...............0 .........12,921 ...............0 .........12,921 ...............0 ............ 25,302 ...............0 ...............0 ...............0 ................350 . 08/25/2036 . 1.A FM ....

..46629Q-AC-0 JP MORGAN MORTGAGE ACQUISITION SENIOR AB .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 11,676 ............11,676 ............. 8,942 ............. 4,067 ...............0 ..........7,609 ...............0 ..........7,609 ...............0 ............11,676 ...............0 ...............0 ...............0 ................233 . 10/25/2036 . 1.A FM ....

..46629S-AE-2 JP MORGANMORTGAGE TRUST JPMMT SENIOR WHO .... ....... . 09/01/2024 . PAYDOWN .................... .................... ............2,360 ............. 2,360 ............. 1,612 ................882 ...............0 ..........1,479 ...............0 ..........1,479 ...............0 ............. 2,360 ...............0 ...............0 ...............0 ................131 . 01/25/2037 . 1.A FM ....

..46630M-AF-9 JP MORGAN MORTGAGE ACQUISITION SENIOR AB .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 50,035 ............50,035 ............ 33,294 ............ 13,444 ...............0 .........36,591 ...............0 .........36,591 ...............0 ............50,035 ...............0 ...............0 ...............0 ................818 . 01/25/2037 . 1.A FM ....

..46630W-AJ-9 JP MORGAN MORTGAGE TRUST JPMMT SUPSEN WH .... ....... . 08/01/2024 . PAYDOWN .................... .................... ............5,742 ............. 5,742 ............. 4,274 ............. 1,893 ...............0 ..........3,849 ...............0 ..........3,849 ...............0 ............. 5,742 ...............0 ...............0 ...............0 ................264 . 06/25/2037 . 1.A FM ....

..46630X-AF-5 JP MORGAN MORTGAGE ACQUISITION SENIOR AB .... ....... . 09/25/2024 . PAYDOWN .................... .................... ............7,419 ............. 7,419 ............. 7,356 ............. 7,429 ...............0 ............ (10) ...............0 ............ (10) ...............0 ............. 7,419 ...............0 ...............0 ...............0 ................208 . 03/25/2037 . 1.A FM ....

..46641T-AC-8 JP MORGAN REREMIC JPMRR_14-1 SUB WHOLE_C .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 71,347 ............71,347 ............67,559 ...........179,190 ...............0 ......(107,843) ...............0 ......(107,843) ...............0 ............71,347 ...............0 ...............0 ...............0 ............. 1,426 . 03/26/2036 . 1.A FM ....

..46641T-AH-7 JP MORGAN REREMIC JPMRR_14-1 SUB WHOLE_C .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 58,563 ............58,563 ............53,721 ...........148,251 ...............0 ....... (89,688) ...............0 ....... (89,688) ...............0 ............58,563 ...............0 ...............0 ...............0 ............. 1,171 . 03/26/2036 . 1.A FM ....

..46641T-BJ-2 JP MORGAN REREMIC JPMRR_14-1 SUB WHOLE_C .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 99,316 ............99,316 ............ 75,543 ...........162,056 ...............0 ....... (62,739) ...............0 ....... (62,739) ...............0 ............99,316 ...............0 ...............0 ...............0 ............. 1,995 . 06/26/2035 . 1.A FM ....

..46642V-AJ-7 JP MORGAN REMERIC JPMRR_14-5 SENIOR WHOL .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 13,643 ............13,643 ............13,029 ............13,391 ...............0 ............ 252 ...............0 ............ 252 ...............0 ............13,643 ...............0 ...............0 ...............0 ................273 . 09/27/2036 . 1.A FM ....

..46650H-AL-2 JP MORGAN MORTGAGE TRUST JPMMT SUPSEN WH .... ....... . 09/25/2024 . PAYDOWN .................... .................... ............6,389 ............. 6,389 ............. 6,402 ............. 6,402 ...............0 ............ (13) ...............0 ............ (13) ...............0 ............. 6,389 ...............0 ...............0 ...............0 ................235 . 05/25/2049 . 1.A ........

..46650H-AL-2 JP MORGAN MORTGAGE TRUST JPMMT SUPSEN WH .... ....... . 09/30/2024 . B47R_PB .................... .................... ......... 153,465 ...........153,154 ...........153,465 ...........153,465 ...............0 ...............0 ...............0 ...............0 ...............0 ...........153,465 ...............0 ...............0 ...............0 ............. 6,454 . 05/25/2049 . 1.A ........

..46651D-AC-0 JP MORGAN MORTGAGE TRUST JPMMT SENIOR WH .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 53,318 ............53,318 ............53,971 ............53,971 ...............0 ........... (653) ...............0 ........... (653) ...............0 ............53,318 ...............0 ...............0 ...............0 ............. 1,205 . 02/25/2050 . 1.A ........

..46652F-AC-4 JP MORGAN MORTGAGE TRUST JPMMT SUPSEN WH .... ....... . 09/01/2024 . PAYDOWN .................... .................... ............8,299 ............. 8,299 ............. 8,523 ............. 8,523 ...............0 ........... (224) ...............0 ........... (224) ...............0 ............. 8,299 ...............0 ...............0 ...............0 ................151 . 11/25/2050 . 1.A ........

..46652F-AD-2 JP MORGAN MORTGAGE TRUST JPMMT SENIOR WH .... ....... . 09/01/2024 . PAYDOWN .................... .................... ............3,950 ............. 3,950 ............. 4,028 ............. 4,028 ...............0 ............ (77) ...............0 ............ (77) ...............0 ............. 3,950 ...............0 ...............0 ...............0 ................. 60 . 11/25/2050 . 1.A ........

..46652F-BK-5 JP MORGAN MORTGAGE TRUST JPMMT SUPSEN WH .... ....... . 09/01/2024 . PAYDOWN .................... .................... ............6,440 ............. 6,440 ............. 6,614 ............. 6,614 ...............0 ........... (174) ...............0 ........... (174) ...............0 ............. 6,440 ...............0 ...............0 ...............0 ................117 . 11/25/2050 . 1.A ........

..46652T-AC-4 JPMMT_20-8 SUPSEN WHOLE_CMO _20-8 144A ....... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 145,845 ...........145,845 ...........150,722 ...........150,722 ...............0 ........ (4,877) ...............0 ........ (4,877) ...............0 ...........145,845 ...............0 ...............0 ...............0 ............. 2,973 . 03/25/2051 . 1.A ........

..46653P-AM-9 JP MORGAN MORTGAGE TRUST JPMMT SUPSEN WH .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 51,121 ............51,121 ............52,311 ............52,311 ...............0 ........ (1,190) ...............0 ........ (1,190) ...............0 ............51,121 ...............0 ...............0 ...............0 ................812 . 10/25/2051 . 1.A ........
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..46653Q-AC-9 JP MORGAN MORTGAGE TRUST JPMMT SUPSEN WH .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 97,711 ............97,711 ............97,207 ............97,207 ...............0 ............ 504 ...............0 ............ 504 ...............0 ............97,711 ...............0 ...............0 ...............0 ............. 1,630 . 05/25/2052 . 1.A ........

..46654W-AQ-4 JP MORGAN MORTGAGE TRUST JPMMT SUPSEN WH .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 34,516 ............34,516 ............ 34,543 ............ 34,543 ...............0 ............ (27) ...............0 ............ (27) ...............0 ............34,516 ...............0 ...............0 ...............0 ................577 . 07/25/2052 . 1.A ........

..46654W-BT-7 JP MORGAN MORTGAGE TRUST JPMMT SENIOR WH .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 27,687 ............27,687 ............ 27,229 ............ 27,229 ...............0 ............ 458 ...............0 ............ 458 ...............0 ............27,687 ...............0 ...............0 ...............0 ................463 . 07/25/2052 . 1.A ........

..46655D-BZ-4 JP MORGAN MORTGAGE TRUST JPMMT WHOLE_CMO .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 45,365 ............ 45,365 ............44,741 ............44,741 ...............0 ............ 624 ...............0 ............ 624 ...............0 ............ 45,365 ...............0 ...............0 ...............0 ................919 . 08/25/2052 . 1.A ........

..47032@-AG-6 JAMES CAMPBELL COMPANY LLC SENIOR CORP_B .... ....... . 09/30/2024 . VARIOUS .................... .................... ...... 3,000,000 ........3,000,000 ........3,000,000 ........3,000,000 ...............0 ...............0 ...............0 ...............0 ...............0 ........3,000,000 ...............0 ...............0 ...............0 .......... 100,800 . 09/30/2024 . 2.A ........

..478045-AA-5 JOHN SEVIER COMBINED CYCLE GEN SECURED C .... ....... . 07/15/2024 .
REDEMPTION      100.0000 

.............................. .................... .......... 54,176 ............54,176 ............54,176 ............54,176 ...............0 ...............0 ...............0 ...............0 ...............0 ............54,176 ...............0 ...............0 ...............0 ............. 2,506 . 01/15/2042 . 1.C FE ....
..478160-BY-9 JOHNSON & JOHNSON SENIOR CORP_BND   2.45 ..... ....... . 09/30/2024 . B47R_PB .................... .................... .......4,998,891 ........5,000,000 ........ 4,992,950 ........ 4,998,616 ...............0 ............ 275 ...............0 ............ 275 ...............0 ........ 4,998,891 ...............0 ...............0 ...............0 ............71,118 . 03/01/2026 . 1.A FE ....
..48128U-2P-3 CHASE AUTO CREDIT LINKED NOTES SUB ABS_A .... ....... . 09/25/2024 . PAYDOWN .................... .................... .......... 90,389 ............90,389 ............90,389 ............90,389 ...............0 ...............0 ...............0 ...............0 ...............0 ............90,389 ...............0 ...............0 ...............0 ................689 . 12/25/2028 . 1.C FE ....

..48239@-AB-6 WALGREEN CO LEASE PASS THROUGH SECURED C .... ....... . 08/15/2024 .
REDEMPTION      100.0000 

.............................. .................... .......... 14,507 ............14,507 ............15,416 ............14,918 ...............0 ........... (411) ...............0 ........... (411) ...............0 ............14,507 ...............0 ...............0 ...............0 ................536 . 10/15/2031 . 3.A ........
..48239@-AB-6 WALGREEN CO LEASE PASS THROUGH SECURED C .... ....... . 08/16/2024 . B47R_PP .................... .................... ......... 803,119 ...........782,555 ...........831,566 ...........804,698 ...............0 ........ (1,580) ...............0 ........ (1,580) ...............0 ...........803,119 ...............0 ...............0 ...............0 ............30,961 . 10/15/2031 . 3.A ........

..48255@-AA-7 KKR PINE BROOKE ISSUER LLC CORP_BND   3. .... ....... . 09/15/2024 .
REDEMPTION      100.0000 

.............................. .................... .......... 96,058 ............96,058 ............96,058 ............96,058 ...............0 ...............0 ...............0 ...............0 ...............0 ............96,058 ...............0 ...............0 ...............0 ............. 2,161 . 03/15/2051 . 2.A PL ....

..48259@-AA-3 KEURIG DR PEPPER INC SECURED CORP_BND ........ ....... . 09/12/2024 .
REDEMPTION      100.0000 

.............................. .................... .......... 49,209 ............ 49,209 ............ 49,209 ............ 49,209 ...............0 ...............0 ...............0 ...............0 ...............0 ............ 49,209 ...............0 ...............0 ...............0 ............. 1,083 . 06/24/2037 . 2.B ........
..48268@-AL-8 KPMG LLP SENIOR CORP_BND   3.860% 07/15/ .... ....... . 09/30/2024 . B47R_PP .................... .................... ...... 2,200,000 ........2,200,000 ........2,200,000 ........2,200,000 ...............0 ...............0 ...............0 ...............0 ...............0 ........2,200,000 ...............0 ...............0 ...............0 ............63,690 . 07/15/2030 . 1.E ........
..48268@-AQ-7 KPMG LLP SENIOR CORP_BND   3.920% 10/30/ .... ....... . 09/30/2024 . B47R_PP .................... .................... ...... 4,700,000 ........4,700,000 ........4,700,000 ........4,700,000 ...............0 ...............0 ...............0 ...............0 ...............0 ........4,700,000 ...............0 ...............0 ...............0 .......... 138,180 . 10/30/2033 . 1.E ........
..48268@-AS-3 KPMG LLP SENIOR CORP_BND   4.080% 01/30/ .... ....... . 09/30/2024 . B47R_PP .................... .................... ...... 3,000,000 ........3,000,000 ........3,000,000 ........3,000,000 ...............0 ...............0 ...............0 ...............0 ...............0 ........3,000,000 ...............0 ...............0 ...............0 ............91,800 . 01/30/2032 . 1.E ........
..48268@-AX-2 KPMG LLP SENIOR CORP_BND   4.150% 04/15/ .... ....... . 09/30/2024 . B47R_PP .................... .................... ...... 1,020,000 ........1,020,000 ........1,020,000 ........1,020,000 ...............0 ...............0 ...............0 ...............0 ...............0 ........1,020,000 ...............0 ...............0 ...............0 ............31,748 . 04/15/2027 . 1.E ........
..48268@-AY-0 KPMG LLP SENIOR CORP_BND   4.250% 04/15/ .... ....... . 09/30/2024 . B47R_PP .................... .................... ......... 885,000 .......... 885,000 .......... 885,000 .......... 885,000 ...............0 ...............0 ...............0 ...............0 ...............0 .......... 885,000 ...............0 ...............0 ...............0 ............28,209 . 04/15/2030 . 1.E ........
..487312-AD-2 KEENAN FORT DETRICK ENERGY LLC SECURED M .... ....... . 08/16/2024 . B47R_PP .................... .................... ...... 6,974,621 ........6,900,000 ........ 6,989,241 ........ 6,976,555 ...............0 .........(1,934) ...............0 .........(1,934) ...............0 ........ 6,974,621 ...............0 ...............0 ...............0 ...........216,389 . 11/15/2048 . 1.D ........
..487836-CA-4 KELLANOVA SENIOR CORP BND   5.750% 05/16 .... ....... . 07/01/2024 . HEDGE INCREASE ADJUST. .................... ........(797,007) .................. 0 ......... (797,099) .................. 0 ...............0 ..............92 ...............0 ..............92 ...............0 ......... (797,007) ...............0 ...............0 ...............0 .................. 0 . 05/16/2054 . 2.B FE ....
..494550-BV-7 KINDER MORGAN ENERGY PARTNERS SENIOR COR .... ....... . 09/01/2024 . MATURITY .................. .................... ...... 5,000,000 ........5,000,000 ........ 5,139,339 ........ 5,007,742 ...............0 ........ (7,742) ...............0 ........ (7,742) ...............0 ........5,000,000 ...............0 ...............0 ...............0 ...........212,500 . 09/01/2024 . 2.B FE ....
..49456B-AG-6 KINDER MORGAN INC SENIOR CORP_BND   5.30 .... ....... . 08/16/2024 . B47R_PB .................... .................... .......1,205,363 ........1,205,000 ........ 1,205,446 ........ 1,205,381 ...............0 ............ (17) ...............0 ............ (17) ...............0 ........ 1,205,363 ...............0 ...............0 ...............0 ............ 45,238 . 12/01/2034 . 2.B FE ....
..50075N-AZ-7 MONDELEZ INTERNATIONAL INC SENIOR CORP_B .... ....... . 08/16/2024 . VARIOUS .................... .................... .......5,352,109 ........ 5,339,000 ........ 5,356,952 ........ 5,352,428 ...............0 ........... (319) ...............0 ........... (319) ...............0 ........ 5,352,109 ...............0 ...............0 ...............0 ...........353,783 . 02/09/2040 . 2.A FE ....
..50117E-AC-8 KUBOTA CREDIT OWNER TRUST KCOT ABS_ABS _ .... ....... . 09/15/2024 . PAYDOWN .................... .................... ......... 519,399 ...........519,399 ...........497,710 .......... 500,600 ...............0 ........ 18,800 ...............0 ........ 18,800 ...............0 ...........519,399 ...............0 ...............0 ...............0 ............. 9,251 . 10/15/2026 . 1.A FE ....
..50117J-AC-7 KUBOTA CREDIT OWNER TRUST KCOT ABS_ABS _ .... ....... . 09/15/2024 . PAYDOWN .................... .................... ......... 592,778 ...........592,778 ...........576,592 ...........580,090 ...............0 ........ 12,688 ...............0 ........ 12,688 ...............0 ...........592,778 ...............0 ...............0 ...............0 ............16,656 . 12/15/2026 . 1.A FE ....
..50152#-AC-1 KWIK TRIP INC SECURED CORP_BND   3.580% ...... ....... . 08/24/2024 . VARIOUS .................... .................... ......... 100,840 .......... 100,840 .......... 100,840 .......... 100,840 ...............0 ...............0 ...............0 ...............0 ...............0 .......... 100,840 ...............0 ...............0 ...............0 ............. 2,708 . 05/24/2035 . 2.C PL ....

..50152#-AF-4 KWIK TRIP INC SECURED CORP_BND   3.320% ...... ....... . 08/24/2024 .
REDEMPTION      100.0000 

.............................. .................... .......... 66,407 ............66,407 ............66,407 ............66,407 ...............0 ...............0 ...............0 ...............0 ...............0 ............66,407 ...............0 ...............0 ...............0 ............. 1,654 . 11/24/2036 . 2.C PL ....

..50152#-AL-1 KWIK TRIP INC SECURED CORP_BND   4.080% ...... ....... . 08/24/2024 .
REDEMPTION      100.0000 

.............................. .................... .......... 70,930 ............70,930 ............70,930 ............70,930 ...............0 ...............0 ...............0 ...............0 ...............0 ............70,930 ...............0 ...............0 ...............0 ............. 2,170 . 05/24/2037 . 2.C PL ....
..50200J-AC-5 LCM_27-A SENIOR ABS_ABS _27A 144A   6.62 .... ....... . 07/16/2024 . PAYDOWN .................... .................... ......... 162,925 ...........162,925 .......... 163,006 .......... 163,006 ...............0 ............ (81) ...............0 ............ (81) ...............0 ...........162,925 ...............0 ...............0 ...............0 ............. 8,292 . 07/16/2031 . 1.A FE ....
..50202K-AA-4 LADDERCAPITALCOMMERCIALMORT LCF SENIOR_C .... ....... . 09/15/2024 . PAYDOWN .................... .................... ...... 2,606,265 ........ 2,606,265 ........ 2,606,265 ........ 2,606,265 ...............0 ...............0 ...............0 ...............0 ...............0 ........ 2,606,265 ...............0 ...............0 ...............0 ...........114,966 . 12/15/2038 . 1.A FE ....
..518889-AD-2 DRB PRIME STUDENT LOAN TRUST D SUB ABS_A .... ....... . 09/25/2024 . PAYDOWN .................... .................... .......... 88,165 ............88,165 ............88,131 ............88,131 ...............0 ..............34 ...............0 ..............34 ...............0 ............88,165 ...............0 ...............0 ...............0 ............. 1,692 . 11/25/2042 . 1.A FE ....
..524660-BA-4 LEGGETT & PLATT INC SENIOR CORP_BND   3. .... ....... . 08/01/2024 . GOLDMAN SACHS & CO. .... .................... ......... 621,481 ...........950,000 ...........966,264 ...........965,610 ...............0 ........... (205) ...............0 ........... (205) ...............0 ...........965,404 ...............0 ...... (343,924) ...... (343,924) ............23,737 . 11/15/2051 . 2.C FE ....

..52467@-AU-9 TRINITY NEPONSET LLC SECURED CORP_BND ........ ....... . 09/01/2024 .
REDEMPTION      100.0000 

.............................. .................... .......... 59,246 ............ 59,246 ............59,712 ............ 59,375 ...............0 ........... (129) ...............0 ........... (129) ...............0 ............ 59,246 ...............0 ...............0 ...............0 ............. 2,521 . 03/01/2029 . 3.B ........
..525170-BE-5 LEHMAN MANUFACTURED HOUSING AS SENIOR AB .... ....... . 09/15/2024 . PAYDOWN .................... .................... .......... 16,505 ............ 24,559 ............ 23,482 ............23,110 ...............0 ........ (6,605) ...............0 ........ (6,605) ...............0 ............16,505 ...............0 ...............0 ...............0 ............. 1,162 . 07/15/2028 . 5.C FE ....
..52518R-CC-8 LEHMAN STRUCTURED SECURITIES C SUPSEN WH .... ....... . 09/25/2024 . PAYDOWN .................... .................... .......... 46,378 ............46,378 ............42,046 ............ 45,350 ...............0 ..........1,028 ...............0 ..........1,028 ...............0 ............46,378 ...............0 ...............0 ...............0 ............. 1,748 . 09/26/2045 . 1.A FM ....
.. 525221-HD-2 LXS 2006-5 SENIOR WHOLE_CMO   7.143% 02/ .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 61,680 ............61,583 ............45,071 ............ 49,452 ...............0 .........12,228 ...............0 .........12,228 ...............0 ............61,680 ...............0 ...............0 ...............0 ............. 1,250 . 02/25/2036 . 1.A FM ....
..525226-AN-6 LEHMAN XS TRUST LXS_06-12N SUPSEN WHOLE_ .... ....... . 09/25/2024 . PAYDOWN .................... .................... .......... 89,817 ............89,220 ............70,473 ............79,977 ...............0 ..........9,840 ...............0 ..........9,840 ...............0 ............89,817 ...............0 ...............0 ...............0 ............. 2,428 . 08/25/2046 . 1.A FM ....
..525227-AE-4 LEHMAN XS TRUST LXS_06-GP2 SUPSEN WHOLE_ .... ....... . 09/25/2024 . PAYDOWN .................... .................... .......... 52,153 ............52,069 ............40,581 ............51,337 ...............0 ............ 817 ...............0 ............ 817 ...............0 ............ 52,153 ...............0 ...............0 ...............0 ............. 1,702 . 06/25/2046 . 1.A FM ....
.. 52522D-AQ-4 LEHMAN XS TRUST LXS_06-16N SENIOR WHOLE_ .... ....... . 09/25/2024 . PAYDOWN .................... .................... ......... 236,209 ...........236,209 .......... 188,082 ...........213,096 ...............0 .........23,114 ...............0 .........23,114 ...............0 ...........236,209 ...............0 ...............0 ...............0 ............. 6,689 . 11/25/2046 . 1.A FM ....
..52523K-BH-6 LEHMAN XS TRUST LXS_06-17 SUPSEN ABS_ABS .... ....... . 09/25/2024 . PAYDOWN .................... .................... ......... 181,261 ...........170,933 ...........125,861 ...........145,226 ...............0 .........36,035 ...............0 .........36,035 ...............0 .......... 181,261 ...............0 ...............0 ...............0 ............. 4,932 . 08/25/2046 . 1.A FM ....
..52523L-AD-4 LEHMAN XS TRUST LXS_06-13 SUPSEN ABS_ABS .... ....... . 09/25/2024 . PAYDOWN .................... .................... .......... 52,321 ............ 52,321 ............38,269 ............ 38,294 ...............0 ........ 14,026 ...............0 ........ 14,026 ...............0 ............ 52,321 ...............0 ...............0 ...............0 ............. 1,550 . 09/25/2036 . 1.A FM ....
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..52524G-AA-0 LEHMAN XS TRUST LXS_07-7N SUPSEN WHOLE_C .... ....... . 09/25/2024 . PAYDOWN .................... .................... .......... 80,677 ............80,677 ............63,773 ............72,193 ...............0 ..........8,485 ...............0 ..........8,485 ...............0 ............80,677 ...............0 ...............0 ...............0 ............. 2,537 . 06/25/2047 . 1.A FM ....

..52524V-AD-1 LEHMAN XS TRUST LXS_07-15N SUPSEN WHOLE_ .... ....... . 09/25/2024 . PAYDOWN .................... .................... ...........25,344 ............ 25,344 ............21,131 ............ 21,994 ...............0 ..........3,350 ...............0 ..........3,350 ...............0 ............ 25,344 ...............0 ...............0 ...............0 ................537 . 08/25/2037 . 1.A FM ....

..52524V-AQ-2 LEHMAN XS TRUST LXS_07-15N SUPSEN WHOLE_ .... ....... . 09/25/2024 . PAYDOWN .................... .................... ......... 290,154 ...........289,653 ...........205,922 ...........233,104 ...............0 ........ 57,051 ...............0 ........ 57,051 ...............0 ...........290,154 ...............0 ...............0 ...............0 ............. 8,497 . 08/25/2047 . 1.A FM ....

..52525B-AD-4 LEHMAN XS TRUST LXS_07-16N SUPSEN WHOLE_ .... ....... . 09/25/2024 . PAYDOWN .................... .................... ......... 180,745 ...........180,745 ...........156,345 ...........170,893 ...............0 ..........9,852 ...............0 ..........9,852 ...............0 ...........180,745 ...............0 ...............0 ...............0 ............. 5,285 . 09/25/2047 . 1.A FM ....

..53154*-AH-6 LIBERTY UTILITIES FINANCE GP1 SENIOR COR .... ....... . 09/30/2024 . B47R_PP .................... .................... ......... 900,000 .......... 900,000 .......... 900,000 .......... 900,000 ...............0 ...............0 ...............0 ...............0 ...............0 .......... 900,000 ...............0 ...............0 ...............0 ............ 43,365 . 07/15/2045 . 2.A FE ....

..53218C-AC-4 LIFE_21-BMR SUB SENIOR_CMBS _21-BMR 144A .... ....... . 08/15/2024 . PAYDOWN .................... .................... ......... 379,672 ...........379,672 ...........379,672 ...........379,672 ...............0 ...............0 ...............0 ...............0 ...............0 ...........379,672 ...............0 ...............0 ...............0 ............16,273 . 03/15/2038 . 1.A ........

..53359#-AG-7 LINCOLNELECTRICHOLDINGSINC SENIOR CORP_B ..... ....... . 08/16/2024 . B47R_PP .................... .................... ...... 5,100,000 ........5,100,000 ........5,100,000 ........5,100,000 ...............0 ...............0 ...............0 ...............0 ...............0 ........5,100,000 ...............0 ...............0 ...............0 ...........137,122 . 10/20/2037 . 2.A ........

..53621@-AF-3 LION INDUSTRIAL PROPERTIES LP SENIOR COR .... ....... . 08/16/2024 . B47R_PP .................... .................... ......... 900,000 .......... 900,000 .......... 900,000 .......... 900,000 ...............0 ...............0 ...............0 ...............0 ...............0 .......... 900,000 ...............0 ...............0 ...............0 ............ 26,933 . 05/16/2026 . 2.A ........

..53947X-AA-0 LOANCORE 2021-CRE5 ISSUER LTD LCF SENIOR .... ....... . 08/15/2024 . PAYDOWN .................... .................... .......... 25,730 ............25,730 ............25,730 ............25,730 ...............0 ...............0 ...............0 ...............0 ...............0 ............25,730 ...............0 ...............0 ...............0 ............. 1,048 . 07/15/2036 . 1.A FE ....

..53948Q-AA-4 LOANPAL SOLAR LOAN LTD LPSLT_2 ABS_ABS _ .... ....... . 09/20/2024 . PAYDOWN .................... .................... .......... 41,057 ............41,057 ............41,053 ............41,054 ...............0 ............... 3 ...............0 ............... 3 ...............0 ............41,057 ...............0 ...............0 ...............0 ................615 . 03/20/2048 . 1.D FE ....

..542514-HT-4 LONG BEACH MORTGAGE LOAN TRUST MEZZANIN ..... ....... . 09/25/2024 . PAYDOWN .................... .................... .......... 16,147 ............16,147 ............15,118 ............15,518 ...............0 ............ 630 ...............0 ............ 630 ...............0 ............16,147 ...............0 ...............0 ...............0 ................487 . 10/25/2034 . 1.A FM ....

..542514-HT-4 LONG BEACH MORTGAGE LOAN TRUST MEZZANIN ..... ....... . 09/30/2024 . B47R_PB .................... .................... ......... 614,451 ...........639,967 ...........599,169 ...........615,014 ...............0 ........... (563) ...............0 ........... (563) ...............0 ...........614,451 ...............0 ...............0 ...............0 ............ 22,349 . 10/25/2034 . 1.A FM ....

..542514-TQ-7 LONG BEACH MORTGAGE LOAN TRUST SENIOR AB .... ....... . 09/25/2024 . PAYDOWN .................... .................... .......... 32,379 ............ 32,379 ............ 25,903 ............26,305 ...............0 ..........6,073 ...............0 ..........6,073 ...............0 ............ 32,379 ...............0 ...............0 ...............0 ................704 . 03/25/2036 . 1.A FM ....

..54251P-AA-5 LBMLT SENIOR ABS_ABS _06-5   5.249% 06/2 .... ....... . 09/25/2024 . PAYDOWN .................... .................... ......... 660,429 ...........660,430 ...........497,244 ...........521,433 ...............0 ....... 138,996 ...............0 ....... 138,996 ...............0 ...........660,429 ...............0 ...............0 ...............0 ............18,909 . 06/25/2036 . 1.A FM ....

..548661-DM-6 LOWES COMPANIES INC SENIOR CORP_BND   2. .... ....... . 09/30/2024 . B47R_PB .................... .................... .......9,992,186 ...... 10,000,000 ........ 9,954,400 ........ 9,990,402 ...............0 ..........1,784 ...............0 ..........1,784 ...............0 ........ 9,992,186 ...............0 ...............0 ...............0 ...........114,583 . 04/15/2026 . 2.A FE ....

..550241-AA-1 LUMEN TECHNOLOGIES INC SENIOR CORP_BND 1 .... ....... . 08/27/2024 . VARIOUS .................... .................... ......... 651,250 ........1,250,000 ........1,250,000 ........1,250,000 ...............0 ...............0 ...............0 ...............0 ...............0 ........1,250,000 ...............0 ......(598,750) ......(598,750) ............46,023 . 06/15/2029 . 5.C FE ....

..55274Q-AN-5 MASTR ASSET SECURITIZATION TRU SENIOR WH .... ....... . 09/01/2024 . PAYDOWN .................... .................... ............1,372 ............. 1,372 ............. 1,253 ................865 ...............0 ............ 507 ...............0 ............ 507 ...............0 ............. 1,372 ...............0 ...............0 ...............0 ................. 58 . 06/25/2036 . 1.A FM ....

..55279H-AV-2 MANUFACTURERS AND TRADERS TRUS SENIOR CO ..... ....... . 09/30/2024 . B47R_PB .................... .................... ...... 2,997,610 ........3,000,000 ........ 2,994,780 ........ 2,996,321 ...............0 ..........1,289 ...............0 ..........1,289 ...............0 ........ 2,997,610 ...............0 ...............0 ...............0 ...........163,913 . 01/27/2026 . 1.G FE ....

..55283F-AA-6 MFRA TRUST MFRA_21-NQM1 WHOLE_CMO _21-NQ .... ....... . 09/01/2024 . PAYDOWN .................... .................... ............4,127 ............. 4,127 ............. 4,127 ............. 4,127 ...............0 ...............0 ...............0 ...............0 ...............0 ............. 4,127 ...............0 ...............0 ...............0 ................. 33 . 04/25/2065 . 1.A FE ....

..55283Q-AA-2 MRFA TRUST MFRA_21-RPL1 WHOLE_CMO _21-RP .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 48,381 ............48,381 ............48,380 ............48,380 ...............0 ...............0 ...............0 ...............0 ...............0 ............48,381 ...............0 ...............0 ...............0 ................366 . 07/25/2060 . 1.A ........

..55284A-AA-6 MF1 MULTIFAMILY HOUSING MORTGA SENIOR SE .... ....... . 09/11/2024 . PAYDOWN .................... .................... .......... 90,132 ............90,132 ............87,795 ............89,426 ...............0 ............ 706 ...............0 ............ 706 ...............0 ............90,132 ...............0 ...............0 ...............0 ............. 4,351 . 10/18/2036 . 1.A FE ....

..55285A-AA-5 MF1 MULTIFAMILY HOUSING MORTGA LCF SENIO .... ....... . 08/12/2024 . PAYDOWN .................... .................... .......... 28,816 ............28,816 ............28,636 ............28,636 ...............0 ............ 180 ...............0 ............ 180 ...............0 ............28,816 ...............0 ...............0 ...............0 ............. 1,445 . 06/19/2037 . 1.A FE ....

..55285Q-AA-0 MFA_22-NQM2 SENIOR ABS_ABS _22-NQM2 144A .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 57,290 ............57,290 ............56,044 ............56,097 ...............0 ..........1,193 ...............0 ..........1,193 ...............0 ............57,290 ...............0 ...............0 ...............0 ............. 1,503 . 05/25/2067 . 1.A FE ....

..55296@-AB-1 MGE POWER ELM ROAD LLC SECURED CORP_BND ...... ....... . 09/25/2024 .
REDEMPTION      100.0000 

.............................. .................... ......... 208,333 ...........208,333 ...........229,392 ...........224,111 ...............0 ....... (15,778) ...............0 ....... (15,778) ...............0 ...........208,333 ...............0 ...............0 ...............0 ............. 6,583 . 02/25/2041 . 1.E ........
..55296@-AB-1 MGE POWER ELM ROAD LLC SECURED CORP_BND ...... ....... . 09/30/2024 . B47R_PP .................... .................... ..... 14,679,900 .......13,680,556 .......15,063,426 .......14,716,646 ...............0 ....... (36,745) ...............0 ....... (36,745) ...............0 .......14,679,900 ...............0 ...............0 ...............0 ...........495,350 . 02/25/2041 . 1.E ........
..55335@-AB-4 BGO DIVERSIFIED US PROPERTY FU SENIOR CO .... ....... . 08/16/2024 . B47R_PP .................... .................... ......... 900,000 .......... 900,000 .......... 900,000 .......... 900,000 ...............0 ...............0 ...............0 ...............0 ...............0 .......... 900,000 ...............0 ...............0 ...............0 ............20,771 . 06/29/2026 . 2.B ........
..55352N-AA-5 MSCG TRUST MSCCG_15-ALDR SENIOR SENIOR_C .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 114,337 ...........114,337 ...........113,193 ...........113,954 ...............0 ............ 383 ...............0 ............ 383 ...............0 ...........114,337 ...............0 ...............0 ...............0 ............. 1,988 . 06/07/2035 . 1.A ........
..55354G-AK-6 MSCI INC SENIOR CORP_BND 144A   3.625% 0 .... ....... . 08/16/2024 . B47R_PB .................... .................... ......... 346,404 ...........345,000 ...........347,588 ...........346,633 ...............0 ........... (229) ...............0 ........... (229) ...............0 ...........346,404 ...............0 ...............0 ...............0 ............11,985 . 09/01/2030 . 2.C FE ....
..55354G-AL-4 MSCI INC SENIOR CORP_BND 144A   3.875% 0 .... ....... . 08/16/2024 . B47R_PB .................... .................... ......... 792,000 ...........792,000 ...........792,000 ...........792,000 ...............0 ...............0 ...............0 ...............0 ...............0 ...........792,000 ...............0 ...............0 ...............0 ............21,739 . 02/15/2031 . 2.C FE ....
..55354G-AM-2 MSCI INC SENIOR CORP_BND 144A   3.625% 1 .... ....... . 08/16/2024 . B47R_PB .................... .................... ...... 1,813,846 ........2,000,000 ........1,767,500 ........1,800,747 ...............0 ........ 13,098 ...............0 ........ 13,098 ...............0 ........1,813,846 ...............0 ...............0 ...............0 ............57,396 . 11/01/2031 . 2.C FE ....
..55354G-AQ-3 MSCI INC SENIOR CORP_BND 144A   3.250% 0 .... ....... . 08/16/2024 . B47R_PB .................... .................... ......... 500,000 .......... 500,000 .......... 500,000 .......... 500,000 ...............0 ...............0 ...............0 ...............0 ...............0 .......... 500,000 ...............0 ...............0 ...............0 ............16,295 . 08/15/2033 . 2.C FE ....
..55389T-AC-5 MVW OWNER TRUST MVWOT_21-1WA SUB ABS_ABS .... ....... . 09/20/2024 . PAYDOWN .................... .................... .......... 41,645 ............41,645 ............41,641 ............41,641 ...............0 ............... 3 ...............0 ............... 3 ...............0 ............41,645 ...............0 ...............0 ...............0 ................535 . 01/20/2041 . 2.B FE ....
..55400E-AC-3 MVW_20-1A SUB ABS_ABS _20-1A 144A   4.21 .... ....... . 09/20/2024 . PAYDOWN .................... .................... .......... 10,151 ............10,151 ............10,150 ............10,150 ...............0 ...............1 ...............0 ...............1 ...............0 ............10,151 ...............0 ...............0 ...............0 ................285 . 10/20/2037 . 2.B FE ....
..55822A-AN-7 MADISON PARK FUNDING LTD MDPK MEZZANIN A .... ....... . 09/30/2024 . B47R_PB .................... .................... ...... 2,000,000 ........2,000,000 ........2,000,000 ........2,000,000 ...............0 ...............0 ...............0 ...............0 ...............0 ........2,000,000 ...............0 ...............0 ...............0 ...........140,926 . 10/15/2034 . 1.C FE ....
..55953Y-AC-0 MAGNETITE CLO LTD MAGNE_22-33A MEZZANIN ..... ....... . 09/20/2024 . PAYDOWN .................... .................... ...... 2,500,000 ........2,500,000 ........2,460,000 ........2,460,000 ...............0 ........ 40,000 ...............0 ........ 40,000 ...............0 ........2,500,000 ...............0 ...............0 ...............0 ...........179,449 . 07/20/2035 . 1.C FE ....
..56579U-AS-5 MARATHON CLO LTD MCLO_20-15A MEZZANIN AB .... ....... . 07/16/2024 . PAYDOWN .................... .................... ...... 3,000,000 ........3,000,000 ........3,000,000 ........3,000,000 ...............0 ...............0 ...............0 ...............0 ...............0 ........3,000,000 ...............0 ...............0 ...............0 ...........150,465 . 11/15/2031 . 1.C FE ....
..56585A-AG-7 MARATHON PETROLEUM CORP SENIOR CORP_BND ...... ....... . 09/15/2024 . MATURITY .................. .................... ...... 2,800,000 ........2,800,000 ........ 2,789,948 ........ 2,799,173 ...............0 ............ 827 ...............0 ............ 827 ...............0 ........2,800,000 ...............0 ...............0 ...............0 .......... 101,500 . 09/15/2024 . 2.B FE ....
..57108Q-AC-7 MARLETTE FUNDING TRUST MFT_21 ABS_ABS _2 .... ....... . 09/15/2024 . PAYDOWN .................... .................... ...... 1,268,101 ........1,268,101 ........ 1,258,139 ........ 1,264,022 ...............0 ..........4,079 ...............0 ..........4,079 ...............0 ........1,268,101 ...............0 ...............0 ...............0 ............16,308 . 12/15/2031 . 1.D FE ....
..57109K-AB-1 MARLETTE FUNDING TRUST MFT_22 SUB ABS_AB .... ....... . 09/15/2024 . PAYDOWN .................... .................... .......1,530,059 ........ 1,530,059 ........ 1,514,843 ........ 1,526,099 ...............0 ..........3,960 ...............0 ..........3,960 ...............0 ........ 1,530,059 ...............0 ...............0 ...............0 ............23,696 . 04/15/2032 . 1.A FE ....
..57169*-BB-2 MARS INC SENIOR CORP_BND   3.570% 09/27/ .... ....... . 08/16/2024 . B47R_PP .................... .................... ...... 9,008,591 ........9,500,000 ........ 8,912,140 ........ 8,996,250 ...............0 .........12,341 ...............0 .........12,341 ...............0 ........ 9,008,591 ...............0 ...............0 ...............0 ...........300,525 . 09/27/2041 . 1.E ........
..575634-AV-2 MASSACHUSETTS ELECTRIC COMPANY SENIOR CO .... ....... . 07/01/2024 . HEDGE INCREASE ADJUST. .................... ........(825,979) .................. 0 ......... (825,979) .................. 0 ...............0 ...............0 ...............0 ...............0 ...............0 ......... (825,979) ...............0 ...............0 ...............0 .................. 0 . 02/26/2054 . 2.A FE ....
..57629W-DL-1 MASSMUTUAL GLOBAL FUNDING II SECURED COR .... ....... . 09/30/2024 . B47R_PB .................... .................... .......4,342,728 ........ 4,344,000 ........ 4,342,089 ........ 4,342,596 ...............0 ............ 132 ...............0 ............ 132 ...............0 ........ 4,342,728 ...............0 ...............0 ...............0 ...........178,544 . 12/07/2027 . 1.B FE ....
..57643L-CJ-3 MASTR ASSET BACKED SECURITIES MEZZANIN A .... ....... . 09/25/2024 . PAYDOWN .................... .................... ............5,986 ............. 5,986 ............. 4,780 ............. 5,628 ...............0 ............ 358 ...............0 ............ 358 ...............0 ............. 5,986 ...............0 ...............0 ...............0 ................. 48 . 02/25/2034 . 1.A FM ....
..57643L-CJ-3 MASTR ASSET BACKED SECURITIES MEZZANIN A .... ....... . 09/30/2024 . B47R_PB .................... .................... ...........25,524 ............27,743 ............ 22,154 ............26,085 ...............0 ........... (560) ...............0 ........... (560) ...............0 ............ 25,524 ...............0 ...............0 ...............0 ................213 . 02/25/2034 . 1.A FM ....
..581557-BS-3 MCKESSON CORP SENIOR CORP_BND   5.250% 0 ..... ....... . 09/16/2024 . CALL      100.0000 ..... .................... ...... 5,970,000 ........5,970,000 ........ 5,958,060 ........ 5,961,365 ...............0 ..........2,780 ...............0 ..........2,780 ...............0 ........ 5,964,145 ...............0 ..........5,855 ..........5,855 ...........340,414 . 02/15/2026 . 1.G FE ....
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..58403Y-AD-8 MED TRUST MED_21-MDLN LCF SENIOR_CMBS _2 .... ....... . 07/15/2024 . PAYDOWN .................... .................... .......1,473,926 ........ 1,473,926 ........ 1,412,897 ........1,426,781 ...............0 .........47,145 ...............0 .........47,145 ...............0 ........ 1,473,926 ...............0 ...............0 ...............0 ............55,757 . 11/15/2038 . 1.A ........

..58403Y-AR-7 MED TRUST MED_21-MDLN SUB SUB_CMBS _21-M .... ....... . 07/15/2024 . PAYDOWN .................... .................... ......... 816,083 .......... 816,083 .......... 816,083 .......... 816,083 ...............0 ...............0 ...............0 ...............0 ...............0 .......... 816,083 ...............0 ...............0 ...............0 ............ 35,942 . 11/15/2038 . 1.A ........

..58528#-FR-3 MEIJER INC SENIOR CORP_BND   3.760% 09/0 .... ....... . 09/30/2024 . B47R_PP .................... .................... ...... 4,000,000 ........4,000,000 ........4,000,000 ........4,000,000 ...............0 ...............0 ...............0 ...............0 ...............0 ........4,000,000 ...............0 ...............0 ...............0 ...........162,516 . 09/01/2035 . 1.F ........

..58528#-FS-1 MEIJER INC SENIOR CORP_BND   3.820% 12/1 .... ....... . 09/30/2024 . B47R_PP .................... .................... ...... 1,000,000 ........1,000,000 ........1,000,000 ........1,000,000 ...............0 ...............0 ...............0 ...............0 ...............0 ........1,000,000 ...............0 ...............0 ...............0 ............ 30,242 . 12/15/2035 . 1.F ........

..585494-AK-3 MELLO MORTGAGE CAPITAL ACCEPTA WHOLE_CMO .... ....... . 09/25/2024 . PAYDOWN .................... .................... .......... 88,764 ............88,764 ............90,858 ............90,858 ...............0 .........(2,094) ...............0 .........(2,094) ...............0 ............88,764 ...............0 ...............0 ...............0 ............. 1,508 . 06/01/2051 . 1.A ........

..585498-AJ-7 MELLO MORTGAGE CAPITAL ACCEPTA SENIOR WH .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 410,807 .......... 410,807 ...........425,185 ...........423,951 ...............0 ....... (13,144) ...............0 ....... (13,144) ...............0 .......... 410,807 ...............0 ...............0 ...............0 ............. 9,572 . 03/25/2048 . 1.A ........

..58549K-AF-8 MELLO MORTGAGE CAPITAL ACCEPTA WHOLE_CMO .... ....... . 09/25/2024 . PAYDOWN .................... .................... ......... 103,004 ...........103,004 ...........105,756 ...........105,483 ...............0 .........(2,479) ...............0 .........(2,479) ...............0 ...........103,004 ...............0 ...............0 ...............0 ............. 1,611 . 06/25/2051 . 1.A ........

..58549R-AJ-5 MELLO MORTGAGE CAPITAL ACCEPTA SUPSEN WH .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 48,117 ............48,117 ............ 49,154 ............ 49,154 ...............0 ........ (1,038) ...............0 ........ (1,038) ...............0 ............48,117 ...............0 ...............0 ...............0 ................822 . 07/01/2051 . 1.A ........

..58769J-AM-9 MERCEDES-BENZ FINANCE NORTH AM SENIOR CO .... ....... . 08/16/2024 . B47R_PB .................... .................... .......5,242,048 ........5,000,000 ........ 5,244,591 .................. 0 ...............0 .........(2,543) ...............0 .........(2,543) ...............0 ........ 5,242,048 ...............0 ...............0 ...............0 ...........135,368 . 08/03/2033 . 1.F FE ....

..58769J-AM-9 MERCEDES-BENZ FINANCE NORTH AM SENIOR CO .... ....... . 07/01/2024 . HEDGE INCREASE ADJUST. .................... ........(375,340) .................. 0 ......... (376,491) .................. 0 ...............0 ..........1,150 ...............0 ..........1,150 ...............0 ......... (375,340) ...............0 ...............0 ...............0 .................. 0 . 08/03/2033 . 1.F FE ....

..58770A-AC-7 MERCEDESBENZ AUTO RECEIVABLES SENIOR ABS .... ....... . 09/15/2024 . PAYDOWN .................... .................... .......... 13,930 ............13,930 ............13,928 ............13,928 ...............0 ............... 2 ...............0 ............... 2 ...............0 ............13,930 ...............0 ...............0 ...............0 ................471 . 11/15/2027 . 1.A FE ....

..58933Y-AX-3 MERCK & CO INC SENIOR CORP_BND   3.400% ...... ....... . 09/30/2024 . B47R_PB .................... .................... ..... 19,524,115 .......20,000,000 .......19,312,000 .......19,452,127 ...............0 ........ 71,988 ...............0 ........ 71,988 ...............0 .......19,524,115 ...............0 ...............0 ...............0 ...........723,444 . 03/07/2029 . 1.E FE ....

..58933Y-BH-7 MERCK & CO INC SENIOR CORP_BND   4.050% ...... ....... . 09/30/2024 . B47R_PB .................... .................... .......2,578,442 ........2,580,000 ........ 2,577,910 ........ 2,578,300 ...............0 ............ 142 ...............0 ............ 142 ...............0 ........ 2,578,442 ...............0 ...............0 ...............0 ............38,603 . 05/17/2028 . 1.E FE ....

..59020U-AB-1 MERRILL LYNCH MORTGAGE INVESTO SENIOR WH .... ....... . 09/01/2024 . PAYDOWN .................... .................... ...........35,945 ............ 35,945 ............36,305 ............ 36,995 ...............0 ........ (1,049) ...............0 ........ (1,049) ...............0 ............ 35,945 ...............0 ...............0 ...............0 ............. 1,191 . 02/25/2034 . 3.A FM ....

..59073@-AA-4 MESQUITE POWER LLC SECURED CORP_BND   4. .... ....... . 09/30/2024 .
REDEMPTION      100.0000 

.............................. .................... ............8,006 ............. 8,006 ............. 8,006 ............. 8,006 ...............0 ...............0 ...............0 ...............0 ...............0 ............. 8,006 ...............0 ...............0 ...............0 ................279 . 12/31/2039 . 2.A PL ....

..59073@-AB-2 MESQUITE POWER LLC SECURED CORP_BND   4. .... ....... . 09/30/2024 .
REDEMPTION      100.0000 

.............................. .................... .......... 99,616 ............99,616 ............99,616 ............99,616 ...............0 ...............0 ...............0 ...............0 ...............0 ............99,616 ...............0 ...............0 ...............0 ............. 3,467 . 12/31/2046 . 2.A PL ....
..594918-BR-4 MICROSOFT CORPORATION SENIOR CORP_BND ......... ....... . 09/30/2024 . B47R_PB .................... .................... ..... 10,263,101 .......10,267,000 .......10,247,903 .......10,262,363 ...............0 ............ 738 ...............0 ............ 738 ...............0 .......10,263,101 ...............0 ...............0 ...............0 ...........158,796 . 08/08/2026 . 1.A FE ....

..59524E-AB-8 MID-ATLANTIC FAMILY MILITARY C SENIOR MU .... ....... . 08/01/2024 .
REDEMPTION      100.0000 

.............................. .................... ......... 106,099 ...........106,099 ...........106,099 ...........106,095 ...............0 ............... 4 ...............0 ............... 4 ...............0 ...........106,099 ...............0 ...............0 ...............0 ............. 5,560 . 08/01/2050 . 1.E FE ....
..59524E-AB-8 MID-ATLANTIC FAMILY MILITARY C SENIOR MU .... ....... . 08/16/2024 . B47R_PP .................... .................... ..... 17,675,636 .......17,676,132 .......17,676,132 .......17,675,479 ...............0 ............ 157 ...............0 ............ 157 ...............0 .......17,675,636 ...............0 ...............0 ...............0 ...........964,822 . 08/01/2050 . 1.E FE ....
..59562V-AM-9 BERKSHIRE HATHAWAY ENERGY CO SENIOR CORP .... ....... . 08/16/2024 . B47R_PB .................... .................... ...... 1,093,069 ........1,000,000 ........1,104,898 ........1,096,689 ...............0 ........ (3,620) ...............0 ........ (3,620) ...............0 ........ 1,093,069 ...............0 ...............0 ...............0 ............ 53,594 . 04/01/2036 . 1.G FE ....
..59562V-AR-8 BERKSHIRE HATHAWAY ENERGY CO SENIOR CORP .... ....... . 08/16/2024 . B47R_PB .................... .................... ...... 6,671,380 ........6,000,000 ........ 6,742,734 ........ 6,693,224 ...............0 ....... (21,844) ...............0 ....... (21,844) ...............0 ........6,671,380 ...............0 ...............0 ...............0 ...........358,583 . 09/15/2037 . 1.G FE ....
..59980C-AE-3 MILL CITY MORTGAGE LOAN TRUST MEZZANIN W .... ....... . 09/01/2024 . PAYDOWN .................... .................... ............1,473 ............. 1,473 ............. 1,444 ............. 1,462 ...............0 ..............10 ...............0 ..............10 ...............0 ............. 1,473 ...............0 ...............0 ...............0 ................. 31 . 01/25/2061 . 1.A ........
..60081H-A#-5 MILLIKEN & CO SENIOR CORP_BND   2.710% 1 .... ....... . 09/30/2024 . B47R_PP .................... .................... .........700,000 .......... 700,000 .......... 700,000 .......... 700,000 ...............0 ...............0 ...............0 ...............0 ...............0 .......... 700,000 ...............0 ...............0 ...............0 ............18,180 . 10/15/2031 . 2.B ........
..60081H-A*-9 MILLIKEN & CO SENIOR CORP_BND   2.080% 1 .... ....... . 09/30/2024 . B47R_PP .................... .................... ...... 3,800,000 ........3,800,000 ........3,800,000 ........3,800,000 ...............0 ...............0 ...............0 ...............0 ...............0 ........3,800,000 ...............0 ...............0 ...............0 ............75,747 . 10/15/2026 . 2.B ........
..60081H-A@-7 MILLIKEN & CO SENIOR CORP_BND   2.400% 1 .... ....... . 09/30/2024 . B47R_PP .................... .................... ...... 3,100,000 ........3,100,000 ........3,100,000 ........3,100,000 ...............0 ...............0 ...............0 ...............0 ...............0 ........3,100,000 ...............0 ...............0 ...............0 ............71,300 . 10/15/2028 . 2.B ........
..60081H-B*-8 MILLIKEN & CO SENIOR CORP_BND   2.860% 1 .... ....... . 09/30/2024 . B47R_PP .................... .................... .........800,000 .......... 800,000 .......... 800,000 .......... 800,000 ...............0 ...............0 ...............0 ...............0 ...............0 .......... 800,000 ...............0 ...............0 ...............0 ............21,927 . 10/15/2033 . 2.B ........
..61744C-NT-9 MORGAN STANLEY ABS CAPITAL I M MEZZANIN ..... ....... . 09/25/2024 . PAYDOWN .................... .................... .......... 46,404 ............46,404 ............ 42,924 ............46,288 ...............0 ............ 116 ...............0 ............ 116 ...............0 ............46,404 ...............0 ...............0 ...............0 ............. 1,064 . 02/25/2035 . 1.A FM ....
..61744C-PK-6 MORGAN STANLEY ABS CAPITAL I M MEZZANIN ..... ....... . 07/25/2024 . PAYDOWN .................... .................... ............6,744 ............. 6,744 ............. 6,740 ............. 6,763 ...............0 ............ (19) ...............0 ............ (19) ...............0 ............. 6,744 ...............0 ...............0 ...............0 ................160 . 03/25/2035 . 1.A FM ....
..61748J-AA-5 MORGAN STANLEY MORTGAGE LOAN T SENIOR WH .... ....... . 09/25/2024 . PAYDOWN .................... .................... ......... 101,916 .......... 101,917 ............48,468 ............25,966 ...............0 .........75,950 ...............0 .........75,950 ...............0 .......... 101,916 ...............0 ...............0 ...............0 ................455 . 08/25/2036 . 1.A FM ....
..61762M-BZ-3 MORGAN STANLEY BAML TRUST MSBA SUB SUB_C .... ....... . 09/01/2024 . PAYDOWN .................... .................... ............4,378 ............. 4,378 ............. 4,549 ............. 4,414 ...............0 ............ (36) ...............0 ............ (36) ...............0 ............. 4,378 ...............0 ...............0 ...............0 ................120 . 07/15/2046 . 1.A ........
..61762Q-AA-0 MORGAN STANLEY REREMIC TRUST M SENIOR AB .... ....... . 09/25/2024 . PAYDOWN .................... .................... .......... 10,980 ............10,980 ............. 8,339 ............. 8,522 ...............0 ..........2,458 ...............0 ..........2,458 ...............0 ............10,980 ...............0 ...............0 ...............0 ................375 . 10/25/2034 . 1.A FM ....
..61915R-AU-0 MORTGAGEIT TRUST MHL_05-5 SUPSEN WHOLE_C .... ....... . 09/25/2024 . PAYDOWN .................... .................... .......... 21,078 ............21,078 ............20,919 ............20,981 ...............0 ..............96 ...............0 ..............96 ...............0 ............21,078 ...............0 ...............0 ...............0 ................863 . 12/25/2035 . 1.A FM ....
..61945V-AA-9 MOSAIC SOLAR LOAN TRUST MSAIC ABS_ABS _2 .... ....... . 09/20/2024 . PAYDOWN .................... .................... .......... 35,598 ............ 35,598 ............ 35,493 ............ 35,493 ...............0 ............ 105 ...............0 ............ 105 ...............0 ............ 35,598 ...............0 ...............0 ...............0 ............. 1,264 . 06/20/2053 . 1.D FE ....
..61946K-AA-2 MOSAIC SOLAR LOANS LLC MSAIC_2 ABS_ABS _ .... ....... . 09/20/2024 . PAYDOWN .................... .................... .......... 10,014 ............10,014 ............10,014 ............10,014 ...............0 ...............0 ...............0 ...............0 ...............0 ............10,014 ...............0 ...............0 ...............0 ................415 . 06/20/2053 . 1.D FE ....
..61946L-AA-0 MOSAIC SOLAR LOANS LLC MSAIC_1 SENIOR AB .... ....... . 09/20/2024 . PAYDOWN .................... .................... .......... 20,107 ............20,107 ............ 19,293 ............19,469 ...............0 ............ 637 ...............0 ............ 637 ...............0 ............20,107 ...............0 ...............0 ...............0 ................560 . 02/20/2044 . 1.G FE ....
..61946Q-AA-9 MOSAIC SOLAR LOAN TRUST MSAIC SENIOR ABS .... ....... . 09/20/2024 . PAYDOWN .................... .................... ............6,320 ............. 6,320 ............. 6,087 ............. 6,149 ...............0 ............ 171 ...............0 ............ 171 ...............0 ............. 6,320 ...............0 ...............0 ...............0 ................110 . 01/20/2053 . 1.D FE ....
..62912X-AF-1 NGPL PIPECO LLC SENIOR CORP_BND 144A   4 .... ....... . 08/16/2024 . B47R_PB .................... .................... ......... 500,000 .......... 500,000 .......... 500,000 .......... 500,000 ...............0 ...............0 ...............0 ...............0 ...............0 .......... 500,000 ...............0 ...............0 ...............0 ............ 24,443 . 08/15/2027 . 2.C FE ....
..62920K-AB-8 NORTH MILL EQUIPMENT FINANCE F ABS_ABS _ .... ....... . 09/15/2024 . PAYDOWN .................... .................... ......... 262,214 ...........262,214 ...........254,819 ...........260,019 ...............0 ..........2,195 ...............0 ..........2,195 ...............0 ...........262,214 ...............0 ...............0 ...............0 ............. 4,490 . 10/16/2028 . 1.A FE ....
..62927#-AE-6 NFL VENTURES LP SENIOR CORP_BND   3.400% .... ....... . 09/30/2024 . B47R_PP .................... .................... ...... 1,015,064 ........1,015,064 ........1,015,064 ........1,015,064 ...............0 ...............0 ...............0 ...............0 ...............0 ........1,015,064 ...............0 ...............0 ...............0 ............33,074 . 04/15/2030 . 1.E FE ....
..62927#-AF-3 NFL VENTURES LP SENIOR CORP_BND   3.480% .... ....... . 09/30/2024 . B47R_PP .................... .................... ......... 584,188 ...........584,188 ...........584,188 ...........584,188 ...............0 ...............0 ...............0 ...............0 ...............0 ...........584,188 ...............0 ...............0 ...............0 ............19,483 . 04/15/2031 . 1.E FE ....
..62927#-AG-1 NFL VENTURES LP SENIOR CORP_BND   3.570% .... ....... . 09/30/2024 . B47R_PP .................... .................... ...... 1,017,647 ........1,017,647 ........1,017,647 ........1,017,647 ...............0 ...............0 ...............0 ...............0 ...............0 ........1,017,647 ...............0 ...............0 ...............0 ............34,816 . 04/15/2032 . 1.E FE ....
..62927@-AA-6 NHL US FUNDING LP SECURED CORP_BND   4.1 .... ....... . 09/29/2024 . MATURITY .................. .................... ...... 7,700,000 ........7,700,000 ........7,700,000 ........7,700,000 ...............0 ...............0 ...............0 ...............0 ...............0 ........7,700,000 ...............0 ...............0 ...............0 ...........256,594 . 09/29/2024 . 2.B PL ....
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..63002@-AA-2 SHELL REQUIRES SEC MASTER REVI  CORP BND .... ....... . 07/31/2024 .
REDEMPTION      100.0000 

.............................. .................... ......... 334,420 ...........334,420 ...........343,496 .................. 0 ...............0 ...............0 ...............0 ...............0 ...............0 ...........334,420 ........ (9,076) ...............0 ........ (9,076) ............. 8,672 . 07/31/2033 . 1.G FE ....
..63172W-AA-7 NASSAU LTD NCC_19-IIA SENIOR ABS_ABS _19 .... ....... . 07/15/2024 . PAYDOWN .................... .................... .......... 18,405 ............18,405 ............17,951 ............18,405 ...............0 ...............0 ...............0 ...............0 ...............0 ............18,405 ...............0 ...............0 ...............0 ................985 . 10/15/2032 . 1.A FE ....
..63860F-AE-3 NATIONSTAR HOME EQUITY LOAN TR SENIOR AB .... ....... . 09/25/2024 . PAYDOWN .................... .................... ......... 632,709 ...........632,709 ...........539,384 .......... 618,191 ...............0 ........ 14,518 ...............0 ........ 14,518 ...............0 ...........632,709 ...............0 ...............0 ...............0 ............21,297 . 09/25/2036 . 1.A FM ....
..63861H-AL-2 NATIONSTAR MORTGAGE LOAN TRUST SENIOR WH .... ....... . 09/01/2024 . PAYDOWN .................... .................... ...........25,544 ............ 25,544 ............26,902 ............26,527 ...............0 ........... (983) ...............0 ........... (983) ...............0 ............ 25,544 ...............0 ...............0 ...............0 ................935 . 12/25/2052 . 1.A ........
..63935B-AA-1 NAVIENT STUDENT LOAN TRUST NAV SENIOR AB .... ....... . 09/15/2024 . PAYDOWN .................... .................... .......... 91,996 ............91,996 ............91,988 ............91,989 ...............0 ...............7 ...............0 ...............7 ...............0 ............91,996 ...............0 ...............0 ...............0 ................805 . 01/15/2069 . 1.A FE ....
..63939Q-AA-4 NAVIENT STUDENT LOAN TRUST NAV SENIOR AB .... ....... . 09/25/2024 . PAYDOWN .................... .................... .......... 75,077 ............75,077 ............75,077 ............75,077 ...............0 ...............0 ...............0 ...............0 ...............0 ............75,077 ...............0 ...............0 ...............0 ............. 3,266 . 06/25/2065 . 1.A FE ....
..63941H-AA-0 NAVIENT PRIVATE EDUCATION LOAN SENIOR AB .... ....... . 09/15/2024 . PAYDOWN .................... .................... ......... 115,942 ...........115,942 ...........115,930 ...........115,930 ...............0 ..............12 ...............0 ..............12 ...............0 ...........115,942 ...............0 ...............0 ...............0 ............. 1,310 . 05/15/2069 . 1.A FE ....
..63942B-AA-2 NAVIENT STUDENT LOAN TRUST NAV ABS_ABS _ .... ....... . 09/15/2024 . PAYDOWN .................... .................... ............7,926 ............. 7,926 ............. 7,924 ............. 7,925 ...............0 ...............1 ...............0 ...............1 ...............0 ............. 7,926 ...............0 ...............0 ...............0 ................. 45 . 05/15/2069 . 1.A FE ....
..63942L-AA-0 NAVIENT PRIVATE EDUCATION LOAN ABS_ABS _ .... ....... . 09/15/2024 . PAYDOWN .................... .................... .......... 67,894 ............67,894 ............57,540 ............ 59,248 ...............0 ..........8,646 ...............0 ..........8,646 ...............0 ............67,894 ...............0 ...............0 ...............0 ................425 . 07/15/2069 . 1.A FE ....
..64035D-AA-4 NSLT_21-1 SENIOR ABS_ABS _21-A 144A   5. .... ....... . 09/20/2024 . PAYDOWN .................... .................... ......... 115,313 ...........115,313 ...........115,201 ...........115,313 ...............0 ...............0 ...............0 ...............0 ...............0 ...........115,313 ...............0 ...............0 ...............0 ............. 4,890 . 04/20/2062 . 1.A FE ....
..64132D-AJ-7 NEUBERGER BERMAN CLO LTD NEUB SENIOR ABS .... ....... . 07/19/2024 . PAYDOWN .................... .................... ......... 297,985 ...........297,985 ...........297,985 ...........297,985 ...............0 ...............0 ...............0 ...............0 ...............0 ...........297,985 ...............0 ...............0 ...............0 ............14,960 . 01/20/2032 . 1.A FE ....
..643528-AC-6 NEW CENTURY ALTERNATIVE MORTGA SENIOR WH .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 21,349 ............ 21,349 ............10,281 ............. 5,218 ...............0 ........ 16,132 ...............0 ........ 16,132 ...............0 ............ 21,349 ...............0 ...............0 ...............0 ................159 . 07/25/2036 . 1.A FM ....
..64352V-ES-6 NEW CENTURY HOME EQUITY LOAN T MEZZANIN ..... ....... . 09/25/2024 . PAYDOWN .................... .................... .......... 30,527 ............30,527 ............28,497 ............ 29,569 ...............0 ............ 958 ...............0 ............ 958 ...............0 ............30,527 ...............0 ...............0 ...............0 ............. 1,200 . 10/25/2033 . 1.A FM ....
..64352V-KW-0 NEW CENTURY HOME EQUITY LOAN T MEZZANIN ..... ....... . 09/25/2024 . PAYDOWN .................... .................... ......... 431,021 ...........431,021 ...........302,186 ...........394,837 ...............0 ........ 36,185 ...............0 ........ 36,185 ...............0 ...........431,021 ...............0 ...............0 ...............0 ............13,813 . 06/25/2035 . 1.A FM ....

..64755@-AA-9 NEW MOUNTAIN GUARDIAN III BDC SENIOR COR .... ....... . 08/16/2024 .
REDEMPTION      100.0000 

.............................. .................... ......... 528,445 ...........528,445 ...........528,445 ...........528,445 ...............0 ...............0 ...............0 ...............0 ...............0 ...........528,445 ...............0 ...............0 ...............0 ............20,490 . 07/15/2025 . 2.C PL ....

..64755@-AB-7 NEW MOUNTAIN GUARDIAN III BDC SENIOR COR .... ....... . 08/16/2024 .
REDEMPTION      100.0000 

.............................. .................... ......... 205,128 ...........205,128 ...........205,128 ...........205,128 ...............0 ...............0 ...............0 ...............0 ...............0 ...........205,128 ...............0 ...............0 ...............0 ............. 8,065 . 07/15/2025 . 2.C PL ....
..64829V-AA-4 NEW RESIDENTIAL MORTGAGE LOAN SENIOR WHO .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 21,976 ............21,976 ............21,839 ............21,855 ...............0 ............ 121 ...............0 ............ 121 ...............0 ............21,976 ...............0 ...............0 ...............0 ................510 . 12/25/2057 . 1.A ........
..64830J-AA-8 NEW RESIDENTIAL MORTGAGE LOAN WHOLE_CMO ..... ....... . 09/25/2024 . PAYDOWN .................... .................... .......... 38,645 ............38,645 ............38,645 ............38,645 ...............0 ...............0 ...............0 ...............0 ...............0 ............38,645 ...............0 ...............0 ...............0 ................597 . 04/25/2061 . 1.A ........
..64830U-AA-3 NEW RESIDENTIAL MORTGAGE LOAN SUPSEN WHO .... ....... . 09/01/2024 . PAYDOWN .................... .................... ............7,358 ............. 7,358 ............. 7,358 ............. 7,358 ...............0 ...............0 ...............0 ...............0 ...............0 ............. 7,358 ...............0 ...............0 ...............0 ................. 84 . 05/25/2060 . 1.A ........
..64830U-AA-3 NEW RESIDENTIAL MORTGAGE LOAN SUPSEN WHO .... ....... . 09/30/2024 . B47R_PB .................... .................... ......... 270,874 ...........270,874 ...........270,874 ...........270,874 ...............0 ...............0 ...............0 ...............0 ...............0 ...........270,874 ...............0 ...............0 ...............0 ............. 3,712 . 05/25/2060 . 1.A ........
..64831M-AA-0 NEW RESIDENTIAL MORTGAGE LOAN SENIOR WHO .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 76,948 ............76,948 ............76,658 ............76,948 ...............0 ...............0 ...............0 ...............0 ...............0 ............76,948 ...............0 ...............0 ...............0 ............. 1,667 . 03/27/2062 . 1.A ........
..64831U-AA-2 NEW RESIDENTIAL MORTGAGE LOAN WHOLE_CMO ..... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 272,092 ...........272,092 .......... 271,171 ...........271,921 ...............0 ............ 171 ...............0 ............ 171 ...............0 ...........272,092 ...............0 ...............0 ...............0 ............. 8,274 . 06/25/2062 . 1.A FE ....
..65023P-AN-0 NEWARK BSL CLO NBCLO_17-1A ABS_ABS _17-1 .... ....... . 07/25/2024 . PAYDOWN .................... .................... ......... 145,911 ...........145,911 ...........145,911 ...........145,911 ...............0 ...............0 ...............0 ...............0 ...............0 ...........145,911 ...............0 ...............0 ...............0 ............. 7,301 . 07/25/2030 . 1.A FE ....
..651639-AX-4 NEWMONT CORPORATION SENIOR CORP_BND   2. ..... ....... . 09/30/2024 . B47R_PB .................... .................... ...... 1,578,031 ........1,585,000 ........ 1,571,940 ........1,577,567 ...............0 ............ 464 ...............0 ............ 464 ...............0 ........1,578,031 ...............0 ...............0 ...............0 ............22,067 . 10/01/2029 . 2.A FE ....
..651639-AY-2 NEWMONT CORPORATION SENIOR CORP_BND   2. ..... ....... . 09/30/2024 . B47R_PB .................... .................... ...... 2,468,406 ........2,500,000 ........ 2,455,200 ........ 2,466,655 ...............0 ..........1,751 ...............0 ..........1,751 ...............0 ........ 2,468,406 ...............0 ...............0 ...............0 ............27,969 . 10/01/2030 . 2.A FE ....
..65339K-AT-7 NEXTERA ENERGY CAPITAL HOLDING SENIOR CO .... ....... . 09/30/2024 . VARIOUS .................... .................... ..... 10,428,985 .......10,500,000 .......10,296,679 .......10,419,139 ...............0 ..........9,846 ...............0 ..........9,846 ...............0 .......10,428,985 ...............0 ...............0 ...............0 ...........163,152 . 05/01/2027 . 2.A FE ....
..65339K-BJ-8 NEXTERA ENERGY CAPITAL HOLDING SENIOR CO .... ....... . 09/30/2024 . B47R_PB .................... .................... ...... 9,981,008 ...... 10,000,000 ........9,961,600 ........ 9,979,616 ...............0 ..........1,392 ...............0 ..........1,392 ...............0 ........9,981,008 ...............0 ...............0 ...............0 ...........174,028 . 04/01/2029 . 2.A FE ....
..65342Q-AC-6 NEXTERAENERGYOPERATINGPARTN SENIOR CORP_ .... ....... . 09/15/2024 . MATURITY .................. .................... .......... 44,000 ............44,000 ............44,000 ............44,000 ...............0 ...............0 ...............0 ...............0 ...............0 ............44,000 ...............0 ...............0 ...............0 ............. 1,870 . 09/15/2024 . 3.A FE ....
..65342Q-AK-8 NEXTERAENERGYOPERATINGPARTN SENIOR CORP_ .... ....... . 07/15/2024 . MATURITY .................. .................... .........100,000 .......... 100,000 .......... 100,000 .......... 100,000 ...............0 ...............0 ...............0 ...............0 ...............0 .......... 100,000 ...............0 ...............0 ...............0 ............. 4,250 . 07/15/2024 . 3.A FE ....
..65364U-AU-0 NIAGARA MOHAWK POWER CORPORATI SENIOR CO .... ....... . 07/01/2024 . HEDGE INCREASE ADJUST. .................... ........(808,634) .................. 0 ......... (808,801) .................. 0 ...............0 ............ 167 ...............0 ............ 167 ...............0 ......... (808,634) ...............0 ...............0 ...............0 .................. 0 . 01/17/2054 . 2.A FE ....
..653937-AC-6 1988 CLO 1 LTD 1988M_22-1A ABS_ABS _22-1 .... ....... . 09/30/2024 . B47R_PB .................... .................... ...... 2,000,000 ........2,000,000 ........2,000,000 ........2,000,000 ...............0 ...............0 ...............0 ...............0 ...............0 ........2,000,000 ...............0 ...............0 ...............0 ...........165,978 . 10/15/2037 . 1.C FE ....

..65412V-A*-7 NIGHTHAWK SOLAR FUNDING LLC SECURED CORP .... ....... . 09/30/2024 .
REDEMPTION      100.0000 

.............................. .................... ......... 357,472 ...........357,472 ...........357,472 ...........357,472 ...............0 ...............0 ...............0 ...............0 ...............0 ...........357,472 ...............0 ...............0 ...............0 ............. 9,074 . 12/31/2043 . 2.C PL ....

..65412V-AA-4 NIGHTHAWK SOLAR FUNDING LLC SECURED CORP .... ....... . 09/30/2024 .
REDEMPTION      100.0000 

.............................. .................... ......... 333,260 ...........333,260 ...........333,260 .................. 0 ...............0 ...............0 ...............0 ...............0 ...............0 ...........333,260 ...............0 ...............0 ...............0 ............. 2,774 . 09/30/2044 . 2.C PL ....
..65537K-AB-6 NOMURA HOME EQUITY LOAN INC NH SENIOR AB .... ....... . 09/25/2024 . PAYDOWN .................... .................... .......... 49,783 ............45,619 ............32,008 ............ 35,438 ...............0 .........14,345 ...............0 .........14,345 ...............0 ............49,783 ...............0 ...............0 ...............0 ............. 1,625 . 02/25/2037 . 1.A FM ....
..666807-CE-0 NORTHROP GRUMMAN CORP SENIOR CORP_BND ......... ....... . 09/30/2024 . VARIOUS .................... .................... ...... 5,687,017 ........5,000,000 ........ 5,819,030 ........5,721,878 ...............0 ....... (34,861) ...............0 ....... (34,861) ...............0 ........5,687,017 ...............0 ...............0 ...............0 ...........205,580 . 02/15/2031 . 2.A FE ....
..66988V-AA-6 NOVASTAR HOME EQUITY LOAN NHEL SENIOR AB .... ....... . 09/25/2024 . PAYDOWN .................... .................... ......... 249,787 ...........249,787 ...........190,907 ...........199,843 ...............0 .........49,945 ...............0 .........49,945 ...............0 ...........249,787 ...............0 ...............0 ...............0 ............. 5,146 . 06/25/2036 . 1.A FM ....
..67021C-AF-4 NSTAR ELECTRIC CO SENIOR CORP_BND   5.50 .... ....... . 08/16/2024 . B47R_PB .................... .................... .......6,339,926 ........6,000,000 ........6,368,772 ........6,348,810 ...............0 ........ (8,884) ...............0 ........ (8,884) ...............0 ........ 6,339,926 ...............0 ...............0 ...............0 ...........303,417 . 03/15/2040 . 1.F FE ....
..670855-AA-3 OBX TRUST OBX_23-NQM1 SENIOR WHOLE_CMO _ .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 38,477 ............38,477 ............38,477 ............38,477 ...............0 ...............0 ...............0 ...............0 ...............0 ............38,477 ...............0 ...............0 ...............0 ............. 1,594 . 11/25/2062 . 1.A FE ....
..670857-AB-7 ONSLOW BAY FINANCIAL LLC TRUST WHOLE_CMO .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 49,279 ............ 49,279 ............ 49,279 ............ 49,279 ...............0 ...............0 ...............0 ...............0 ...............0 ............ 49,279 ...............0 ...............0 ...............0 ................426 . 05/25/2061 . 1.A ........
..670857-AC-5 ONSLOW BAY FINANCIAL LLC TRUST WHOLE_CMO .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 49,279 ............ 49,279 ............ 49,279 ............49,288 ...............0 ..............(9) ...............0 ..............(9) ...............0 ............ 49,279 ...............0 ...............0 ...............0 ................491 . 05/25/2061 . 1.A ........
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..67100@-AA-4 OCF BROUSSARD LA CTL PT TR CORP_BND   4. .... ....... . 09/16/2024 .
REDEMPTION      100.0000 

.............................. .................... ............1,448 ............. 1,448 ............. 1,448 ............. 1,448 ...............0 ...............0 ...............0 ...............0 ...............0 ............. 1,448 ...............0 ...............0 ...............0 ................. 48 . 04/30/2043 . 1.G ........

..67100@-AB-2 OCF  BROUSSARD LA  CTL PASS-TH CORP_BND ...... ....... . 09/16/2024 .
REDEMPTION      100.0000 

.............................. .................... .............. 173 ................173 ................173 ................173 ...............0 ...............0 ...............0 ...............0 ...............0 ................173 ...............0 ...............0 ...............0 .................. 7 . 04/30/2043 . 1.G ........
..671078-AN-3 OCP_20-18A ABS_ABS _20-18A 144A   6.634% .... ....... . 08/20/2024 . PAYDOWN .................... .................... ...... 5,000,000 ........5,000,000 ........ 4,995,500 ........ 4,991,852 ...............0 ..........8,148 ...............0 ..........8,148 ...............0 ........5,000,000 ...............0 ...............0 ...............0 ...........283,745 . 07/20/2032 . 1.A FE ....
..671078-AQ-6 OCP CLO LTD OCP_20-18A SUB ABS_ABS _20-1 .... ....... . 08/20/2024 . PAYDOWN .................... .................... ...... 5,000,000 ........5,000,000 ........5,000,000 ........5,000,000 ...............0 ...............0 ...............0 ...............0 ...............0 ........5,000,000 ...............0 ...............0 ...............0 ...........309,585 . 07/20/2032 . 1.C FE ....
..671078-AU-7 OCP CLO LTD OCP_20-18A SUB ABS_ABS _20-1 .... ....... . 08/20/2024 . PAYDOWN .................... .................... ......... 500,000 .......... 500,000 .......... 501,000 ...........499,322 ...............0 ............ 678 ...............0 ............ 678 ...............0 .......... 500,000 ...............0 ...............0 ...............0 ............37,313 . 07/20/2032 . 2.C FE ....
..67112C-AQ-0 OZLM LTD OZLM_17-19A MEZZANIN ABS_ABS _1 .... ....... . 08/05/2024 . PAYDOWN .................... .................... ...... 6,750,000 ........6,750,000 ........6,750,000 ........6,750,000 ...............0 ...............0 ...............0 ...............0 ...............0 ........6,750,000 ...............0 ...............0 ...............0 ...........441,232 . 01/15/2035 . 1.F FE ....
..67112C-AS-6 OZLM LTD OZLM_17-19A ABS_ABS _17-19A 144 .... ....... . 08/05/2024 . PAYDOWN .................... .................... ...... 5,000,000 ........5,000,000 ........ 4,975,000 ........ 4,945,948 ...............0 .........54,052 ...............0 .........54,052 ...............0 ........5,000,000 ...............0 ...............0 ...............0 ...........385,230 . 01/15/2035 . 2.C FE ....
..67112V-AL-9 ONSLOW BAY FINANCIAL LLC OBX_1 SUPSEN WH .... ....... . 09/25/2024 . PAYDOWN .................... .................... .......... 25,032 ............ 25,032 ............ 25,094 ............ 25,094 ...............0 ............ (63) ...............0 ............ (63) ...............0 ............ 25,032 ...............0 ...............0 ...............0 ............. 1,122 . 05/25/2049 . 1.A ........
..67113C-AE-6 ONSLOW BAY FINANCIAL LLC OBX_2 SUPSEN WH .... ....... . 09/01/2024 . PAYDOWN .................... .................... ............8,446 ............. 8,446 ............. 8,637 ............. 8,637 ...............0 ........... (191) ...............0 ........... (191) ...............0 ............. 8,446 ...............0 ...............0 ...............0 ................185 . 05/25/2049 . 1.A ........
..67114V-AA-1 OBX TRUST OBX_22-NQM1 WHOLE_CMO _22-NQM1 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 68,957 ............68,957 ............68,957 ............68,957 ...............0 ...............0 ...............0 ...............0 ...............0 ............68,957 ...............0 ...............0 ...............0 ............. 1,052 . 11/25/2061 . 1.A FE ....
..67115D-AA-0 OBX TRUST OBX_21-NQM4 WHOLE_CMO _21-NQM4 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 61,568 ............61,568 ............61,567 ............61,568 ...............0 ...............0 ...............0 ...............0 ...............0 ............61,568 ...............0 ...............0 ...............0 ................844 . 10/25/2061 . 1.A ........
..67115D-AB-8 OBX TRUST OBX_21-NQM4 WHOLE_CMO _21-NQM4 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 24,627 ............24,627 ............24,627 ............24,627 ...............0 ...............0 ...............0 ...............0 ...............0 ............24,627 ...............0 ...............0 ...............0 ................373 . 10/25/2061 . 1.A ........
..67115D-AC-6 OBX TRUST OBX_21-NQM4 WHOLE_CMO _21-NQM4 .... ....... . 09/25/2024 . PAYDOWN .................... .................... .......... 24,627 ............24,627 ............24,627 ............24,627 ...............0 ...............0 ...............0 ...............0 ...............0 ............24,627 ...............0 ...............0 ...............0 ................408 . 10/25/2061 . 1.A ........
..67116C-AG-8 OAK HILL CREDIT PARTNERS OAKC MEZZANIN A .... ....... . 07/20/2024 . PAYDOWN .................... .................... ...... 3,125,000 ........ 3,125,000 ........ 3,125,000 ........ 3,125,000 ...............0 ...............0 ...............0 ...............0 ...............0 ........ 3,125,000 ...............0 ...............0 ...............0 ...........230,082 . 07/20/2035 . 1.F FE ....
..67117D-AA-8 ONSLOW BAY FINANCIAL LLC OBX_2 SENIOR WH .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 92,466 ............92,466 ............92,466 ............92,466 ...............0 ...............0 ...............0 ...............0 ...............0 ............92,466 ...............0 ...............0 ...............0 ............. 3,146 . 08/25/2062 . 1.A FE ....
..67117D-AA-8 ONSLOW BAY FINANCIAL LLC OBX_2 SENIOR WH .... ....... . 09/30/2024 . B47R_PB .................... .................... ......... 409,162 ...........409,162 ...........409,162 ...........409,162 ...............0 ...............0 ...............0 ...............0 ...............0 ...........409,162 ...............0 ...............0 ...............0 ............17,365 . 08/25/2062 . 1.A FE ....
..67117Y-AA-2 OBX TRUST OBX_22-NQM8 SENIOR WHOLE_CMO _ .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 29,309 ............ 29,309 ............29,089 ............ 29,194 ...............0 ............ 115 ...............0 ............ 115 ...............0 ............ 29,309 ...............0 ...............0 ...............0 ............. 1,154 . 09/25/2062 . 1.A FE ....
..67118H-AA-8 ONSLOWBAYFINANCIALLLCOBX_2 WHOLE CMO M2- .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 204,343 ...........204,343 ...........204,342 .................. 0 ...............0 ............... 2 ...............0 ............... 2 ...............0 ...........204,343 ...............0 ...............0 ...............0 ............. 6,873 . 12/26/2063 . 1.A FE ....
..67119D-AA-6 ONSLOWBAYFINANCIALLLCOBX_2 WHOLE CMO M9- .... ....... . 09/25/2024 . PAYDOWN .................... .................... ......... 277,584 ...........277,584 ...........277,579 .................. 0 ...............0 ............... 5 ...............0 ............... 5 ...............0 ...........277,584 ...............0 ...............0 ...............0 ............. 3,174 . 01/25/2064 . 1.A FE ....
..67119E-AA-4 ONSLOWBAYFINANCIALLLCOBX_2 WHOLE CMO 11- .... ....... . 09/01/2024 . PAYDOWN .................... .................... ...........99,529 ............ 99,529 ............ 99,528 .................. 0 ...............0 ...............1 ...............0 ...............1 ...............0 ............ 99,529 ...............0 ...............0 ...............0 ................704 . 06/25/2064 . 1.A FE ....
..67119F-AA-1 ONSLOWBAYFINANCIALLLCOBX_2 WHOLE CMO M7- .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 132,687 ...........132,687 ...........133,292 .................. 0 ...............0 ........... (605) ...............0 ........... (605) ...............0 ...........132,687 ...............0 ...............0 ...............0 ............. 3,196 . 03/25/2064 . 1.A FE ....
..67448D-AL-4 OBX TRUST OBX_22-NQM2 WHOLE_CMO _22-NQM2 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 76,370 ............76,370 ............76,369 ............76,370 ...............0 ...............0 ...............0 ...............0 ...............0 ............76,370 ...............0 ...............0 ...............0 ............. 1,425 . 01/25/2062 . 1.A FE ....
..67448Q-AT-8 OBXT_19-EXP1 WHOLE_CMO _19-EXP1 144A   5 .... ....... . 09/25/2024 . PAYDOWN .................... .................... ......... 150,840 ...........150,840 ...........151,040 ...........151,040 ...............0 ........... (200) ...............0 ........... (200) ...............0 ...........150,840 ...............0 ...............0 ...............0 ............. 6,935 . 01/25/2059 . 1.A ........
..67448X-AD-8 OBX TRUST OBX_21-J3 WHOLE_CMO _21-J3 144 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 47,751 ............47,751 ............48,677 ............48,677 ...............0 ........... (925) ...............0 ........... (925) ...............0 ............47,751 ...............0 ...............0 ...............0 ................785 . 10/25/2051 . 1.A ........
..674599-DJ-1 OCCIDENTAL PETROLEUM CORPORATI SENIOR CO .... ....... . 08/16/2024 . B47R_PB .................... .................... .......1,732,583 ........1,500,000 ........1,776,863 ........1,738,768 ...............0 ........ (6,185) ...............0 ........ (6,185) ...............0 ........ 1,732,583 ...............0 ...............0 ...............0 ............85,508 . 03/15/2040 . 2.C FE ....
..67571A-AA-3 OCTANE RECEIVABLES TRUST OCTL ABS_ABS _2 .... ....... . 09/20/2024 . PAYDOWN .................... .................... ......... 203,711 ...........203,711 .......... 201,081 ...........202,868 ...............0 ............ 843 ...............0 ............ 843 ...............0 ...........203,711 ...............0 ...............0 ...............0 ............. 1,223 . 03/22/2027 . 1.A FE ....
..67571B-AA-1 OCTANE RECEIVABLES TRUST OCTL ABS_ABS _2 .... ....... . 09/20/2024 . PAYDOWN .................... .................... ......... 162,643 ...........162,643 ...........162,630 ...........162,630 ...............0 ..............13 ...............0 ..............13 ...............0 ...........162,643 ...............0 ...............0 ...............0 ............. 6,385 . 05/21/2029 . 1.A FE ....
..67571F-AB-0 OCTANE RECEIVABLES TRUST OCTL ABS 4-1-A2 .... ....... . 09/20/2024 . PAYDOWN .................... .................... ......... 142,620 ...........142,620 ...........142,610 .................. 0 ...............0 ..............10 ...............0 ..............10 ...............0 ...........142,620 ...............0 ...............0 ...............0 ............. 4,412 . 05/20/2030 . 1.A FE ....
..67578A-AA-6 OCTANE RECEIVABLES TRUST OCTL ABS_ABS _2 .... ....... . 09/20/2024 . PAYDOWN .................... .................... ......... 437,568 ...........437,568 ...........427,366 ...........432,993 ...............0 ..........4,575 ...............0 ..........4,575 ...............0 ...........437,568 ...............0 ...............0 ...............0 ............. 3,523 . 09/20/2028 . 1.A FE ....
..67578X-AA-6 OCTANE RECEIVABLES TRUST OCTL ABS_ABS _2 .... ....... . 09/20/2024 . PAYDOWN .................... .................... ......... 794,353 ...........794,353 ...........793,328 ...........793,748 ...............0 ............ 605 ...............0 ............ 605 ...............0 ...........794,353 ...............0 ...............0 ...............0 ............27,077 . 02/22/2028 . 1.A FE ....
..676477-AA-0 OCEANVIEW MORTGAGE LOAN TRUST SENIOR WHO .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 26,423 ............ 26,423 ............ 26,423 ............ 26,423 ...............0 ...............0 ...............0 ...............0 ...............0 ............ 26,423 ...............0 ...............0 ...............0 ................315 . 05/28/2050 . 1.A ........
..67647V-AD-1 OCEANVIEW MORTGAGE TRUST OCMT WHOLE_CMO ..... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 103,958 ...........103,958 ...........106,525 ...........106,525 ...............0 ........ (2,566) ...............0 ........ (2,566) ...............0 ...........103,958 ...............0 ...............0 ...............0 ............. 1,707 . 06/25/2051 . 1.A ........
..677071-AC-6 OHANA MILITARY CMNTYS LLC HAWA SENIOR MU .... ....... . 08/16/2024 . B47R_PP .................... .................... ......... 974,632 ...........833,334 ........1,010,909 .......... 977,610 ...............0 ........ (2,978) ...............0 ........ (2,978) ...............0 ...........974,632 ...............0 ...............0 ...............0 ............45,157 . 04/01/2049 . 1.D FE ....

..67773#-AD-2 OHIO VALLEY ELECTRIC CORPORATI SENIOR CO .... ....... . 08/15/2024 .
REDEMPTION      100.0000 

.............................. .................... ...... 1,013,703 ........1,013,703 ........1,013,703 ........1,013,703 ...............0 ...............0 ...............0 ...............0 ...............0 ........1,013,703 ...............0 ...............0 ...............0 ............58,795 . 02/15/2026 . 2.C FE ....
..68269C-AA-4 ONEMAIN FINANCIAL ISSUANCE TRU SENIOR AB .... ....... . 09/14/2024 . PAYDOWN .................... .................... ......... 409,537 ...........409,537 ...........409,450 ...........409,537 ...............0 ...............0 ...............0 ...............0 ...............0 ...........409,537 ...............0 ...............0 ...............0 ............. 9,541 . 03/14/2033 . 1.A FE ....
..68377G-AC-0 OPORTUN FUNDING LLC OPTN_21-B SUB ABS_AB .... ....... . 09/08/2024 . PAYDOWN .................... .................... .......... 67,318 ............67,318 ............67,318 ............67,315 ...............0 ............... 3 ...............0 ............... 3 ...............0 ............67,318 ...............0 ...............0 ...............0 ............. 1,635 . 05/08/2031 . 2.C FE ....
..68377W-AC-5 OPORTUN FUNDING LLC OPTN_21-C SUB ABS_AB .... ....... . 09/30/2024 . B47R_PB .................... .................... ......... 239,985 ...........240,000 ...........239,955 ...........239,983 ...............0 ............... 2 ...............0 ............... 2 ...............0 ...........239,985 ...............0 ...............0 ...............0 ............. 7,027 . 10/08/2031 . 2.C FE ....
..68383N-CG-6 OPTEUM MORTGAGE ACCEPTANCE COR MEZZANIN ..... ....... . 09/25/2024 . PAYDOWN .................... .................... ......... 193,481 ...........193,481 ...........158,654 ...........191,947 ...............0 ..........1,534 ...............0 ..........1,534 ...............0 ...........193,481 ...............0 ...............0 ...............0 ............. 6,356 . 11/25/2035 . 1.A FM ....
..690742-AL-5 OWENS CORNING SENIOR CORP BND 144A   3.5 ..... ....... . 08/12/2024 . TAX FREE EXCHANGE ....... .................... ......... 698,224 .......... 750,000 .......... 667,500 .................. 0 ...............0 ..........2,769 ...............0 ..........2,769 ...............0 ...........670,269 ...............0 .........27,955 .........27,955 ............12,906 . 02/15/2030 . 2.B FE ....
..69145B-AA-4 OXFORD FINANCE FUNDING TRUST O ABS_ABS _ .... ....... . 09/15/2024 . PAYDOWN .................... .................... .......... 48,714 ............48,714 ............48,714 ............48,714 ...............0 ...............0 ...............0 ...............0 ...............0 ............48,714 ...............0 ...............0 ...............0 ............. 1,187 . 02/15/2030 . 1.F FE ....
..69357Q-AA-4 PRESTON RIDGE PARTNERS MORTGAG WHOLE_CMO .... ....... . 09/25/2024 . PAYDOWN .................... .................... ......... 156,279 ...........156,279 ...........156,276 ...........156,279 ...............0 ...............0 ...............0 ...............0 ...............0 ...........156,279 ...............0 ...............0 ...............0 ............. 1,511 . 10/25/2051 . 1.A FE ....
..69357X-AA-9 PFP_21-8 SENIOR_CMBS _21-8 144A   6.451% .... ....... . 08/10/2024 . PAYDOWN .................... .................... ...... 1,203,867 ........1,203,867 ........ 1,203,491 ........1,203,867 ...............0 ...............0 ...............0 ...............0 ...............0 ........1,203,867 ...............0 ...............0 ...............0 ............46,636 . 08/09/2037 . 1.A FE ....
..694308-JP-3 PACIFIC GAS AND ELECTRIC COMPA SECURED C .... ....... . 09/30/2024 . B47R_PB .................... .................... ...... 2,897,891 ........3,000,000 ........2,731,710 ........ 2,840,265 ...............0 .........57,625 ...............0 .........57,625 ...............0 ........ 2,897,891 ...............0 ...............0 ...............0 .......... 117,863 . 01/01/2026 . 2.B FE ....
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..695114-BT-4 PACIFICORP SECURED CORP_BND   7.700% 11/ .... ....... . 08/16/2024 . B47R_PB .................... .................... .......6,546,735 ........6,000,000 ........7,278,980 ........ 6,583,604 ...............0 ....... (36,870) ...............0 ....... (36,870) ...............0 ........ 6,546,735 ...............0 ...............0 ...............0 ...........347,783 . 11/15/2031 . 1.F FE ....

..69702B-AA-9 PALMER SQUARE LOAN FUNDING LTD SENIOR AB .... ....... . 07/22/2024 . PAYDOWN .................... .................... ......... 270,201 ...........270,201 ...........269,323 ...........269,323 ...............0 ............ 878 ...............0 ............ 878 ...............0 ...........270,201 ...............0 ...............0 ...............0 ............13,289 . 07/20/2029 . 1.A FE ....

..701094-AS-3 PARKER HANNIFIN CORPORATION SENIOR CORP_ ..... ....... . 09/30/2024 . B47R_PB .................... .................... ......... 898,697 .......... 900,000 ...........898,020 ...........898,613 ...............0 ..............83 ...............0 ..............83 ...............0 ...........898,697 ...............0 ...............0 ...............0 ............21,938 . 09/15/2029 . 2.A FE ....

..704100-AB-2 PAWNEE EQUIPMENT RECEIVABLES L ABS_ABS _ .... ....... . 09/15/2024 . PAYDOWN .................... .................... .......... 96,916 ............96,916 ............96,908 ............96,909 ...............0 ...............7 ...............0 ...............7 ...............0 ............96,916 ...............0 ...............0 ...............0 ................710 . 07/15/2027 . 1.A FE ....

..70410D-AC-2 PAWNEE EQUIPMENT RECEIVABLES P ABS_ABS _ .... ....... . 09/15/2024 . PAYDOWN .................... .................... .......1,035,839 ........ 1,035,839 ........ 1,035,980 ........ 1,035,882 ...............0 ............ (43) ...............0 ............ (43) ...............0 ........ 1,035,839 ...............0 ...............0 ...............0 ............ 35,694 . 02/15/2028 . 1.A FE ....

..70410L-AD-2 PAWNEE EQUIPMENT RECEIVABLES P SUB ABS_A .... ....... . 09/15/2024 . PAYDOWN .................... .................... ...... 2,304,068 ........ 2,304,068 ........ 2,220,906 ........ 2,280,229 ...............0 .........23,839 ...............0 .........23,839 ...............0 ........ 2,304,068 ...............0 ...............0 ...............0 ............48,271 . 02/15/2026 . 1.A FE ....

..718547-AR-3 PHILLIPS 66 CO SENIOR CORP_BND   5.300% ...... ....... . 08/16/2024 . B47R_PB .................... .................... .......8,332,753 ........8,260,000 ........ 8,338,309 ........ 8,336,836 ...............0 ........ (4,082) ...............0 ........ (4,082) ...............0 ........ 8,332,753 ...............0 ...............0 ...............0 ...........274,829 . 06/30/2033 . 2.A FE ....

..72132K-AE-5 PIKES PEAK CLO PIPK_22-11 MEZZANIN ABS_A .... ....... . 07/25/2024 . PAYDOWN .................... .................... ..... 16,400,000 .......16,400,000 .......16,400,000 .......16,400,000 ...............0 ...............0 ...............0 ...............0 ...............0 .......16,400,000 ...............0 ...............0 ...............0 ...........997,614 . 07/25/2034 . 1.C FE ....

..72909*-AA-9 PLENARY PROPERTIES MERCED LLC SECURED CO .... ....... . 09/30/2024 . VARIOUS .................... .................... ......... 165,527 ...........165,527 ...........176,283 ............ 59,285 ...............0 ........ (9,847) ...............0 ........ (9,847) ...............0 ...........165,527 ...............0 ...............0 ...............0 ............. 1,527 . 03/31/2054 . 1.G PL ....

..72909*-AA-9 PLENARY PROPERTIES MERCED LLC SECURED CO .... ....... . 08/16/2024 . VARIOUS .................... .................... ..... 41,278,720 .......38,968,446 .......41,500,585 .......41,319,922 ...............0 ....... (41,202) ...............0 ....... (41,202) ...............0 .......41,278,720 ...............0 ...............0 ...............0 ........ 1,094,987 . 03/31/2054 . 1.G PL ....

..73179P-AM-8 AVIENTCORP SENIOR CORP_BND 144A   5.750% .... ....... . 09/20/2024 . CALL      100.0000 ..... .................... ...... 2,140,000 ........2,140,000 ........2,140,000 ........2,140,000 ...............0 ...............0 ...............0 ...............0 ...............0 ........2,140,000 ...............0 ...............0 ...............0 ...........104,251 . 05/15/2025 . 3.C FE ....

..73937@-AB-9 POWERSOUTH ENERGY COOP SECURED CORP_BND ...... ....... . 08/16/2024 . B47R_PP .................... .................... ...... 1,700,000 ........1,700,000 ........1,700,000 ........1,700,000 ...............0 ...............0 ...............0 ...............0 ...............0 ........1,700,000 ...............0 ...............0 ...............0 ............61,585 . 04/04/2038 . 1.G ........

..73943#-AD-5 PRAIRIE BREEZE CLASS B HOLDING SECURED C .... ....... . 09/30/2024 .
REDEMPTION      100.0000 

.............................. .................... .......... 54,937 ............ 54,937 ............ 54,937 .................. 0 ...............0 ...............0 ...............0 ...............0 ...............0 ............ 54,937 ...............0 ...............0 ...............0 ................488 . 05/01/2039 . 2.C PL ....
..74170*-AT-6 PRIME PROPERTY FUND LLC SENIOR CORP_BND ...... ....... . 08/16/2024 . B47R_PP .................... .................... ......... 900,000 .......... 900,000 .......... 900,000 .......... 900,000 ...............0 ...............0 ...............0 ...............0 ...............0 .......... 900,000 ...............0 ...............0 ...............0 ............28,441 . 10/11/2032 . 2.A ........
..74170*-BB-4 PRIME PROPERTY FUND LLC SENIOR CORP_BND ...... ....... . 08/16/2024 . B47R_PP .................... .................... ...... 4,400,000 ........4,400,000 ........4,400,000 ........4,400,000 ...............0 ...............0 ...............0 ...............0 ...............0 ........4,400,000 ...............0 ...............0 ...............0 .......... 102,887 . 12/12/2039 . 2.A ........
..742855-AA-7 PRODIGY FINANCE PRDGY_21-1 SENIOR ABS_AB .... ....... . 09/25/2024 . PAYDOWN .................... .................... .......... 17,460 ............17,460 ............17,111 ............17,214 ...............0 ............ 246 ...............0 ............ 246 ...............0 ............17,460 ...............0 ...............0 ...............0 ................779 . 07/25/2051 . 1.C FE ....
..74332X-AA-9 PROGRESS RESIDENTIAL MASTER TR SENIOR SE .... ....... . 09/03/2024 . PAYDOWN .................... .................... ............5,537 ............. 5,537 ............. 5,535 ............. 5,535 ...............0 ............... 2 ...............0 ............... 2 ...............0 ............. 5,537 ...............0 ...............0 ...............0 ................160 . 05/17/2041 . 1.A FE ....
..74333C-AA-4 PROGRESS RESIDENTIAL MASTER TR SENIOR AB .... ....... . 08/01/2024 . PAYDOWN .................... .................... .......... 10,466 ............10,466 ............10,351 ............10,369 ...............0 ..............97 ...............0 ..............97 ...............0 ............10,466 ...............0 ...............0 ...............0 ................331 . 10/27/2039 . 1.A FE ....
..743874-AJ-8 PROVIDENT FUNDING MORTGAGE LOA SENIOR WH .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 26,855 ............26,855 ............ 27,225 ............ 27,225 ...............0 ........... (369) ...............0 ........... (369) ...............0 ............26,855 ...............0 ...............0 ...............0 ................557 . 02/25/2050 . 1.A ........
..74448J-AA-1 PRPM_24-RCF4 PRPM_24-RCF4   4.000% 07/25 .... ....... . 09/25/2024 . PAYDOWN .................... .................... ......... 220,868 ...........220,868 ...........212,510 .................. 0 ...............0 ..........8,358 ...............0 ..........8,358 ...............0 ...........220,868 ...............0 ...............0 ...............0 ............. 1,216 . 07/25/2054 . 1.A FE ....
.. 745332-CN-4 PUGET SOUND ENERGY INC SECURED CORP BND ...... ....... . 07/01/2024 . HEDGE INCREASE ADJUST. .................... ..... (1,616,709) .................. 0 .......(1,616,632) .................. 0 ...............0 ............ (78) ...............0 ............ (78) ...............0 .......(1,616,709) ...............0 ...............0 ...............0 .................. 0 . 06/15/2054 . 1.G FE ....
..745867-AX-9 PULTE GROUP INC SENIOR CORP_BND   5.000% .... ....... . 09/30/2024 . VARIOUS .................... .................... ...... 2,586,173 ........2,650,000 ........ 2,456,248 ........ 2,567,144 ...............0 ........ 19,028 ...............0 ........ 19,028 ...............0 ........ 2,586,173 ...............0 ...............0 ...............0 .......... 160,104 . 01/15/2027 . 2.B FE ....
..74922A-AA-5 RESIDENTIAL ACCREDIT LOANS INC SUPSEN WH .... ....... . 09/25/2024 . PAYDOWN .................... .................... ......... 178,033 ...........178,033 ...........146,655 ...........159,683 ...............0 ........ 18,350 ...............0 ........ 18,350 ...............0 ...........178,033 ...............0 ...............0 ...............0 ............. 5,399 . 07/25/2037 . 1.A FM ....
..74922R-AC-4 RESIDENTIAL ACCREDIT LOANS RAL SUPSEN WH .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 147,750 .......... 168,976 .......... 115,618 ............98,865 ...............0 ........ 48,886 ...............0 ........ 48,886 ...............0 ...........147,750 ...............0 ...............0 ...............0 ............. 7,159 . 12/25/2036 . 1.A FM ....
..74922R-AH-3 RESIDENTIAL ACCREDIT LOANS RAL SUPSEN WH .... ....... . 09/25/2024 . PAYDOWN .................... .................... .......... 51,545 ............68,163 ............39,086 ............41,516 ...............0 ........ 10,028 ...............0 ........ 10,028 ...............0 ............ 51,545 ...............0 ...............0 ...............0 ............. 2,819 . 12/25/2036 . 1.A FM ....
..74936R-AE-4 RCKT MORTGAGE TRUST RCKT_21-2 SUPSEN WHO .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 85,988 ............85,988 ............87,789 ............87,563 ...............0 ........ (1,575) ...............0 ........ (1,575) ...............0 ............85,988 ...............0 ...............0 ...............0 ............. 1,469 . 06/25/2051 . 1.A ........
..74980E-AS-7 RR LTD RRAM_19-7A MEZZANIN ABS_ABS _19-7 .... ....... . 09/30/2024 . B47R_PB .................... .................... ...... 4,600,000 ........4,600,000 ........4,600,000 ........4,600,000 ...............0 ...............0 ...............0 ...............0 ...............0 ........4,600,000 ...............0 ...............0 ...............0 ...........321,374 . 01/15/2037 . 1.C FE ....

..75003@-AA-5 RENEWABLE ENERGY ALTERNATIVES CORP_BND ....... ....... . 07/01/2024 .
REDEMPTION      100.0000 

.............................. .................... .......... 68,219 ............68,219 ............68,219 ............68,219 ...............0 ...............0 ...............0 ...............0 ...............0 ............68,219 ...............0 ...............0 ...............0 ............. 1,303 . 09/30/2046 . 2.C PL ....
..75009J-AB-7 RAD CLO LTD RAD_22-17A MEZZANIN ABS_ABS ..... ....... . 09/30/2024 . B47R_PB .................... .................... ...... 4,000,000 ........4,000,000 ........4,000,000 ........4,000,000 ...............0 ...............0 ...............0 ...............0 ...............0 ........4,000,000 ...............0 ...............0 ...............0 ...........316,627 . 10/20/2035 . 1.C FE ....

..750731-AA-9 AUTUMN WIND HQ LLC SECURED CORP_BND   3. .... ....... . 08/10/2024 .
REDEMPTION      100.0000 

.............................. .................... ............9,983 ............. 9,983 ............. 9,983 ............. 9,983 ...............0 ...............0 ...............0 ...............0 ...............0 ............. 9,983 ...............0 ...............0 ...............0 ................234 . 02/10/2049 . 2.A ........
..750731-AA-9 AUTUMN WIND HQ LLC SECURED CORP_BND   3. .... ....... . 08/16/2024 . B47R_PP .................... .................... ...... 5,868,163 ........5,868,163 ........5,868,163 ........5,868,163 ...............0 ...............0 ...............0 ...............0 ...............0 ........5,868,163 ...............0 ...............0 ...............0 ...........150,131 . 02/10/2049 . 2.A ........
..751150-AA-1 RESIDENTIAL ACCREDIT LOANS IN SUPSEN WHO .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 21,857 ............49,861 ............36,436 ............38,891 ...............0 ....... (17,034) ...............0 ....... (17,034) ...............0 ............21,857 ...............0 ...............0 ...............0 ............. 1,993 . 09/25/2046 . 1.A FM ....
..751150-AD-5 RESIDENTIAL ACCREDIT LOANS IN SUPSEN WHO .... ....... . 09/01/2024 . PAYDOWN .................... .................... ............8,130 ............16,134 ............11,602 ............14,380 ...............0 ........ (6,250) ...............0 ........ (6,250) ...............0 ............. 8,130 ...............0 ...............0 ...............0 ................635 . 09/25/2046 . 4.A FM ....
..751150-AD-5 RESIDENTIAL ACCREDIT LOANS IN SUPSEN WHO .... ....... . 09/01/2024 . PAYDOWN .................... .................... ............1,447 ............. 2,871 ............. 2,175 ............. 2,661 ...............0 ........ (1,214) ...............0 ........ (1,214) ...............0 ............. 1,447 ...............0 ...............0 ...............0 ................113 . 09/25/2046 . 4.B FM ....
..751150-AD-5 RESIDENTIAL ACCREDIT LOANS IN SUPSEN WHO .... ....... . 09/30/2024 . B47R_PB .................... .................... .......4,343,153 ........ 4,781,729 ........ 3,466,449 ........4,287,780 ...............0 .........55,373 ...............0 .........55,373 ...............0 ........ 4,343,153 ...............0 ...............0 ...............0 ...........235,189 . 09/25/2046 . 4.A FM ....
..75115H-AB-2 RESIDENTIAL ACCREDIT LOANS INC SENIOR WH .... ....... . 09/25/2024 . PAYDOWN .................... .................... ......... 181,646 ...........181,385 ...........133,545 ...........156,404 ...............0 .........25,242 ...............0 .........25,242 ...............0 .......... 181,646 ...............0 ...............0 ...............0 ............. 7,472 . 12/26/2036 . 1.A FM ....
..75409J-AG-2 RATE MORTGAGE TRUST RATE_21-J1 SUPSEN WH .... ....... . 09/01/2024 . PAYDOWN .................... .................... ...........55,455 ............ 55,455 ............56,590 ............56,590 ...............0 ........ (1,135) ...............0 ........ (1,135) ...............0 ............ 55,455 ...............0 ...............0 ...............0 ................925 . 07/25/2051 . 1.A ........
..75575W-AA-4 JP MORGAN CHASE READY CAPITAL SENIOR_CMB .... ....... . 09/25/2024 . PAYDOWN .................... .................... ......... 706,513 ...........706,513 ...........706,513 ...........706,513 ...............0 ...............0 ...............0 ...............0 ...............0 ...........706,513 ...............0 ...............0 ...............0 ............33,837 . 11/25/2036 . 1.A FE ....
..76110W-YM-2 RESIDENTIAL ASSET SECURITIES C MEZZANIN ..... ....... . 09/25/2024 . PAYDOWN .................... .................... .......... 12,508 ............12,508 ............10,274 ............11,278 ...............0 ..........1,230 ...............0 ..........1,230 ...............0 ............12,508 ...............0 ...............0 ...............0 ................483 . 06/25/2034 . 1.A FM ....
..76114G-AA-5 RESIDENTIAL ASSET SECURITIZATI SENIOR WH .... ....... . 08/01/2024 . PAYDOWN .................... .................... .................0 ................(22) ................(11) ................(12) ...............0 ..............11 ...............0 ..............11 ...............0 .................. 0 ...............0 ...............0 ...............0 .................. 0 . 02/25/2037 . 1.F FM ....
..76114G-AA-5 RESIDENTIAL ASSET SECURITIZATI SENIOR WH .... ....... . 07/01/2024 . PAYDOWN .................... .................... .................0 .............. (702) .............. (356) .............. (371) ...............0 ............ 356 ............ (15) ............ 371 ...............0 .................. 0 ...............0 ...............0 ...............0 ................. 12 . 02/25/2037 . 2.C FM ....
..76116R-AA-9 RESMAE MORTGAGE LOAN TRUST RSM SENIOR AB .... ....... . 09/25/2024 . PAYDOWN .................... .................... .......... 98,748 ............98,748 ............46,858 ............26,716 ...............0 .........72,032 ...............0 .........72,032 ...............0 ............98,748 ...............0 ...............0 ...............0 ............. 1,647 . 02/25/2036 . 1.A FM ....
..76119C-AA-9 RESIDENTIAL MORTGAGE LOAN TRUS SENIOR WH .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 27,786 ............27,786 ............27,786 ............27,786 ...............0 ...............0 ...............0 ...............0 ...............0 ............27,786 ...............0 ...............0 ...............0 ................438 . 01/26/2060 . 1.A ........
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..76123M-AA-1 RESIDENTIAL MORTGAGE TRUST RML SENIOR WH .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 20,366 ............20,366 ............20,365 ............20,365 ...............0 ...............0 ...............0 ...............0 ...............0 ............20,366 ...............0 ...............0 ...............0 ................231 . 05/25/2060 . 1.A ........

..76676C-AA-4 RINLTDRIN_19-1A ABS_ABS _19-1A 144A   6. .... ....... . 09/10/2024 . PAYDOWN .................... .................... .......2,459,133 ........ 2,459,133 ........ 2,459,133 ........ 2,459,133 ...............0 ...............0 ...............0 ...............0 ...............0 ........ 2,459,133 ...............0 ...............0 ...............0 ...........135,773 . 09/10/2030 . 1.A FE ....

..77340R-AT-4 ROCKIES EXPRESS PIPELINE LLC SENIOR CORP .... ....... . 09/18/2024 . TD SECURITIES (USA) .... .................... .......... 89,640 ............96,000 ............88,320 .................. 0 ...............0 ............ 300 ...............0 ............ 300 ...............0 ............88,620 ...............0 ..........1,020 ..........1,020 ............. 1,587 . 05/15/2030 . 3.B FE ....

..780153-BS-0 ROYALCARIBBEANCRUISESLTD SECURED CORP_BN .... ....... . 08/13/2024 . CALL      105.9260 ..... .................... .......1,482,964 ........1,400,000 ........ 1,443,885 ........ 1,439,474 ...............0 .........(5,092) ...............0 .........(5,092) ...............0 ........ 1,434,382 ...............0 ....... (34,382) ....... (34,382) ...........149,697 . 01/15/2029 . 2.C FE ....

..78349A-A#-0 RWJ BARNABAS HEALTH INC SECURED CORP_BND .... ....... . 08/16/2024 . B47R_PP .................... .................... ...... 5,550,000 ........ 5,550,000 ........ 5,550,000 ........ 5,550,000 ...............0 ...............0 ...............0 ...............0 ...............0 ........ 5,550,000 ...............0 ...............0 ...............0 ...........269,106 . 07/01/2039 . 1.E ........

..78349A-A@-2 RWJ BARNABAS HEALTH INC SECURED CORP_BND .... ....... . 09/30/2024 . B47R_PP .................... .................... ...... 5,200,000 ........5,200,000 ........5,200,000 ........5,200,000 ...............0 ...............0 ...............0 ...............0 ...............0 ........5,200,000 ...............0 ...............0 ...............0 ...........270,448 . 07/01/2034 . 1.E ........

..78396Y-AA-1 SESAC INC SENIOR ABS_ABS _19-1 144A   5. .... ....... . 07/25/2024 . PAYDOWN .................... .................... ............3,250 ............. 3,250 ............. 3,250 ............. 3,250 ...............0 ...............0 ...............0 ...............0 ...............0 ............. 3,250 ...............0 ...............0 ...............0 ................127 . 07/25/2049 . 2.C FE ....

..78397W-AC-0 SCF EQUIPMENT LEASING LLC SCFE SENIOR AB .... ....... . 09/20/2024 . PAYDOWN .................... .................... ......... 115,858 ...........115,858 ...........115,489 ...........115,546 ...............0 ............ 312 ...............0 ............ 312 ...............0 ...........115,858 ...............0 ...............0 ...............0 ............. 5,648 . 10/21/2030 . 1.A FE ....

..784024-AB-7 SCF EQUIPMENT LEASING LLC SCFE SENIOR AB .... ....... . 09/20/2024 . PAYDOWN .................... .................... ......... 334,323 ...........334,323 ...........337,055 ...........100,296 ...............0 .........(2,732) ...............0 .........(2,732) ...............0 ...........334,323 ...............0 ...............0 ...............0 ............13,514 . 01/22/2030 . 1.A FE ....

..78414S-AC-8 SBNALT_24-A ABS _24-A-A2 144A   5.450% 0 .... ....... . 09/20/2024 . PAYDOWN .................... .................... ...... 1,561,080 ........1,561,080 ........1,560,987 .................. 0 ...............0 ..............93 ...............0 ..............93 ...............0 ........1,561,080 ...............0 ...............0 ...............0 ............47,077 . 01/20/2026 . 1.A FE ....

..78433Q-AA-3 SG RESIDENTIAL MORTGAGE TRUST SENIOR WHO .... ....... . 09/01/2024 . PAYDOWN .................... .................... ............5,022 ............. 5,022 ............. 5,022 ............. 5,022 ...............0 ...............0 ...............0 ...............0 ...............0 ............. 5,022 ...............0 ...............0 ...............0 ................104 . 03/25/2062 . 1.A FE ....

..78433X-AA-8 STONEPEAK SALTT_21-1 ABS_ABS _21-1A 144A .... ....... . 09/15/2024 . PAYDOWN .................... .................... ......... 144,846 ...........144,846 ...........144,842 ...........144,843 ...............0 ............... 4 ...............0 ............... 4 ...............0 ...........144,846 ...............0 ...............0 ...............0 ............. 2,109 . 02/28/2033 . 1.C FE ....

..78442G-RA-6 SLM STUDENT LOAN TRUST SLMA_05 SENIOR AB .... ....... . 07/25/2024 . PAYDOWN .................... .................... ......... 329,632 ...........329,632 ...........327,366 ...........329,632 ...............0 ...............0 ...............0 ...............0 ...............0 ...........329,632 ...............0 ...............0 ...............0 ............15,578 . 01/25/2041 . 1.B FE ....

..78448Y-AH-4 SMBPRIVATEEDUCATIONLOANTRU ABS_ABS _21-A .... ....... . 09/15/2024 . PAYDOWN .................... .................... ...........42,332 ............ 42,332 ............41,975 ............41,975 ...............0 ............ 356 ...............0 ............ 356 ...............0 ............ 42,332 ...............0 ...............0 ...............0 ................301 . 01/15/2053 . 1.A FE ....

..78449C-AA-6 SMB PRIVATE EDUCATION LOAN TRU SENIOR AB .... ....... . 09/16/2024 . PAYDOWN .................... .................... .......... 50,669 ............50,669 ............50,668 ............50,668 ...............0 ...............1 ...............0 ...............1 ...............0 ............50,669 ...............0 ...............0 ...............0 ............. 1,506 . 05/16/2050 . 1.A FE ....

..78449G-AC-3 SMBPRIVATEEDUCATIONLOANTRU SENIOR ABS_AB .... ....... . 09/16/2024 . PAYDOWN .................... .................... .......... 37,771 ............37,771 ............37,771 ............37,771 ...............0 ...............0 ...............0 ...............0 ...............0 ............37,771 ...............0 ...............0 ...............0 ............. 1,760 . 02/17/2032 . 1.A FE ....

..78450F-AE-7 SMB PRIVATE EDUCATION LOAN TRU SUB ABS_A .... ....... . 09/15/2024 . PAYDOWN .................... .................... .......... 11,375 ............11,375 ............11,370 ............11,371 ...............0 ............... 4 ...............0 ............... 4 ...............0 ............11,375 ...............0 ...............0 ...............0 ................299 . 11/16/2054 . 1.G FE ....

..78450Q-AA-1 SMBPRIVATEEDUCATIONLOANTRU SENIOR ABS_AB .... ....... . 09/15/2024 . PAYDOWN .................... .................... ......... 534,107 ...........534,107 ...........526,619 ...........526,619 ...............0 ..........7,488 ...............0 ..........7,488 ...............0 ...........534,107 ...............0 ...............0 ...............0 ............19,151 . 01/15/2053 . 1.A FE ....

..78458M-AA-2 SMR_22-IND SUB_CMBS _22-IND 144A   6.747 .... ....... . 08/15/2024 . PAYDOWN .................... .................... ......... 120,476 ...........120,476 ...........120,476 ...........120,476 ...............0 ...............0 ...............0 ...............0 ...............0 ...........120,476 ...............0 ...............0 ...............0 ............. 5,699 . 02/15/2039 . 1.A FE ....

..78485W-AA-7 STARWOOD COMMERICAL MORTGAGE T SENIOR SE .... ....... . 07/11/2024 . PAYDOWN .................... .................... ......... 556,087 ...........556,087 ...........550,801 ...........556,314 ...............0 ........... (227) ...............0 ........... (227) ...............0 ...........556,087 ...............0 ...............0 ...............0 ............21,465 . 07/15/2038 . 1.A FE ....

..78486A-AA-4 STARWOODPROPERTYMORTGAGETRU ABS_ABS _21- .... ....... . 07/15/2024 . PAYDOWN .................... .................... ......... 179,920 ...........179,920 ...........179,920 ...........179,920 ...............0 ...............0 ...............0 ...............0 ...............0 ...........179,920 ...............0 ...............0 ...............0 ............. 9,697 . 04/15/2032 . 1.A FE ....

..78486B-AA-2 STARWOOD COMMERICAL MORTGAGE T SENIOR_CM .... ....... . 09/15/2024 . PAYDOWN .................... .................... ......... 584,461 ...........584,461 ...........584,461 ...........584,461 ...............0 ...............0 ...............0 ...............0 ...............0 ...........584,461 ...............0 ...............0 ...............0 ............26,730 . 04/18/2038 . 1.A FE ....

..78516F-AB-5 SABAL TRAIL TRANSMISSION LLC SENIOR CORP .... ....... . 08/16/2024 . B47R_PP .................... .................... .......4,501,922 ........4,500,000 ........ 4,502,501 ........ 4,501,987 ...............0 ............ (65) ...............0 ............ (65) ...............0 ........ 4,501,922 ...............0 ...............0 ...............0 .......... 166,796 . 05/01/2038 . 2.A FE ....

..78518#-AA-5 SABER MIDSTREAM LLC CORP_BND   4.090% 03 .... ....... . 09/30/2024 . VARIOUS .................... .................... ......... 422,924 ...........422,924 ...........421,867 ...........222,147 ...............0 ............ 797 ...............0 ............ 797 ...............0 ...........422,924 ...............0 ...............0 ...............0 ............11,129 . 03/31/2029 . 2.C PL ....

..785592-AM-8 SABINE PASS LIQUEFACTION LLC SECURED COR .... ....... . 09/30/2024 . VARIOUS .................... .................... ...... 2,096,000 ........2,096,000 ........ 2,094,472 ........ 2,095,769 ...............0 ..............84 ...............0 ..............84 ...............0 ........ 2,095,853 ...............0 ............ 147 ............ 147 ...........219,721 . 03/01/2025 . 2.A FE ....

..79466L-AF-1 SALESFORCE INC SENIOR CORP_BND   3.700% ...... ....... . 09/30/2024 . B47R_PB .................... .................... ..... 14,330,589 .......14,400,000 .......14,228,492 .......14,324,019 ...............0 ..........6,570 ...............0 ..........6,570 ...............0 .......14,330,589 ...............0 ...............0 ...............0 ...........250,120 . 04/11/2028 . 1.E FE ....

..79466L-AG-9 SALESFORCE INC SENIOR CORP_BND   0.625% ...... ....... . 07/15/2024 . MATURITY .................. .................... ...... 1,450,000 ........1,450,000 ........ 1,361,927 ........ 1,423,170 ...............0 ........ 26,830 ...............0 ........ 26,830 ...............0 ........1,450,000 ...............0 ...............0 ...............0 ............. 9,063 . 07/15/2024 . 1.E FE ....

..798237-K*-3 SAN JOSE WATER CO SENIOR CORP_BND   5.93 .... ....... . 09/30/2024 . B47R_PP .................... .................... ...... 8,600,000 ........8,600,000 ........8,600,000 ........8,600,000 ...............0 ...............0 ...............0 ...............0 ...............0 ........8,600,000 ...............0 ...............0 ...............0 ...........423,567 . 12/17/2037 . 1.F ........

..802824-AC-6 SANTANDAR CONSUMER AUTO SCART SUB ABS_AB .... ....... . 09/15/2024 . PAYDOWN .................... .................... .......... 73,018 ............73,018 ............76,495 ............74,788 ...............0 ........ (1,770) ...............0 ........ (1,770) ...............0 ............73,018 ...............0 ...............0 ...............0 ............. 1,589 . 03/15/2029 . 1.A PL ....

..802824-AC-6 SANTANDAR CONSUMER AUTO SCART SUB ABS_AB .... ....... . 07/15/2024 . PAYDOWN .................... .................... .......... 38,345 ............ 38,345 ............40,171 ............ 39,275 ...............0 ........... (930) ...............0 ........... (930) ...............0 ............ 38,345 ...............0 ...............0 ...............0 ................691 . 03/15/2029 . 1.B PL ....

..80287H-AC-2 SANTANDER DRIVE AUTO RECEIVABL ABS_ABS _ .... ....... . 08/15/2024 . PAYDOWN .................... .................... ......... 439,533 ...........439,533 ...........439,516 ...........439,516 ...............0 ..............17 ...............0 ..............17 ...............0 ...........439,533 ...............0 ...............0 ...............0 ............11,132 . 08/15/2026 . 1.A FE ....

..80290C-AE-4 SANTANDER BANK AUTO CREDIT-LIN SUB ABS_A .... ....... . 09/15/2024 . PAYDOWN .................... .................... ......... 398,558 ...........398,558 ...........398,558 ...........398,558 ...............0 ...............0 ...............0 ...............0 ...............0 ...........398,558 ...............0 ...............0 ...............0 ............. 4,864 . 12/15/2031 . 2.A FE ....

..805564-EL-1 SAXON ASSET SECURITIES TRUST S SUB ABS_A .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 21,193 ............21,193 ............21,142 ............21,193 ...............0 ...............0 ...............0 ...............0 ...............0 ............21,193 ...............0 ...............0 ...............0 ................543 . 12/25/2032 . 1.A FM ....

..805564-JM-4 SAXON ASSET SECURITIES TRUST S SENIOR AB .... ....... . 09/01/2024 . PAYDOWN .................... .................... .................1 .................. 1 .................. 1 .................. 1 ...............0 ...............0 ...............0 ...............0 ...............0 .................. 1 ...............0 ...............0 ...............0 .................. 3 . 08/25/2031 . 1.A FM ....

..805564-QK-0 SAXON ASSET SECURITIES TRUST S SUB ABS_A .... ....... . 09/25/2024 . PAYDOWN .................... .................... .......... 21,285 ............21,285 ............21,285 ............21,285 ...............0 ...............0 ...............0 ...............0 ...............0 ............21,285 ...............0 ...............0 ...............0 ................562 . 08/25/2035 . 1.A FM ....

..80557B-AD-6 SAXON ASSET SECURITIES TRUST 2 SENIOR AB .... ....... . 09/25/2024 . PAYDOWN .................... .................... ...........52,342 ............ 52,342 ............27,065 ............40,722 ...............0 ........ 11,620 ...............0 ........ 11,620 ...............0 ............ 52,342 ...............0 ...............0 ...............0 ............. 1,182 . 09/25/2047 . 1.A FM ....

..81104P-AA-7 EW SCRIPPS CO SENIOR CORP_BND 144A   5.8 .... ....... . 08/20/2024 . VARIOUS .................... .................... ......... 944,313 ........1,305,000 ........ 1,312,500 ........1,307,177 ...............0 ........... (868) ...............0 ........... (868) ...............0 ........ 1,306,309 ...............0 ......(361,997) ......(361,997) ............81,969 . 07/15/2027 . 4.C FE ....

..81105D-AA-3 EW SCRIPPS CO SECURED CORP_BND 144A   3. ..... ....... . 09/17/2024 . VARIOUS .................... .................... ......... 526,720 .......... 798,000 ...........738,150 ...........751,785 ...............0 ..........5,688 ...............0 ..........5,688 ...............0 ...........757,473 ...............0 ...... (230,753) ...... (230,753) ............35,703 . 01/15/2029 . 3.C FE ....

..81105D-AB-1 SCRIPPS ESCROW II INC SENIOR CORP_BND 14 ..... ....... . 08/23/2024 . VARIOUS .................... .................... ......... 229,219 .......... 500,000 ...........505,000 ...........503,521 ...............0 ........... (402) ...............0 ........... (402) ...............0 ...........503,119 ...............0 ......(273,901) ......(273,901) ............ 29,742 . 01/15/2031 . 4.C FE ....

..81375W-AB-2 SABR_04-O1 SUB ABS_ABS _04-O1   5.734% 0 .... ....... . 09/25/2024 . PAYDOWN .................... .................... .......... 10,230 ............10,230 ............. 8,132 ............10,562 ...............0 ........... (332) ...............0 ........... (332) ...............0 ............10,230 ...............0 ...............0 ...............0 ................482 . 02/25/2034 . 1.A FM ....

..81733Y-BN-8 SEQUOIA MORTGAGE TRUST SEMT_15 SUPSEN WH .... ....... . 09/01/2024 . PAYDOWN .................... .................... ............5,011 ............. 5,011 ............. 5,082 ............. 5,082 ...............0 ............ (70) ...............0 ............ (70) ...............0 ............. 5,011 ...............0 ...............0 ...............0 ................117 . 05/25/2045 . 1.A ........

..81744Y-AA-4 SEQUOIA MORTGAGE TRUST SEMT_13 SENIOR WH .... ....... . 09/01/2024 . PAYDOWN .................... .................... ............5,051 ............. 5,051 ............. 5,127 ............. 5,127 ...............0 ............ (76) ...............0 ............ (76) ...............0 ............. 5,051 ...............0 ...............0 ...............0 ................. 78 . 04/25/2043 . 1.A ........

..81744Y-AA-4 SEQUOIA MORTGAGE TRUST SEMT_13 SENIOR WH .... ....... . 09/30/2024 . B47R_PB .................... .................... ......... 450,377 ...........443,721 ...........450,377 ...........450,377 ...............0 ...............0 ...............0 ...............0 ...............0 ...........450,377 ...............0 ...............0 ...............0 ............. 8,568 . 04/25/2043 . 1.A ........

..81745D-AE-1 SEQUOIA MORTGAGE TRUST SEMT_13 SENIOR WH .... ....... . 09/01/2024 . PAYDOWN .................... .................... ............4,141 ............. 4,141 ............. 4,232 ............. 4,232 ...............0 ............ (91) ...............0 ............ (91) ...............0 ............. 4,141 ...............0 ...............0 ...............0 ................. 97 . 07/25/2043 . 1.A ........

..81747J-AA-4 SEQUOIA MORTGAGE TRUST SEMT_18 SUPSEN WH .... ....... . 09/01/2024 . PAYDOWN .................... .................... .............. 507 ................507 ................518 ................518 ...............0 ............ (11) ...............0 ............ (11) ...............0 ................507 ...............0 ...............0 ...............0 ................. 14 . 07/25/2048 . 1.A ........

..81747L-CE-9 SEQUOIA MORTGAGE TRUST SEMT_18 SUB WHOLE .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 27,567 ............27,567 ............28,756 ............28,526 ...............0 ........... (959) ...............0 ........... (959) ...............0 ............27,567 ...............0 ...............0 ...............0 ............. 1,006 . 10/25/2048 . 1.A ........
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..81748W-AD-8 SEQUOIA MORTGAGE TRUST SEMT_21 SUPSEN WH .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 76,751 ............76,751 ............78,622 ............78,604 ...............0 ........ (1,853) ...............0 ........ (1,853) ...............0 ............76,751 ...............0 ...............0 ...............0 ............. 1,266 . 06/25/2051 . 1.A ........

..81748X-AD-6 SEQUOIA MORTGAGE TRUST SEMT_21 SUPSEN WH .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 226,254 ...........226,254 ...........230,920 ...........230,920 ...............0 ........ (4,666) ...............0 ........ (4,666) ...............0 ...........226,254 ...............0 ...............0 ...............0 ............. 3,680 . 07/25/2051 . 1.A ........

..81758F-AA-8 SERVICEEXPERTSLLCSE_24-1 ABS -1-A 144A ....... ....... . 09/20/2024 . PAYDOWN .................... .................... .......... 29,401 ............29,401 ............ 29,399 .................. 0 ...............0 ............... 2 ...............0 ............... 2 ...............0 ............29,401 ...............0 ...............0 ...............0 ................388 . 11/20/2035 . 1.G FE ....

..81758V-AA-3 SERVICE EXPERTS ISSUER SE_21-1 ABS_ABS _ .... ....... . 09/20/2024 . PAYDOWN .................... .................... .......... 75,848 ............75,848 ............75,664 ............75,748 ...............0 ..............99 ...............0 ..............99 ...............0 ............75,848 ...............0 ...............0 ...............0 ............. 1,359 . 02/02/2032 . 1.E FE ....

..817826-AD-2 7-ELEVEN INC SENIOR CORP_BND 144A   1.30 .... ....... . 08/19/2024 . DAIWA ...................... .................... .......4,451,850 ........5,000,000 ........ 4,420,300 .................. 0 ...............0 ........ 12,880 ...............0 ........ 12,880 ...............0 ........ 4,433,180 ...............0 ........ 18,670 ........ 18,670 ............34,306 . 02/10/2028 . 2.B FE ....

..822804-AA-8 SHELLPOINT ASSET FUNDING TRUST SENIOR WH .... ....... . 09/01/2024 . PAYDOWN .................... .................... ............6,080 ............. 6,080 ............. 6,359 ............. 6,368 ...............0 ........... (288) ...............0 ........... (288) ...............0 ............. 6,080 ...............0 ...............0 ...............0 ................152 . 07/25/2043 . 1.A ........

..824348-BQ-8 SHERWIN-WILLIAMS COMPANY  THE SENIOR COR .... ....... . 08/08/2024 . MATURITY .................. .................... ...... 4,250,000 ........ 4,250,000 ........ 4,234,190 ........ 4,244,829 ...............0 ..........5,171 ...............0 ..........5,171 ...............0 ........ 4,250,000 ...............0 ...............0 ...............0 ...........172,125 . 08/08/2024 . 2.B FE ....

..82667C-AA-3 SRL SRL_21-1 ABS_ABS _21-1 144A   2.230% .... ....... . 09/17/2024 . PAYDOWN .................... .................... .......... 47,811 ............47,811 ............47,788 ............ 49,129 ...............0 ........ (1,318) ...............0 ........ (1,318) ...............0 ............47,811 ...............0 ...............0 ...............0 ................710 . 08/17/2051 . 1.F FE ....

..831943-AA-3 SMBPRIVATEEDUCATIONLOANTRU ABS A-A1A 144 .... ....... . 09/15/2024 . PAYDOWN .................... .................... .......... 67,685 ............67,685 ............67,662 .................. 0 ...............0 ..............23 ...............0 ..............23 ...............0 ............67,685 ...............0 ...............0 ...............0 ............. 1,521 . 03/15/2056 . 1.A FE ....

..83207Q-AA-7 SMB_24-D ABS -D-A1 144A   5.380% 07/07/5 .... ....... . 09/15/2024 . PAYDOWN .................... .................... .......... 87,355 ............87,355 ............87,326 .................. 0 ...............0 ..............29 ...............0 ..............29 ...............0 ............87,355 ...............0 ...............0 ...............0 ................723 . 07/07/2053 . 1.A FE ....

..83208A-AG-8 SMBPRIVATEEDUCATIONLOANTRU SUB ABS_ABS _ .... ....... . 09/15/2024 . PAYDOWN .................... .................... ...........42,943 ............ 42,943 ............ 42,934 ............ 42,936 ...............0 ...............7 ...............0 ...............7 ...............0 ............ 42,943 ...............0 ...............0 ...............0 ............. 1,064 . 01/15/2053 . 2.B FE ....

..83407C-AC-2 SOFI CONSUMER LOAN PROGRAM LLC SUB ABS_A .... ....... . 09/25/2024 . PAYDOWN .................... .................... ......... 398,962 ...........398,962 ...........398,835 ...........398,911 ...............0 ..............51 ...............0 ..............51 ...............0 ...........398,962 ...............0 ...............0 ...............0 ............. 4,280 . 09/25/2030 . 1.A FE ....

.. 842434-CQ-3 SOUTHERN CALIFORNIA GAS COMPAN SECURED C .... ....... . 09/30/2024 . B47R_PB .................... .................... ..... 16,993,783 ...... 17,000,000 .......16,967,020 .......16,992,503 ...............0 ..........1,280 ...............0 ..........1,280 ...............0 .......16,993,783 ...............0 ...............0 ...............0 ...........349,917 . 06/15/2026 . 1.D FE ....

..842587-DM-6 SOUTHERN COMPANY  THE SENIOR CORP_BND ........ ....... . 09/30/2024 . B47R_PB .................... .................... .......3,497,332 ........3,500,000 ........ 3,492,510 ........ 3,495,464 ...............0 ..........1,868 ...............0 ..........1,868 ...............0 ........ 3,497,332 ...............0 ...............0 ...............0 ...........177,246 . 10/06/2025 . 2.A FE ....

..844895-C#-7 SOUTHWEST GAS CORP SENIOR CORP_BND   6.1 .... ....... . 08/16/2024 . B47R_PP .................... .................... ..... 10,000,000 ...... 10,000,000 ...... 10,000,000 ...... 10,000,000 ...............0 ...............0 ...............0 ...............0 ...............0 ...... 10,000,000 ...............0 ...............0 ...............0 ...........611,694 . 02/15/2041 . 2.B ........

..845011-AA-3 SOUTHWEST GAS CORP SENIOR CORP_BND   3.7 .... ....... . 09/30/2024 . B47R_PB .................... .................... .......4,996,411 ........5,000,000 ........ 4,990,750 ........ 4,996,068 ...............0 ............ 343 ...............0 ............ 343 ...............0 ........ 4,996,411 ...............0 ...............0 ...............0 ............91,986 . 04/01/2028 . 2.A FE ....

..84860*-AB-9 SPIRITS OF ST LOUIS BASKETBALL SECURED C .... ....... . 09/30/2024 . VARIOUS .................... .................... .......... 32,888 ............32,888 ............32,888 ............26,311 ...............0 ...............0 ...............0 ...............0 ...............0 ............32,888 ...............0 ...............0 ...............0 ................823 . 03/31/2033 . 2.C PL ....

..84860*-AB-9 SPIRITS OF ST LOUIS BASKETBALL SECURED C .... ....... . 08/16/2024 . B47R_PP .................... .................... ......... 324,722 ...........324,722 ...........324,722 ...........324,722 ...............0 ...............0 ...............0 ...............0 ...............0 ...........324,722 ...............0 ...............0 ...............0 ............. 7,848 . 03/31/2033 . 2.C PL ....

..848609-AA-1 SPIRITS NEWCO LLC SECURED CORP_BND   5.3 .... ....... . 09/30/2024 .
REDEMPTION      100.0000 

.............................. .................... ......... 157,345 ...........157,345 ...........157,345 .................. 0 ...............0 ...............0 ...............0 ...............0 ...............0 ...........157,345 ...............0 ...............0 ...............0 ............. 2,085 . 03/31/2033 . 2.C PL ....
..85022W-AP-9 SPRINGCASTLE SPV SCFT_20-AA SENIOR ABS_A .... ....... . 09/25/2024 . PAYDOWN .................... .................... ......... 141,520 ...........141,520 ...........141,513 ...........141,513 ...............0 ...............7 ...............0 ...............7 ...............0 ...........141,520 ...............0 ...............0 ...............0 ............. 1,858 . 09/25/2037 . 1.A FE ....
..85207U-AK-1 SPRINT LLC SENIOR CORP_BND   7.625% 03/0 .... ....... . 09/30/2024 . VARIOUS .................... .................... .......5,210,825 ........ 5,135,000 ........ 5,375,000 ........ 5,260,941 ...............0 ....... (50,116) ...............0 ....... (50,116) ...............0 ........ 5,210,825 ...............0 ...............0 ...............0 ...........423,085 . 03/01/2026 . 2.B FE ....
..85573A-AA-3 STARLI_20-1 SENIOR WHOLE_CMO _20-1 144A ..... ....... . 09/01/2024 . PAYDOWN .................... .................... ............1,297 ............. 1,297 ............. 1,297 ............. 1,297 ...............0 ...............0 ...............0 ...............0 ...............0 ............. 1,297 ...............0 ...............0 ...............0 ................. 21 . 02/25/2050 . 1.A ........
..85573E-AA-5 STARWOOD MORTGAGE RESIDENTIAL SUPSEN WHO .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 89,175 ............89,175 ............89,174 ............89,175 ...............0 ...............0 ...............0 ...............0 ...............0 ............89,175 ...............0 ...............0 ...............0 ................596 . 11/25/2055 . 1.A FE ....
..85573J-AB-2 STARWOOD MORTGAGE RESIDENTIAL WHOLE_CMO ..... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 19,774 ............19,774 ............19,774 ............19,774 ...............0 ...............0 ...............0 ...............0 ...............0 ............19,774 ...............0 ...............0 ...............0 ................193 . 06/25/2056 . 1.A ........
..85573Q-AA-8 STARWOOD MORTGAGE RESIDENTIAL WHOLE_CMO ..... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 134,702 ...........134,702 ...........134,700 ...........134,702 ...............0 ...............0 ...............0 ...............0 ...............0 ...........134,702 ...............0 ...............0 ...............0 ............. 1,787 . 09/25/2066 . 1.A FE ....
..85573Q-AC-4 STARWOOD MORTGAGE RESIDENTIAL WHOLE_CMO ..... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 57,729 ............57,729 ............57,728 ............57,720 ...............0 ..............10 ...............0 ..............10 ...............0 ............57,729 ...............0 ...............0 ...............0 ................972 . 09/25/2066 . 1.C FE ....
..85573T-AA-2 STARWOOD MORTGAGE RESIDENTIAL WHOLE_CMO ..... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 83,627 ............83,627 ............83,626 ............83,626 ...............0 ...............1 ...............0 ...............1 ...............0 ............83,627 ...............0 ...............0 ...............0 ............. 1,361 . 12/25/2066 . 1.A FE ....
..85573U-AA-9 STARWOOD MORTGAGE RESIDENTIAL SENIOR WHO .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 54,775 ............54,775 ............54,762 ............54,775 ...............0 ...............0 ...............0 ...............0 ...............0 ............54,775 ...............0 ...............0 ...............0 ............. 1,174 . 02/25/2067 . 1.A FE ....
..858558-AA-7 STELLAR JAY IRELAND DAC STELR SENIOR ABS .... ....... . 09/15/2024 . PAYDOWN .................... .................... ...........95,922 ............ 95,922 ............ 95,922 ............ 95,920 ...............0 ............... 2 ...............0 ............... 2 ...............0 ............ 95,922 ...............0 ...............0 ...............0 ............. 2,474 . 10/15/2041 . 1.F FE ....
..85855C-AB-6 STELLANTIS FINANCE US INC SENIOR CORP_BN .... ....... . 08/16/2024 . B47R_PB .................... .................... ..... 27,803,960 .......30,800,000 .......27,711,919 .................. 0 ...............0 .........92,042 ...............0 .........92,042 ...............0 .......27,803,960 ...............0 ...............0 ...............0 ...........560,236 . 09/15/2031 . 2.A FE ....
..85855C-AB-6 STELLANTIS FINANCE US INC SENIOR CORP_BN .... ....... . 07/01/2024 . HEDGE INCREASE ADJUST. .................... ........(959,737) .................. 0 ......... (976,247) .................. 0 ...............0 ........ 16,510 ...............0 ........ 16,510 ...............0 ......... (959,737) ...............0 ...............0 ...............0 .................. 0 . 09/15/2031 . 2.A FE ....
..86358E-WX-0 STRUCTURED ASSET INVESTMENT LO MEZZANIN ..... ....... . 09/25/2024 . PAYDOWN .................... .................... ......... 218,360 ...........218,360 ...........194,886 ...........216,204 ...............0 ..........2,156 ...............0 ..........2,156 ...............0 ...........218,360 ...............0 ...............0 ...............0 ............. 4,827 . 09/25/2035 . 1.A FM ....
..86358E-YF-7 STRUCTURED ASSET INVESTMENT SA SUB ABS_A .... ....... . 09/25/2024 . PAYDOWN .................... .................... ......... 424,627 ...........424,627 ...........352,971 ...........405,575 ...............0 .........19,052 ...............0 .........19,052 ...............0 ...........424,627 ...............0 ...............0 ...............0 ............11,582 . 11/25/2035 . 1.A FM ....
..86359L-QM-4 STRUCTURED ASSET MORTGAGE INVE SUPSEN WH .... ....... . 09/01/2024 . PAYDOWN .................... .................... ............2,501 ............. 2,501 ............. 2,065 ............. 1,842 ...............0 ............ 659 ...............0 ............ 659 ...............0 ............. 2,501 ...............0 ...............0 ...............0 ................. 82 . 03/25/2046 . 1.A FM ....
..86359R-AD-8 STRUCTURED ASSET SECURITIES CO SENIOR AB .... ....... . 09/25/2024 . PAYDOWN .................... .................... .......... 17,895 ............17,895 ............17,604 ............17,766 ...............0 ............ 129 ...............0 ............ 129 ...............0 ............17,895 ...............0 ...............0 ...............0 ................307 . 12/25/2036 . 1.A FM ....
..86361W-AA-9 STRUCTURED ASSET MORTGAGE INVE SUPSEN WH .... ....... . 09/25/2024 . PAYDOWN .................... .................... ............3,293 ............. 3,293 ............. 2,573 ............. 2,666 ...............0 ............ 627 ...............0 ............ 627 ...............0 ............. 3,293 ...............0 ...............0 ...............0 ................. 79 . 10/25/2036 . 1.A FM ....
..86362X-AP-3 STRUCTURED ASSET MORTGAGE INVE SUPSEN WH .... ....... . 09/25/2024 . PAYDOWN .................... .................... .......... 50,317 ............50,317 ............40,623 ............ 42,350 ...............0 ..........7,967 ...............0 ..........7,967 ...............0 ............50,317 ...............0 ...............0 ...............0 ............. 1,163 . 01/25/2037 . 1.A FM ....
..86363D-AA-9 STRUCTURED ASSET MORTGAGE INVE SUPSEN WH .... ....... . 09/25/2024 . PAYDOWN .................... .................... .......... 23,175 ............23,175 ............18,308 ............ 19,453 ...............0 ..........3,722 ...............0 ..........3,722 ...............0 ............23,175 ...............0 ...............0 ...............0 ................502 . 02/25/2037 . 1.A FM ....
..86363W-AG-4 STRUCTURED ASSET SECURITIES CO SENIOR AB .... ....... . 09/25/2024 . PAYDOWN .................... .................... .......... 67,499 ............67,499 ............51,974 ............62,772 ...............0 ..........4,728 ...............0 ..........4,728 ...............0 ............67,499 ...............0 ...............0 ...............0 ............. 1,714 . 05/25/2047 . 1.A FM ....
..865632-AA-1 SUMMER  BC  BIDCO B LLC SECURED CORP_BND .... ....... . 08/13/2024 . GOLDMAN SACHS & CO. .... .................... ...... 1,267,500 ........1,300,000 ........ 1,345,500 ........ 1,319,228 ...............0 .........(7,595) ...............0 .........(7,595) ...............0 ........ 1,311,634 ...............0 ....... (44,134) ....... (44,134) ............77,260 . 10/31/2026 . 4.C FE ....
..86745A-AA-4 SUNNOVA HELIOS VIII ISSUER LLC SENIOR AB .... ....... . 09/20/2024 . PAYDOWN .................... .................... ............6,510 ............. 6,510 ............. 6,409 ............. 6,510 ...............0 ...............0 ...............0 ...............0 ...............0 ............. 6,510 ...............0 ...............0 ...............0 ................121 . 02/20/2049 . 1.D FE ....
..86745G-AF-0 SUNNOVA ENERGY CORP SENIOR CORP_BND 144A ..... ....... . 09/11/2024 . BARCLAYS CAPITAL ........ .................... ...... 1,656,000 ........1,800,000 ........ 1,829,250 ........1,813,097 ...............0 .........(5,325) ...............0 .........(5,325) ...............0 ........1,807,773 ...............0 ......(151,773) ......(151,773) .......... 108,981 . 09/01/2026 . 4.B FE ....
..86746B-AA-1 SUNNOVA HESTIA I ISSUER LLC SN ABS_ABS _ .... ....... . 09/20/2024 . PAYDOWN .................... .................... .......... 64,402 ............64,402 ............63,990 ............ 63,995 ...............0 ............ 407 ...............0 ............ 407 ...............0 ............64,402 ...............0 ...............0 ...............0 ............. 2,543 . 12/20/2050 . 1.B FE ....

..87054#-AA-6 SWEETWATER ROYALTIES LLC SECURED CORP_BN .... ....... . 09/30/2024 .
REDEMPTION      100.0000 

.............................. .................... .......... 50,195 ............50,195 ............50,195 ............50,195 ...............0 ...............0 ...............0 ...............0 ...............0 ............50,195 ...............0 ...............0 ...............0 ............. 1,335 . 09/30/2040 . 2.B PL ....
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. 87167G-AT-7 SYMPHONY CLO LTD SYMP_20-22A SENIOR ABS_ .... ....... . 09/26/2024 . PAYDOWN .................... .................... ...... 1,750,000 ........1,750,000 ........1,674,750 ........1,697,019 ...............0 .........52,981 ...............0 .........52,981 ...............0 ........1,750,000 ...............0 ...............0 ...............0 ...........121,895 . 04/18/2033 . 1.C FE ....

..87167G-BC-3 SYMPHONY CLO LTD SYMP_20-22A SUB ABS_ABS .... ....... . 09/26/2024 . PAYDOWN .................... .................... ...... 1,000,000 ........1,000,000 ........1,000,700 ...........991,123 ...............0 ..........8,877 ...............0 ..........8,877 ...............0 ........1,000,000 ...............0 ...............0 ...............0 ............ 73,954 . 04/18/2033 . 1.F FE ....

..87168R-AC-9 SYMPHONY CLO LTD SYMP_22-36A SENIOR ABS_ .... ....... . 09/27/2024 . PAYDOWN .................... .................... ...... 5,000,000 ........5,000,000 ........5,000,000 ........5,000,000 ...............0 ...............0 ...............0 ...............0 ...............0 ........5,000,000 ...............0 ...............0 ...............0 ...........347,695 . 10/24/2035 . 1.A FE ....

..87168R-AE-5 SYMPHONY CLO LTD SYMP_22-36A ABS_ABS _22 .... ....... . 09/27/2024 . PAYDOWN .................... .................... ...... 8,000,000 ........8,000,000 ........8,000,000 ........8,000,000 ...............0 ...............0 ...............0 ...............0 ...............0 ........8,000,000 ...............0 ...............0 ...............0 ...........627,879 . 10/24/2035 . 1.C FE ....

..872227-AC-7 TBW MORTGAGE BACKED PASS THROU SUPSEN WH .... ....... . 09/25/2024 . PAYDOWN .................... .................... .......... 50,448 ............50,448 ............ 25,458 ............15,197 ...............0 .........35,251 ...............0 .........35,251 ...............0 ............50,448 ...............0 ...............0 ...............0 ................432 . 07/25/2037 . 1.A FM ....

..87222E-AH-1 TBW MORTGAGE BACKED PASS THROU SENIOR WH .... ....... . 09/01/2024 . PAYDOWN .................... .................... ...........54,325 ............ 54,325 ............13,168 ............13,708 ...............0 ........ 41,157 ............ 541 ........ 40,616 ...............0 ............ 54,325 ...............0 ...............0 ...............0 ................358 . 03/25/2037 . 1.A FM ....

..872635-AA-5 TOORAK MORTGAGE TRUST TRK_22-I SENIOR WH .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 198,319 ...........198,319 ...........197,882 ...........197,883 ...............0 ............ 436 ...............0 ............ 436 ...............0 ...........198,319 ...............0 ...............0 ...............0 ............. 3,701 . 02/25/2057 . 1.A FE ....

..87264A-BR-5 T-MOBILE USA INC SENIOR CORP_BND   2.250 .... ....... . 09/30/2024 . VARIOUS .................... .................... ......... 340,000 ...........340,000 ...........340,000 ...........340,000 ...............0 ...............0 ...............0 ...............0 ...............0 ...........340,000 ...............0 ...............0 ...............0 ............. 8,230 . 02/15/2026 . 2.B FE ....

..87264A-BS-3 T-MOBILE USA INC SENIOR CORP_BND   2.625 .... ....... . 08/16/2024 . B47R_PB .................... .................... ......... 344,000 ...........344,000 ...........344,000 ...........344,000 ...............0 ...............0 ...............0 ...............0 ...............0 ...........344,000 ...............0 ...............0 ...............0 ............. 9,055 . 02/15/2029 . 2.B FE ....

..87264A-BT-1 T-MOBILE USA INC SENIOR CORP_BND   2.875 .... ....... . 08/16/2024 . B47R_PB .................... .................... ......... 344,000 ...........344,000 ...........344,000 ...........344,000 ...............0 ...............0 ...............0 ...............0 ...............0 ...........344,000 ...............0 ...............0 ...............0 ............. 9,917 . 02/15/2031 . 2.B FE ....

..87264A-BW-4 T-MOBILE USA INC SENIOR CORP_BND   3.500 .... ....... . 08/16/2024 . B47R_PB .................... .................... ......... 349,577 ...........393,000 ...........338,690 ...........346,264 ...............0 ..........3,313 ...............0 ..........3,313 ...............0 ...........349,577 ...............0 ...............0 ...............0 ............11,501 . 04/15/2031 . 2.B FE ....

..87277J-AA-9 TPG REAL ESTATE FINANCE TRTX_2 SENIOR_CM .... ....... . 08/11/2024 . PAYDOWN .................... .................... .......... 13,812 ............13,812 ............13,812 ............13,812 ...............0 ...............0 ...............0 ...............0 ...............0 ............13,812 ...............0 ...............0 ...............0 ................656 . 02/15/2039 . 1.A FE ....

..874054-AG-4 TAKE-TWO INTERACTIVE SOFTWARE SENIOR COR .... ....... . 09/30/2024 . B47R_PB .................... .................... .......4,946,838 ........ 4,950,000 ........ 4,944,042 ........ 4,945,965 ...............0 ............ 873 ...............0 ............ 873 ...............0 ........ 4,946,838 ...............0 ...............0 ...............0 .......... 176,028 . 04/14/2027 . 2.B FE ....

..87470L-AD-3 TALLGRASS ENERGY PARTNERS LP SENIOR CORP .... ....... . 09/18/2024 . BARCLAYS CAPITAL ........ .................... ...... 1,419,688 ........1,475,000 ........1,475,000 ........1,475,000 ...............0 ...............0 ...............0 ...............0 ...............0 ........1,475,000 ...............0 ....... (55,313) ....... (55,313) ............ 95,547 . 01/15/2028 . 4.A FE ....

..87470L-AJ-0 TALLGRASS ENERGY PARTNERS LP SENIOR CORP .... ....... . 08/06/2024 . VARIOUS .................... .................... ...... 1,295,188 ........1,375,000 ........1,400,156 ........ 1,393,385 ...............0 ........ (1,913) ...............0 ........ (1,913) ...............0 ........ 1,391,473 ...............0 ....... (96,285) ....... (96,285) ............48,667 . 12/31/2030 . 3.C FE ....

..87470L-AJ-0 TALLGRASS ENERGY PARTNERS LP SENIOR CORP .... ....... . 09/26/2024 .
MORGAN STANLEY & CO. INC 

.............................. .................... .......... 75,800 ............80,000 ............80,000 ............80,000 ...............0 ...............0 ...............0 ...............0 ...............0 ............80,000 ...............0 ........ (4,200) ........ (4,200) ............. 3,560 . 12/31/2030 . 4.A FE ....
..87612B-BG-6 TARGA RESOURCES PARTNERS LP SENIOR CORP_ ..... ....... . 08/16/2024 . B47R_PB .................... .................... .......... 36,447 ............37,000 ............35,705 ............36,356 ...............0 ..............91 ...............0 ..............91 ...............0 ............36,447 ...............0 ...............0 ...............0 ............. 2,009 . 01/15/2028 . 2.C FE ....
..87612B-BU-5 TARGA RESOURCES PARTNERS LP SENIOR CORP_ ..... ....... . 08/16/2024 . B47R_PB .................... .................... ......... 414,380 .......... 416,000 ...........413,920 ...........414,264 ...............0 ............ 116 ...............0 ............ 116 ...............0 ...........414,380 ...............0 ...............0 ...............0 ............18,073 . 01/15/2032 . 2.C FE ....
..87901J-AH-8 TEGNA INC SENIOR CORP_BND   5.000% 09/15 .... ....... . 08/07/2024 . WELLS FARGO SECURITIES .................... ...... 1,817,500 ........2,000,000 ........1,975,000 ........ 1,982,819 ...............0 ..........1,580 ...............0 ..........1,580 ...............0 ........ 1,984,399 ...............0 ......(166,899) ......(166,899) ............89,722 . 09/15/2029 . 3.A FE ....
..879360-AE-5 TELEDYNE TECHNOLOGIES INCORPOR SENIOR CO .... ....... . 09/30/2024 . B47R_PB .................... .................... ...... 4,985,807 ........5,000,000 ........ 4,979,100 ........ 4,984,338 ...............0 ..........1,468 ...............0 ..........1,468 ...............0 ........ 4,985,807 ...............0 ...............0 ...............0 .......... 137,118 . 04/01/2031 . 2.B FE ....

..88105*-AA-7 TERRAFORM OSPREY I LLC SECURED CORP_BND ...... ....... . 09/30/2024 .
REDEMPTION      100.0000 

.............................. .................... ......... 304,462 ...........304,462 ...........304,462 .................. 0 ...............0 ...............0 ...............0 ...............0 ...............0 ...........304,462 ...............0 ...............0 ...............0 ............. 2,428 . 07/02/2032 . 4.B PL ....

..88240T-AA-9 TEXAS ELECTRIC MARKET STABILIZ SECURED C .... ....... . 08/01/2024 .
REDEMPTION      100.0000 

.............................. .................... ......... 256,878 ...........256,878 ...........256,874 ...........256,878 ...............0 ..............(1) ...............0 ..............(1) ...............0 ...........256,878 ...............0 ...............0 ...............0 ............10,956 . 08/01/2036 . 1.A FE ....
..882508-BV-5 TEXAS INSTRUMENTS INC SENIOR CORP_BND ........ ....... . 09/30/2024 . B47R_PB .................... .................... ...... 1,098,782 ........1,080,000 ........ 1,105,963 ........1,100,731 ...............0 .........(1,949) ...............0 .........(1,949) ...............0 ........1,098,782 ...............0 ...............0 ...............0 ............31,050 . 02/15/2028 . 1.E FE ....
..88675@-AB-3 TIGER GLOBAL MANAGEMENT LLC SENIOR CORP_ .... ....... . 09/30/2024 . B47R_PP2 ................... .................... ..... 13,000,000 .......13,000,000 .......13,000,000 .......13,000,000 ...............0 ...............0 ...............0 ...............0 ...............0 .......13,000,000 ...............0 ...............0 ...............0 .......... 478,667 . 04/13/2029 . 1.F PL ....
..88675@-AC-1 TIGER GLOBAL MANAGEMENT LLC SENIOR CORP_ .... ....... . 09/30/2024 . B47R_PP2 ................... .................... ...... 2,000,000 ........2,000,000 ........2,000,000 ........2,000,000 ...............0 ...............0 ...............0 ...............0 ...............0 ........2,000,000 ...............0 ...............0 ...............0 ............75,762 . 04/13/2032 . 1.F PL ....
..89054X-AC-9 TOPAZ SOLAR FARMS LLC SECURED CORP_BND 1 .... ....... . 09/30/2024 . CALL      100.0000 ..... .................... .......... 59,751 ............59,751 ............68,415 ............67,212 ...............0 ........... (485) ...............0 ........... (485) ...............0 ............66,727 ...............0 ........ (6,976) ........ (6,976) ............. 3,436 . 09/30/2039 . 3.A FE ....
..89169D-AL-5 TOWDPOINTMORTGAGETRUST SENIOR ABS_ABS _1 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 78,661 ............78,661 ............77,481 ............78,202 ...............0 ............ 459 ...............0 ............ 459 ...............0 ............78,661 ...............0 ...............0 ...............0 ............. 1,708 . 07/25/2057 . 1.A ........
..89171U-AG-4 TOWD POINT MORTGAGE TRUST TPMT SUB WHOLE .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 663,136 ...........663,136 ...........675,346 ...........664,790 ...............0 ........ (1,654) ...............0 ........ (1,654) ...............0 ...........663,136 ...............0 ...............0 ...............0 ............16,264 . 04/26/2055 . 1.A ........
..89172Y-AC-4 TOWD POINT MORTGAGE TRUST TPMT MEZZANIN ..... ....... . 09/01/2024 . PAYDOWN .................... .................... .......2,312,236 ........ 2,312,236 ........ 2,346,919 ........ 2,315,181 ...............0 .........(2,946) ...............0 .........(2,946) ...............0 ........ 2,312,236 ...............0 ...............0 ...............0 ............53,658 . 04/25/2056 . 1.A ........
..89173H-AB-2 TOWD POINT MORTGAGE TRUST TPMT SENIOR AB .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 571,616 .......... 571,616 ...........603,412 .......... 578,771 ...............0 ........ (7,155) ...............0 ........ (7,155) ...............0 .......... 571,616 ...............0 ...............0 ...............0 ............12,357 . 04/25/2057 . 1.A ........
..89173U-AA-5 TOWD POINT MORTGAGE TRUST TPMT SENIOR AB .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 69,337 ............69,337 ............67,519 ............67,990 ...............0 ..........1,347 ...............0 ..........1,347 ...............0 ............69,337 ...............0 ...............0 ...............0 ............. 1,287 . 06/25/2057 . 1.A ........
..89178B-AA-2 TOWD POINT MORTGAGE TRUST TPMT SENIOR WH .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 31,465 ............31,465 ............31,770 ............31,745 ...............0 ........... (281) ...............0 ........... (281) ...............0 ............31,465 ...............0 ...............0 ...............0 ................609 . 10/25/2059 . 1.A ........
..89179J-AA-4 TOWD POINT MORTGAGE TRUST TPMT SENIOR AB .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 67,934 ............67,934 ............69,219 ............69,219 ...............0 ........ (1,285) ...............0 ........ (1,285) ...............0 ............67,934 ...............0 ...............0 ...............0 ................796 . 10/25/2060 . 1.A ........
..89236X-AD-8 TOYOTA AUTO RECEIVABLES OWNER SENIOR ABS .... ....... . 09/15/2024 . PAYDOWN .................... .................... ......... 323,977 ...........323,977 ...........306,981 ...........320,179 ...............0 ..........3,798 ...............0 ..........3,798 ...............0 ...........323,977 ...............0 ...............0 ...............0 ............. 1,063 . 01/15/2026 . 1.A FE ....
..89237M-AA-7 TOYOTA AUTO LOAN EXTENDED NOTE SENIOR AB .... ....... . 09/30/2024 . B47R_PB .................... .................... ......... 500,000 .......... 500,000 ...........499,961 .......... 500,000 ...............0 ...............0 ...............0 ...............0 ...............0 .......... 500,000 ...............0 ...............0 ...............0 ............. 4,087 . 02/27/2034 . 1.A FE ....
..89239K-AC-5 TOYOTA AUTO RECEIVABLES OWNER SENIOR ABS .... ....... . 09/15/2024 . PAYDOWN .................... .................... ......... 921,849 ...........921,849 ...........883,238 ...........908,724 ...............0 .........13,125 ...............0 .........13,125 ...............0 ...........921,849 ...............0 ...............0 ...............0 ............. 7,564 . 06/15/2026 . 1.A FE ....
..89532T-AA-4 TRESTLES CLO LTD TREST_20-3A SENIOR ABS_ .... ....... . 09/30/2024 . B47R_PB .................... .................... .......2,927,629 ........3,000,000 ........ 2,915,100 ........ 2,941,631 ...............0 ....... (14,002) ...............0 ....... (14,002) ...............0 ........ 2,927,629 ...............0 ...............0 ...............0 ...........199,832 . 01/20/2033 . 1.A FE ....
..89640L-AA-0 TRINITAS CLO LTD TRNTS_21-18 ABS_ABS _21 .... ....... . 09/30/2024 . B47R_PB .................... .................... .......2,466,215 ........2,500,000 ........ 2,498,000 ........ 2,484,483 ...............0 ....... (18,268) ...............0 ....... (18,268) ...............0 ........ 2,466,215 ...............0 ...............0 ...............0 .......... 161,410 . 01/20/2035 . 1.A FE ....
..90363@-AA-8 USTA NATIONAL TENNIS CENTER IN SECURED C .... ....... . 09/08/2024 . MATURITY .................. .................... ......... 114,448 ...........114,448 ...........114,448 ...........114,448 ...............0 ...............0 ...............0 ...............0 ...............0 ...........114,448 ...............0 ...............0 ...............0 ............. 3,858 . 09/08/2024 . 1.G FE ....
..90363@-AB-6 USTA NATIONAL TENNIS CENTER IN SECURED C .... ....... . 07/08/2024 . VARIOUS .................... .................... ......... 174,891 ...........174,891 ...........174,891 ...........174,891 ...............0 ...............0 ...............0 ...............0 ...............0 ...........174,891 ...............0 ...............0 ...............0 ............. 7,136 . 09/08/2039 . 1.G FE ....

..90363@-AC-4 USTA NATIONAL TENNIS CENTER IN SECURED C .... ....... . 07/08/2024 .
REDEMPTION      100.0000 

.............................. .................... .......... 28,264 ............28,264 ............28,264 ............28,264 ...............0 ...............0 ...............0 ...............0 ...............0 ............28,264 ...............0 ...............0 ...............0 ................930 . 07/08/2036 . 1.G FE ....
..90366*-AB-5 USGBF NOTE NIAID LLC TRANCHE B SECURED C .... ....... . 08/16/2024 . B47R_PP .................... .................... .......8,456,536 ........ 8,456,536 ........ 8,456,536 ........ 8,456,536 ...............0 ...............0 ...............0 ...............0 ...............0 ........ 8,456,536 ...............0 ...............0 ...............0 ...........321,668 . 04/15/2029 . 1.A ........
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..90380*-AA-9 ULLICO INFRASTRUCTURE SOUTHLAN SECURED C ..... ....... . 09/30/2024 . VARIOUS .................... .................... ......... 131,358 ...........131,358 ...........131,358 ...........131,358 ...............0 ...............0 ...............0 ...............0 ...............0 ...........131,358 ...............0 ...............0 ...............0 ............. 5,070 . 03/30/2040 . 2.C PL ....

..910637-R@-8 UNITED ILLUMINATING CO SENIOR CORP_BND ....... ....... . 08/16/2024 . VARIOUS .................... .................... ...... 8,000,000 ........8,000,000 ........8,000,000 ........8,000,000 ...............0 ...............0 ...............0 ...............0 ...............0 ........8,000,000 ...............0 ...............0 ...............0 ...........507,500 . 07/27/2040 . 1.G ........

..911312-CE-4 UNITED PARCEL SERVICE INC SENIOR CORP BN .... ....... . 07/01/2024 . HEDGE INCREASE ADJUST. .................... ..... (1,606,684) .................. 0 ...... (1,606,707) .................. 0 ...............0 ..............23 ...............0 ..............23 ...............0 .......(1,606,684) ...............0 ...............0 ...............0 .................. 0 . 05/22/2054 . 1.F FE ....

..91159H-HK-9 US BANCORP SUB CORP_BND   3.600% 09/11/2 .... ....... . 09/11/2024 . MATURITY .................. .................... ...... 4,000,000 ........4,000,000 ........ 3,991,680 ........ 3,999,324 ...............0 ............ 676 ...............0 ............ 676 ...............0 ........4,000,000 ...............0 ...............0 ...............0 ...........144,000 . 09/11/2024 . 1.G FE ....

..913190-C@-1 VEOLIA UTILITY RESOURCES LLC SENIOR CORP .... ....... . 09/30/2024 . B47R_PP .................... .................... ...... 5,000,000 ........5,000,000 ........5,000,000 ........5,000,000 ...............0 ...............0 ...............0 ...............0 ...............0 ........5,000,000 ...............0 ...............0 ...............0 ...........205,833 . 08/31/2030 . 1.F ........

..91324P-CW-0 UNITEDHEALTH GROUP INC SENIOR CORP_BND ....... ....... . 09/30/2024 . B47R_PB .................... .................... .......3,499,079 ........3,500,000 ........ 3,496,360 ........ 3,498,941 ...............0 ............ 138 ...............0 ............ 138 ...............0 ........ 3,499,079 ...............0 ...............0 ...............0 ............85,531 . 01/15/2027 . 1.F FE ....

..91324P-EN-8 UNITEDHEALTH GROUP INC SENIOR CORP_BND ....... ....... . 09/30/2024 . B47R_PB .................... .................... ...... 3,074,874 ........3,075,000 ........ 3,074,723 ........3,074,787 ...............0 ..............86 ...............0 ..............86 ...............0 ........ 3,074,874 ...............0 ...............0 ...............0 ...........151,764 . 10/15/2025 . 1.F FE ....

..92257A-AB-0 VELOCITY COMMERCIAL CAPITAL LO SENIOR SE .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 96,430 ............96,430 ............96,398 ............96,398 ...............0 ..............33 ...............0 ..............33 ...............0 ............96,430 ...............0 ...............0 ...............0 ............. 2,162 . 04/25/2048 . 1.A FE ....

..92257C-AA-8 VELOCITY COMMERCIAL CAPITAL LO SUB SENIO .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 25,795 ............ 25,795 ............26,505 ............26,109 ...............0 ........... (314) ...............0 ........... (314) ...............0 ............ 25,795 ...............0 ...............0 ...............0 ................756 . 03/25/2049 . 1.A FE ....

..92257H-AA-7 VELOCITY COMMERCIAL CAPITAL LO SENIOR SE .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 83,958 ............83,958 ............ 83,955 ............ 83,955 ...............0 ............... 3 ...............0 ............... 3 ...............0 ............83,958 ...............0 ...............0 ...............0 ............. 1,551 . 10/25/2049 . 1.A FE ....

..92257H-AB-5 VELOCITY COMMERCIAL CAPITAL LO SUB SENIO .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 78,394 ............78,394 ............78,370 ............78,370 ...............0 ..............24 ...............0 ..............24 ...............0 ............78,394 ...............0 ...............0 ...............0 ............. 1,554 . 10/25/2049 . 1.C FE ....

..92257N-AA-4 VELOCITY COMMERCIAL CAPITAL LO SENIOR SE .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 56,517 ............56,517 ............56,512 ............56,512 ...............0 ............... 5 ...............0 ............... 5 ...............0 ............56,517 ...............0 ...............0 ...............0 ............. 1,226 . 07/25/2049 . 1.A FE ....

..92258D-AA-5 VELOCITY COMMERCIAL CAPITAL LO SENIOR SE .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 83,928 ............83,928 ............83,909 ............83,909 ...............0 ..............18 ...............0 ..............18 ...............0 ............83,928 ...............0 ...............0 ...............0 ............. 1,391 . 12/26/2051 . 1.A FE ....

..92258R-AA-4 VELOCITY COMMERCIAL CAPITAL LO SENIOR_CM .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 220,256 ...........220,256 ...........219,371 ...........219,411 ...............0 ............ 845 ...............0 ............ 845 ...............0 ...........220,256 ...............0 ...............0 ...............0 ............. 3,010 . 10/25/2051 . 1.A FE ....

..92258V-AA-5 VELOCITY COMMERCIAL CAPITAL LO SENIOR_CM .... ....... . 09/25/2024 . PAYDOWN .................... .................... .......... 19,176 ............19,176 ............19,200 ............19,197 ...............0 ............ (21) ...............0 ............ (21) ...............0 ............19,176 ...............0 ...............0 ...............0 ................833 . 11/25/2047 . 1.A FE ....

..92258V-AA-5 VELOCITY COMMERCIAL CAPITAL LO SENIOR_CM .... ....... . 09/30/2024 . B47R_PB .................... .................... .......... 96,589 ............96,468 ............96,589 ............96,575 ...............0 ..............14 ...............0 ..............14 ...............0 ............96,589 ...............0 ...............0 ...............0 ............. 4,705 . 11/25/2047 . 1.A FE ....

..92258X-AA-1 VELOCITY COMMERCIAL CAPITAL LO SENIOR AB .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 15,597 ............15,597 ............15,491 ............15,507 ...............0 ..............90 ...............0 ..............90 ...............0 ............15,597 ...............0 ...............0 ...............0 ................331 . 02/25/2052 . 1.A FE ....

..92259B-AA-8 VELOCITY COMMERCIAL CAPITAL LO SENIOR SE .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 116,394 ...........116,394 ...........116,405 ...........116,395 ...............0 ..............(1) ...............0 ..............(1) ...............0 ...........116,394 ...............0 ...............0 ...............0 ............. 3,184 . 10/25/2048 . 1.A FE ....

..92259B-AD-2 VELOCITY COMMERCIAL CAPITAL LO SUB SUB_C .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 14,270 ............14,270 ............14,267 ............14,270 ...............0 ...............0 ...............0 ...............0 ...............0 ............14,270 ...............0 ...............0 ...............0 ................407 . 10/25/2048 . 1.C FE ....

..92259L-AB-4 VELOCITY COMMERCIAL CAPITAL LO SENIOR SE .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 80,210 ............80,210 ............80,210 ............80,210 ...............0 ...............1 ...............0 ...............1 ...............0 ............80,210 ...............0 ...............0 ...............0 ............. 1,328 . 02/25/2050 . 1.A FE ....

..92259M-AA-4 VELOCITY COMMERCIAL CAPITAL LO SENIOR_CM .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 145,472 ...........145,472 ...........145,437 ...........145,437 ...............0 ..............34 ...............0 ..............34 ...............0 ...........145,472 ...............0 ...............0 ...............0 ............. 1,417 . 08/25/2051 . 1.A FE ....

..92259M-AE-6 VELOCITY COMMERCIAL CAPITAL LO SUB SUB_C .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 208,676 .......... 208,676 ...........208,637 ...........208,637 ...............0 ..............38 ...............0 ..............38 ...............0 .......... 208,676 ...............0 ...............0 ...............0 ............. 2,313 . 08/25/2051 . 1.D FE ....

..92259M-AL-0 VELOCITY COMMERCIAL CAPITAL LO SUB SUB_C .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 35,029 ............ 35,029 ............35,027 ............ 35,023 ...............0 ...............6 ...............0 ...............6 ...............0 ............ 35,029 ...............0 ...............0 ...............0 ................593 . 08/25/2051 . 2.C FE ....

..92259Q-AA-5 VELOCITYCOMMERCIALCAPITALLO SENIOR CMBS ..... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 227,875 ...........227,875 ...........228,917 .................. 0 ...............0 ........ (1,041) ...............0 ........ (1,041) ...............0 ...........227,875 ...............0 ...............0 ...............0 ............. 4,394 . 06/25/2054 . 1.A FE ....

..924923-AA-3 VERUS SECURITIZATION TRUST VER WHOLE_CMO .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 50,203 ............50,203 ............ 49,693 ............49,737 ...............0 ............ 466 ...............0 ............ 466 ...............0 ............50,203 ...............0 ...............0 ...............0 ............. 2,240 . 10/25/2067 . 1.A FE ....

..92536P-AA-2 VERUS SECURITIZATION TRUST VER SENIOR WH .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 13,106 ............13,106 ............13,106 ............13,106 ...............0 ...............0 ...............0 ...............0 ...............0 ............13,106 ...............0 ...............0 ...............0 ................291 . 01/25/2060 . 1.A ........

..92537H-AA-9 VERUS SECURITIZATION TRUST VER SENIOR WH .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 32,824 ............ 32,824 ............ 32,824 ............ 32,824 ...............0 ...............0 ...............0 ...............0 ...............0 ............ 32,824 ...............0 ...............0 ...............0 ................847 . 07/25/2059 . 1.A FE ....

..92537M-AA-8 VERUS SECURITIZATION TRUST VER SENIOR WH .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 61,249 ............61,249 ............61,248 ............61,249 ...............0 ...............0 ...............0 ...............0 ...............0 ............61,249 ...............0 ...............0 ...............0 ............. 1,490 . 11/25/2059 . 1.A FE ....

..92537Q-AF-8 VERUS SECURITIZATION TRUST VER WHOLE_CMO .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 17,650 ............17,650 ............17,650 ............17,650 ...............0 ...............0 ...............0 ...............0 ...............0 ............17,650 ...............0 ...............0 ...............0 ................137 . 01/25/2066 . 1.C FE ....

..92537U-AA-0 VERUS SECURITIZATION TRUST VER SENIOR WH .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 77,711 ............77,711 ............77,710 ............77,710 ...............0 ...............1 ...............0 ...............1 ...............0 ............77,711 ...............0 ...............0 ...............0 ............. 1,289 . 05/25/2060 . 1.A ........

..92538B-AA-1 VERUS SECURITIZATION TRUST VER WHOLE_CMO .... ....... . 09/01/2024 . PAYDOWN .................... .................... ...........22,224 ............ 22,224 ............ 22,224 ............ 22,224 ...............0 ...............0 ...............0 ...............0 ...............0 ............ 22,224 ...............0 ...............0 ...............0 ................122 . 10/25/2063 . 1.A FE ....

..92538B-AB-9 VERUS SECURITIZATION TRUST VER WHOLE_CMO .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 18,772 ............18,772 ............18,772 ............18,772 ...............0 ...............0 ...............0 ...............0 ...............0 ............18,772 ...............0 ...............0 ...............0 ................133 . 10/25/2063 . 1.B FE ....

..92538B-AC-7 VERUS SECURITIZATION TRUST VER SENIOR WH .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 33,373 ............ 33,373 ............ 33,373 ............ 33,373 ...............0 ...............0 ...............0 ...............0 ...............0 ............ 33,373 ...............0 ...............0 ...............0 ................282 . 10/25/2063 . 1.C FE ....

..92538C-AA-9 VERUS SECURITIZATION TRUST VER SENIOR WH .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 33,431 ............ 33,431 ............ 33,431 ............ 33,431 ...............0 ...............0 ...............0 ...............0 ...............0 ............ 33,431 ...............0 ...............0 ...............0 ................277 . 05/25/2065 . 1.A FE ....

..92538C-AA-9 VERUS SECURITIZATION TRUST VER SENIOR WH .... ....... . 09/30/2024 . B47R_PB .................... .................... ......... 450,104 ...........450,104 ...........450,101 ...........450,104 ...............0 ...............0 ...............0 ...............0 ...............0 ...........450,104 ...............0 ...............0 ...............0 ............. 4,553 . 05/25/2065 . 1.A FE ....

..92538D-AC-3 VERUS SECURITIZATION TRUST VER WHOLE_CMO .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 49,052 ............ 49,052 ............ 49,052 ............ 49,052 ...............0 ...............0 ...............0 ...............0 ...............0 ............ 49,052 ...............0 ...............0 ...............0 ................374 . 02/25/2064 . 1.B FE ....

..92538D-AD-1 VERUS SECURITIZATION TRUST VER SENIOR WH .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 56,017 ............56,017 ............56,017 ............56,018 ...............0 ..............(1) ...............0 ..............(1) ...............0 ............56,017 ...............0 ...............0 ...............0 ................467 . 02/25/2064 . 1.C FE ....

..92538F-AB-0 VERUS SECURITIZATION TRUST VER WHOLE_CMO .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 24,039 ............ 24,039 ............ 24,039 ............ 24,039 ...............0 ...............0 ...............0 ...............0 ...............0 ............ 24,039 ...............0 ...............0 ...............0 ................200 . 02/25/2066 . 1.B FE ....

..92538G-AA-0 VERUS SECURITIZATION TRUST VER SENIOR WH .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 37,907 ............37,907 ............37,906 ............37,907 ...............0 ...............0 ...............0 ...............0 ...............0 ............37,907 ...............0 ...............0 ...............0 ................435 . 11/25/2066 . 1.A FE ....

..92538G-AA-0 VERUS SECURITIZATION TRUST VER SENIOR WH .... ....... . 09/30/2024 . B47R_PB .................... .................... ......... 633,759 ...........633,759 ...........633,754 ...........633,759 ...............0 ...............0 ...............0 ...............0 ...............0 ...........633,759 ...............0 ...............0 ...............0 ............. 9,601 . 11/25/2066 . 1.A FE ....

..92538M-AA-7 VERUS SECURITIZATION TRUST VER SENIOR WH .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 28,980 ............28,980 ............28,979 ............28,980 ...............0 ...............0 ...............0 ...............0 ...............0 ............28,980 ...............0 ...............0 ...............0 ................315 . 10/25/2066 . 1.A FE ....

..92538M-AB-5 VERUS SECURITIZATION TRUST VER SENIOR WH .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 106,084 .......... 106,084 .......... 106,082 .......... 106,084 ...............0 ...............0 ...............0 ...............0 ...............0 .......... 106,084 ...............0 ...............0 ...............0 ............. 1,262 . 10/25/2066 . 1.C FE ....

..92538Q-AA-8 VERUSSECURITIZATIONTRUSTVER WHOLE_CMO _2 .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 47,198 ............47,198 ............47,197 ............47,198 ...............0 ...............0 ...............0 ...............0 ...............0 ............47,198 ...............0 ...............0 ...............0 ................584 . 10/25/2066 . 1.A FE ....

..92538Q-AB-6 VERUSSECURITIZATIONTRUSTVER WHOLE_CMO _2 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ............9,438 ............. 9,438 ............. 9,438 ............. 9,438 ...............0 ...............0 ...............0 ...............0 ...............0 ............. 9,438 ...............0 ...............0 ...............0 ................137 . 10/25/2066 . 1.B FE ....

..92538W-AA-5 VERUS SECURITIZATION TRUST VER SENIOR WH .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 49,215 ............ 49,215 ............ 49,215 ............ 49,215 ...............0 ...............0 ...............0 ...............0 ...............0 ............ 49,215 ...............0 ...............0 ...............0 ................870 . 01/25/2067 . 1.A FE ....

..92539J-AA-3 VERUS SECURITIZATION TRUST VER SENIOR WH .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 42,178 ............42,178 ............42,177 ............42,178 ...............0 ...............0 ...............0 ...............0 ...............0 ............42,178 ...............0 ...............0 ...............0 ............. 1,404 . 08/25/2067 . 1.A FE ....
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..92539U-AA-8 VERUS SECURITIZATION TRUST VER WHOLE CMO .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 306,884 ...........306,884 .......... 306,878 .................. 0 ...............0 ...............6 ...............0 ...............6 ...............0 ...........306,884 ...............0 ...............0 ...............0 ............. 9,835 . 02/25/2069 . 1.A FE ....

..92540E-AA-1 VERUS SECURITIZATION TRUST VER WHOLE CMO .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 338,436 ...........338,436 ...........338,434 .................. 0 ...............0 ............... 2 ...............0 ............... 2 ...............0 ...........338,436 ...............0 ...............0 ...............0 ............11,429 . 01/25/2069 . 1.A FE ....

..92540J-AA-0 VERUSSECURITIZATIONTRUSTVER WHOLE CMO 24 .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 103,392 ...........103,392 ...........103,391 .................. 0 ...............0 ...............1 ...............0 ...............1 ...............0 ...........103,392 ...............0 ...............0 ...............0 ................563 . 07/25/2069 . 1.A FE ....

..92540M-AA-3 VERUS SECURITIZATION TRUST VER WHOLE CMO .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 143,164 ...........143,164 ...........143,162 .................. 0 ...............0 ............... 2 ...............0 ............... 2 ...............0 ...........143,164 ...............0 ...............0 ...............0 ............. 3,155 . 04/25/2069 . 1.A FE ....

..92778*-AA-5 VIRGINIA COMMONWEALTH UNIVERSI SECURED C .... ....... . 08/16/2024 . B47R_PP .................... .................... ...... 6,900,000 ........6,900,000 ........6,900,000 ........6,900,000 ...............0 ...............0 ...............0 ...............0 ...............0 ........6,900,000 ...............0 ...............0 ...............0 ...........138,945 . 09/15/2049 . 1.A ........

..92826C-AD-4 VISA INC SENIOR CORP_BND   3.150% 12/14/ .... ....... . 09/30/2024 . VARIOUS .................... .................... ...... 7,015,690 ........7,000,000 ........7,142,780 ........ 7,021,382 ...............0 .........(5,692) ...............0 .........(5,692) ...............0 ........7,015,690 ...............0 ...............0 ...............0 ...........175,175 . 12/14/2025 . 1.D FE ....

..92890H-AC-6 WEA FINANCE LLC SENIOR CORP_BND 144A   3 .... ....... . 09/17/2024 . VARIOUS .................... .................... ..... 16,000,000 ...... 16,000,000 .......16,188,245 .......16,011,735 ...............0 ....... (11,735) ...............0 ....... (11,735) ...............0 ...... 16,000,000 ...............0 ...............0 ...............0 .......... 600,000 . 09/17/2024 . 2.A FE ....

..92890P-AG-9 WF-RBS COMMERCIAL MORTGAGE TRU AM SUB_CM .... ....... . 09/01/2024 . PAYDOWN .................... .................... .......... 84,578 ............84,578 ............85,365 ............84,578 ...............0 ...............0 ...............0 ...............0 ...............0 ............84,578 ...............0 ...............0 ...............0 ............. 1,964 . 06/15/2046 . 1.A ........

..92915P-AH-8 VOYA CLO LTD INGIM _14-1A SENIOR ABS_ABS .... ....... . 07/18/2024 . PAYDOWN .................... .................... ......... 109,950 ...........109,950 .......... 107,476 .......... 108,841 ...............0 ..........1,108 ...............0 ..........1,108 ...............0 ...........109,950 ...............0 ...............0 ...............0 ............. 5,516 . 04/18/2031 . 1.A FE ....

..92915P-AH-8 VOYA CLO LTD INGIM _14-1A SENIOR ABS_ABS .... ....... . 09/30/2024 . B47R_PB .................... .................... ......... 469,109 ...........474,864 ...........464,180 .......... 470,078 ...............0 ........... (969) ...............0 ........... (969) ...............0 ...........469,109 ...............0 ...............0 ...............0 ............30,199 . 04/18/2031 . 1.A FE ....

.. 929227-4D-5 WAMU MORTGAGE PASS-THROUGH CER SENIOR WH .... ....... . 09/01/2024 . PAYDOWN .................... .................... ............4,390 ............. 4,390 ............. 4,413 ............. 4,545 ...............0 ........... (155) ...............0 ........... (155) ...............0 ............. 4,390 ...............0 ...............0 ...............0 ................181 . 06/25/2033 . 1.A FM ....

..929227-ZS-8 WAMU_02-A19 SENIOR WHOLE_CMO _02-AR19 ........ ....... . 09/01/2024 . PAYDOWN .................... .................... ............1,893 ............. 1,893 ............. 1,889 ............. 1,893 ...............0 ...............0 ...............0 ...............0 ...............0 ............. 1,893 ...............0 ...............0 ...............0 ................. 74 . 02/25/2033 . 1.A FM ....

..92933B-AT-1 WMGACQUISITION SENIOR CORP_BND 144A   3. .... ....... . 09/19/2024 . BARCLAYS CAPITAL ........ .................... .......... 54,752 ............58,000 ............57,504 ............57,620 ...............0 ..............42 ...............0 ..............42 ...............0 ............57,662 ...............0 ........ (2,910) ........ (2,910) ............. 1,746 . 12/01/2029 . 3.B FE ....

..92937E-AG-9 WF-RBS COMMERCIAL MORTGAGE TRU SUB SUB_C .... ....... . 09/01/2024 . PAYDOWN .................... .................... ............8,831 ............. 8,831 ............. 9,030 ............. 8,929 ...............0 ............ (98) ...............0 ............ (98) ...............0 ............. 8,831 ...............0 ...............0 ...............0 ................218 . 03/15/2045 . 1.A ........

..92939F-AW-9 WF-RBS COMMERCIAL MORTGAGE TRU AM SUB_CM .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 727,566 ...........727,566 ...........782,190 ...........729,024 ...............0 .........(1,459) ...............0 .........(1,459) ...............0 ...........727,566 ...............0 ...............0 ...............0 ............19,920 . 08/15/2047 . 1.A ........

..92977B-A*-2 HOME DEPOT INC SENIOR CORP_BND   6.000% ...... ....... . 09/15/2024 .
REDEMPTION      100.0000 

.............................. .................... ......... 207,391 ...........207,391 ...........207,033 ...........207,355 ...............0 ..............36 ...............0 ..............36 ...............0 ...........207,391 ...............0 ...............0 ...............0 ............. 8,299 . 01/15/2025 . 1.F ........
..92977Y-BW-0 WACHOVIA MORTGAGE LOAN TRUST L SUPSEN WH .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 112,603 .......... 110,740 ............98,859 .......... 138,766 ...............0 ....... (26,164) ...............0 ....... (26,164) ...............0 ...........112,603 ...............0 ...............0 ...............0 ............. 5,052 . 10/20/2035 . 5.B FM ....
..92978E-AA-2 WACHOVIA MORTGAGE LOAN TRUST L SENIOR AB .... ....... . 09/25/2024 . PAYDOWN .................... .................... ...........53,252 ............ 53,252 ............ 29,522 ............17,110 ...............0 .........36,142 ...............0 .........36,142 ...............0 ............ 53,252 ...............0 ...............0 ...............0 ................666 . 08/25/2036 . 1.A FM ....

..93004*-AA-9 CVS HEALTH CORP SECURED CORP_BND   7.350 .... ....... . 09/16/2024 .
REDEMPTION      100.0000 

.............................. .................... .......... 55,373 ............ 55,373 ............ 59,473 ............58,990 ...............0 ........ (3,617) ...............0 ........ (3,617) ...............0 ............ 55,373 ...............0 ...............0 ...............0 ............. 2,841 . 11/15/2024 . 2.B ........

..93041#-AA-0 WALGREEN CO LEASE PASS THROUGH SENIOR CO .... ....... . 09/15/2024 .
REDEMPTION      100.0000 

.............................. .................... .......... 14,379 ............14,379 ............14,379 ............14,379 ...............0 ...............0 ...............0 ...............0 ...............0 ............14,379 ...............0 ...............0 ...............0 ................510 . 02/15/2034 . 3.A ........
..931142-BF-9 WALMART INC SENIOR CORP_BND   7.550% 02/ .... ....... . 09/30/2024 . B47R_PB .................... .................... .......1,135,505 ........1,000,000 ........ 1,324,590 ........ 1,143,457 ...............0 .........(7,952) ...............0 .........(7,952) ...............0 ........ 1,135,505 ...............0 ...............0 ...............0 ............47,188 . 02/15/2030 . 1.C FE ....
..931142-CK-7 WALMART INC SENIOR CORP_BND   6.500% 08/ .... ....... . 08/16/2024 . VARIOUS .................... .................... ...... 3,306,506 ........3,000,000 ........ 3,372,985 ........ 3,317,145 ...............0 ....... (10,639) ...............0 ....... (10,639) ...............0 ........ 3,306,506 ...............0 ...............0 ...............0 ...........195,542 . 08/15/2037 . 1.C FE ....
..933637-AH-3 WAMU MORTGAGE PASS-THROUGH CER SUPSEN WH .... ....... . 09/01/2024 . PAYDOWN .................... .................... ............7,067 ............. 7,875 ............. 6,576 ............. 6,639 ...............0 ............ 428 ...............0 ............ 428 ...............0 ............. 7,067 ...............0 ...............0 ...............0 ................181 . 01/25/2037 . 1.A FM ....
..93363C-AB-5 WAMU MORTGAGE PASS-THROUGH CER SUPSEN WH .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 306,238 ...........264,481 ...........218,124 ...........232,554 ...............0 ........ 73,685 ...............0 ........ 73,685 ...............0 ...........306,238 ...............0 ...............0 ...............0 ............. 8,887 . 07/25/2046 . 1.A FM ....
..93364E-AE-4 WAMU ASSET-BACKED CERTIFICATES SENIOR AB .... ....... . 09/25/2024 . PAYDOWN .................... .................... .......... 75,442 ............ 75,442 ............45,684 ............ 49,223 ...............0 .........26,219 ...............0 .........26,219 ...............0 ............ 75,442 ...............0 ...............0 ...............0 ............. 1,792 . 05/25/2037 . 1.A FM ....
..93364E-AF-1 WAMU ASSET-BACKED CERTIFICATES SENIOR AB .... ....... . 09/25/2024 . PAYDOWN .................... .................... ......... 143,123 ...........143,123 ............87,450 ............ 92,938 ...............0 ........ 50,185 ...............0 ........ 50,185 ...............0 ...........143,123 ...............0 ...............0 ...............0 ............. 3,399 . 05/25/2037 . 1.A FM ....
..93401*-AA-8 WARBURG PINCUS LLC SENIOR CORP_BND   2.7 .... ....... . 09/30/2024 . B47R_PP3 ................... .................... ..... 25,000,000 .......25,000,000 .......25,000,000 .......25,000,000 ...............0 ...............0 ...............0 ...............0 ...............0 .......25,000,000 ...............0 ...............0 ...............0 .......... 681,889 . 09/29/2031 . 1.D PL ....
..93401*-AB-6 WARBURG PINCUS LLC SENIOR CORP_BND   2.8 .... ....... . 09/30/2024 . B47R_PP3 ................... .................... ...... 3,000,000 ........3,000,000 ........3,000,000 ........3,000,000 ...............0 ...............0 ...............0 ...............0 ...............0 ........3,000,000 ...............0 ...............0 ...............0 ............86,339 . 09/29/2033 . 1.D PL ....
..93401*-AC-4 WARBURG PINCUS LLC SENIOR CORP_BND   2.8 .... ....... . 09/30/2024 . B47R_PP3 ................... .................... ...... 7,000,000 ........7,000,000 ........7,000,000 ........7,000,000 ...............0 ...............0 ...............0 ...............0 ...............0 ........7,000,000 ...............0 ...............0 ...............0 ...........201,458 . 09/29/2033 . 1.D PL ....
..93935W-AF-1 WASHINGTON MUTUAL MORTGAGE PAS SENIOR AB .... ....... . 08/01/2024 . PAYDOWN .................... .................... ............6,034 ............. 6,034 ............. 2,702 ............. 1,456 ...............0 ..........4,578 ...............0 ..........4,578 ...............0 ............. 6,034 ...............0 ...............0 ...............0 ................. 49 . 10/25/2036 . 1.A FM ....
..93936N-AC-7 WASHINGTON MUTUAL MORTGAGE PAS SENIOR WH .... ....... . 09/01/2024 . PAYDOWN .................... .................... .............. (16) ............. 8,804 ............. 7,227 ............. 6,107 ...............0 ........ (6,123) ...............0 ........ (6,123) ...............0 ................(16) ...............0 ...............0 ...............0 ................441 . 06/25/2037 . 1.A FM ....
..94106L-AV-1 WASTE MANAGEMENT INC SENIOR CORP_BND   6 .... ....... . 08/16/2024 . B47R_PB .................... .................... ..... 12,252,948 .......12,300,000 .......12,234,318 .......12,251,803 ...............0 ..........1,145 ...............0 ..........1,145 ...............0 .......12,252,948 ...............0 ...............0 ...............0 ...........535,733 . 11/30/2039 . 1.G FE ....
..941848-E@-8 WATERS CORPORATION SENIOR CORP_BND   3.4 ..... ....... . 08/16/2024 . B47R_PP .................... .................... ......... 500,000 .......... 500,000 .......... 500,000 .......... 500,000 ...............0 ...............0 ...............0 ...............0 ...............0 .......... 500,000 ...............0 ...............0 ...............0 ............13,091 . 05/12/2026 . 2.B ........
..942682-B*-5 WATSON LAND COMPANY SENIOR CORP_BND   4. .... ....... . 09/29/2024 . VARIOUS .................... .................... ......... 114,769 ...........114,769 ...........114,769 ...........114,769 ...............0 ...............0 ...............0 ...............0 ...............0 ...........114,769 ...............0 ...............0 ...............0 ............. 3,368 . 12/29/2040 . 2.C ........
..94950A-AQ-3 WELLFLEET CLO LIMITED WELF_20 MEZZANIN A .... ....... . 09/30/2024 . B47R_PB .................... .................... ...... 1,500,000 ........1,500,000 ........1,500,000 ........1,500,000 ...............0 ...............0 ...............0 ...............0 ...............0 ........1,500,000 ...............0 ...............0 ...............0 ...........107,153 . 07/15/2034 . 1.C FE ....

..94978#-CQ-8 CVS HEALTH CORP SECURED CORP_BND   5.610 .... ....... . 09/10/2024 .
REDEMPTION      100.0000 

.............................. .................... ......... 108,958 ...........108,958 ...........105,338 ...........108,231 ...............0 ............ 727 ...............0 ............ 727 ...............0 ...........108,958 ...............0 ...............0 ...............0 ............. 3,822 . 08/10/2027 . 2.B ........
..94989Q-AV-2 WELLS FARGO COMMERCIAL MORTGAG LCF SENIO .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 463,032 ...........463,032 ...........476,917 ...........464,480 ...............0 ........ (1,448) ...............0 ........ (1,448) ...............0 ...........463,032 ...............0 ...............0 ...............0 ............13,158 . 09/15/2048 . 1.A ........
..95001N-AY-4 WELLS FARGO COMMERCIAL MORTGAG LCF SENIO .... ....... . 09/30/2024 . B47R_PB .................... .................... .......2,521,555 ........2,500,000 ........ 2,556,641 ........ 2,525,596 ...............0 ........ (4,040) ...............0 ........ (4,040) ...............0 ........ 2,521,555 ...............0 ...............0 ...............0 ............86,876 . 06/15/2051 . 1.A ........
..95002B-AE-3 WELLS FARGO COMMERCIAL MORTGAG LCF SENIO .... ....... . 09/30/2024 . B47R_PB .................... .................... .......2,507,427 ........ 2,345,000 ........ 2,635,194 ........ 2,528,245 ...............0 ....... (20,818) ...............0 ....... (20,818) ...............0 ........ 2,507,427 ...............0 ...............0 ...............0 ............ 59,209 . 10/17/2052 . 1.A ........
..95002F-AA-2 WELLS FARGO MORTGAGE BACKED SE SUPSEN WH .... ....... . 09/01/2024 . PAYDOWN .................... .................... ............9,289 ............. 9,289 ............. 9,455 ............. 9,455 ...............0 ........... (165) ...............0 ........... (165) ...............0 ............. 9,289 ...............0 ...............0 ...............0 ................212 . 09/25/2049 . 1.A ........
..95003J-AC-9 WELLS FARGO MORTGAGE BACKED SE SUPSEN WH .... ....... . 09/01/2024 . PAYDOWN .................... .................... ......... 118,255 ...........118,255 ...........121,286 .......... 121,110 ...............0 .........(2,855) ...............0 .........(2,855) ...............0 ...........118,255 ...............0 ...............0 ...............0 ............. 2,026 . 12/25/2050 . 1.A ........
..95040Q-AC-8 WELLTOWER OP LLC SENIOR CORP_BND   4.250 .... ....... . 09/30/2024 . B47R_PB .................... .................... ..... 14,979,495 .......15,000,000 .......14,884,050 .......14,974,781 ...............0 ..........4,714 ...............0 ..........4,714 ...............0 .......14,979,495 ...............0 ...............0 ...............0 ...........316,979 . 04/01/2026 . 2.A FE ....
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..955385-AA-7 WEST POINT MILITARY HOUSING MUNITAX_BND ..... ....... . 07/01/2024 . CALL      100.0000 ..... .................... ......... 975,000 ...........975,000 ...........803,684 ...........842,521 ...............0 ..........2,374 ...............0 ..........2,374 ...............0 ...........844,895 ...............0 ....... 130,105 ....... 130,105 ............69,675 . 07/01/2042 . 1.F FE ....

..960413-AZ-5 WESTLAKE CORP SENIOR CORP_BND   3.125% 0 .... ....... . 07/01/2024 . HEDGE INCREASE ADJUST. .................... ........(510,882) .................. 0 ......... (513,366) .................. 0 ...............0 ..........2,485 ...............0 ..........2,485 ...............0 ......... (510,882) ...............0 ...............0 ...............0 .................. 0 . 08/15/2051 . 2.B FE ....

..96188#-AA-6 WETT HOLDINGS LLC SECURED CORP_BND   4.3 .... ....... . 07/01/2024 .
REDEMPTION      100.0000 

.............................. .................... ...... 2,208,889 ........ 2,208,889 ........ 2,208,889 ........ 2,208,889 ...............0 ...............0 ...............0 ...............0 ...............0 ........ 2,208,889 ...............0 ...............0 ...............0 ............23,968 . 12/18/2024 . 2.B PL ....
..96328G-AS-6 WFLF_23-1A ABS 3-1A-A 144A   5.800% 04/1 .... ....... . 09/18/2024 . PAYDOWN .................... .................... ......... 419,674 ...........419,674 ...........420,756 .................. 0 ...............0 ........ (1,082) ...............0 ........ (1,082) ...............0 ...........419,674 ...............0 ...............0 ...............0 ............14,210 . 04/18/2038 . 1.A FE ....
..96328G-BG-1 WHEELS FLEET LEASE FUNDING LLC ABS_ABS _ .... ....... . 09/18/2024 . PAYDOWN .................... .................... ......... 339,694 ...........339,694 ...........339,650 ...........339,650 ...............0 ..............44 ...............0 ..............44 ...............0 ...........339,694 ...............0 ...............0 ...............0 ............15,561 . 08/18/2038 . 1.A FE ....

..97314@-AC-9 WIND ENERGY TRANSMISSION TEXAS SECURED C .... ....... . 09/30/2024 .
REDEMPTION      100.0000 

.............................. .................... .......... 55,556 ............ 55,556 ............ 55,556 ............ 55,556 ...............0 ...............0 ...............0 ...............0 ...............0 ............ 55,556 ...............0 ...............0 ...............0 ............. 2,354 . 12/18/2034 . 1.F PL ....

..97806*-AG-7 WOLVERINE POWER SUPPLY COOP IN SECURED C .... ....... . 09/10/2024 .
REDEMPTION      100.0000 

.............................. .................... .......... 50,000 ............50,000 ............50,000 ............50,000 ...............0 ...............0 ...............0 ...............0 ...............0 ............50,000 ...............0 ...............0 ...............0 ............. 1,915 . 09/10/2045 . 1.F ........
..97806*-AG-7 WOLVERINE POWER SUPPLY COOP IN SECURED C .... ....... . 09/30/2024 . B47R_PP .................... .................... ...... 2,100,000 ........2,100,000 ........2,100,000 ........2,100,000 ...............0 ...............0 ...............0 ...............0 ...............0 ........2,100,000 ...............0 ...............0 ...............0 ............84,898 . 09/10/2045 . 1.F ........
..980745-G@-6 WOODWARD INC SENIOR CORP_BND   4.460% 05 .... ....... . 08/16/2024 . B47R_PP .................... .................... ......... 500,000 .......... 500,000 .......... 500,000 .......... 500,000 ...............0 ...............0 ...............0 ...............0 ...............0 .......... 500,000 ...............0 ...............0 ...............0 ............15,858 . 05/30/2030 . 2.B ........
..98138H-AG-6 WORKDAY INC SENIOR CORP_BND   3.500% 04/ .... ....... . 09/30/2024 . B47R_PB .................... .................... .......9,725,289 ...... 10,000,000 ........ 9,550,550 ........ 9,649,920 ...............0 .........75,369 ...............0 .........75,369 ...............0 ........ 9,725,289 ...............0 ...............0 ...............0 ...........349,028 . 04/01/2027 . 2.B FE ....
..98385X-AM-8 XTO ENERGY INC SENIOR CORP_BND   6.750% ...... ....... . 08/16/2024 . B47R_PB .................... .................... .......4,544,403 ........4,000,000 ........ 4,603,344 ........ 4,562,468 ...............0 ....... (18,065) ...............0 ....... (18,065) ...............0 ........ 4,544,403 ...............0 ...............0 ...............0 ...........281,250 . 08/01/2037 . 1.D FE ....
..BRTKDF-1G-1 GLOBAL INFRASTRUCTURE DEBT FUN CORP_BND ...... ....... . 09/13/2024 . DIRECT ..................... .................... .......5,487,557 ........ 5,487,557 ........ 5,487,557 ........ 3,803,828 ...............0 ...............0 ...............0 ...............0 ...............0 ........ 5,487,557 ...............0 ...............0 ...............0 ...........145,160 . 12/29/2049 . 2.B FE ....
..G1652#-AD-0 THE BRYANSTON THREE PARTNERSHI SENIOR CO .... ....... . 09/30/2024 . B47R_PP .................... .................... ......... 283,751 ...........269,726 ...........301,282 ...........275,564 ...............0 .........(3,464) ...............0 .........(3,464) ........ 11,651 ...........283,751 ...............0 ...............0 ...............0 ............. 9,481 . 09/05/2027 . 2.A PL ....
..G1652#-AE-8 THE BRYANSTON THREE PARTNERSHI SENIOR CO .... ....... . 09/30/2024 . B47R_PP .................... .................... ...... 1,052,800 ...........930,090 ........1,106,804 ........ 1,020,355 ...............0 ....... (10,696) ...............0 ....... (10,696) .........43,142 ........1,052,800 ...............0 ...............0 ...............0 ............33,857 . 09/05/2032 . 2.A FE ....

..P0606*-AA-9 AES MEXICO GENERATION HOLDINGS SECURED C .... ....... . 09/30/2024 .
REDEMPTION      100.0000 

.............................. .................... ......... 262,548 ...........262,548 ...........262,548 .................. 0 ...............0 ...............0 ...............0 ...............0 ...............0 ...........262,548 ...............0 ...............0 ...............0 .................. 0 . 11/26/2027 . 2.C PL ....

..R3000@-AA-1 EDDA WIND III AS SECURED CORP_BND   3.30 .... ....... . 09/30/2024 .
REDEMPTION      100.0000 

.............................. .................... ......... 122,660 ...........122,660 ...........118,042 ...........116,574 ...............0 ...............0 ...............0 ...............0 ..........1,468 ...........122,660 ..........4,618 ...............0 ..........4,618 ............. 2,919 . 04/30/2037 . 2.B Z .....
..01626P-AH-9 ALIMENTATION COUCHE-TARD INC SENIOR CORP .... A..... . 08/19/2024 . CITADEL SECURITIES ...... .................... .......9,220,621 ........ 9,550,000 ........ 9,053,744 ........ 4,330,648 ...............0 ........ 40,882 ...............0 ........ 40,882 ...............0 ........ 9,172,480 ...............0 ........ 48,141 ........ 48,141 ...........272,877 . 07/26/2027 . 2.A FE ....
..06368L-AP-1 BANK OF MONTREAL SENIOR CORP_BND   4.250 .... A..... . 09/14/2024 . MATURITY .................. .................... ...... 5,000,000 ........5,000,000 ........ 4,996,850 ........ 4,998,868 ...............0 ..........1,132 ...............0 ..........1,132 ...............0 ........5,000,000 ...............0 ...............0 ...............0 ...........212,500 . 09/14/2024 . 1.F FE ....
..11271L-AL-6 BROOKFIELD FINANCE INC SENIOR CORP BND ....... A..... . 07/01/2024 . HEDGE INCREASE ADJUST. .................... ..... (1,660,914) .................. 0 .......(1,660,914) .................. 0 ...............0 ...............0 ...............0 ...............0 ...............0 .......(1,660,914) ...............0 ...............0 ...............0 .................. 0 . 03/04/2054 . 1.G FE ....

..18914L-AA-8 CLOVER LP SECURED CORP_BND   4.216% 03/3 .... ....... . 09/30/2024 .
REDEMPTION      100.0000 

.............................. .................... ......... 384,416 ...........384,416 ...........399,375 ...........393,847 ...............0 ...............0 ...............0 ...............0 ..........5,528 ...........384,416 ....... (14,959) ...............0 ....... (14,959) ............16,193 . 03/31/2034 . 2.B FE ....
..32117P-AD-9 FIRST NATIONS ETF LP SECURED CORP_BND ........ ....... . 09/30/2024 . VARIOUS .................... .................... .......7,442,739 ........ 7,442,739 ........ 7,442,739 ........7,188,458 ...............0 ...............0 ...............0 ...............0 ....... 254,281 ........ 7,442,739 ...............0 ...............0 ...............0 ...........214,508 . 12/31/2041 . 2.A FE ....

..39072F-AB-3 GRELPAT LAKES POWER HOLDINGS SECURED COR .... ....... . 09/30/2024 .
REDEMPTION      100.0000 

.............................. .................... ......... 118,309 ...........118,309 ...........116,754 ...........119,503 ...............0 ..........1,646 ...............0 ..........1,646 .........(4,395) ...........118,309 ..........1,556 ...............0 ..........1,556 ............. 4,532 . 11/30/2029 . 2.B FE ....

..496676-AC-1 KINGSTON SOLAR LP INC SECURED CORP_BND ....... ....... . 07/31/2024 .
REDEMPTION      100.0000 

.............................. .................... ......... 199,167 ...........199,167 ...........207,903 .......... 208,660 ...............0 ...............0 ...............0 ...............0 ........... (757) ...........199,167 ........ (8,736) ...............0 ........ (8,736) ............. 7,254 . 07/31/2035 . 2.B FE ....

..62451R-AA-2 MOUNTAIN VIEW PARTNERS GP SECURED CORP_B .... ....... . 09/30/2024 .
REDEMPTION      100.0000 

.............................. .................... .......... 11,669 ............11,669 ............11,980 ............11,955 ...............0 ...............0 ...............0 ...............0 ..............25 ............11,669 ........... (311) ...............0 ........... (311) ................463 . 03/31/2051 . 1.G FE ....
..62928@-AB-3 NHL CANADA FUNDING LP SECURED CORP_BND ....... A..... . 08/16/2024 . B47R_PP .................... .................... ......... 400,641 ...........400,641 ...........400,641 ...........400,641 ...............0 ...............0 ...............0 ...............0 ...............0 ...........400,641 ...............0 ...............0 ...............0 ............11,188 . 07/12/2028 . 2.B PL ....
..66679N-AA-8 NORTHRIVERMIDSTREAMFINANCEL SECURED CORP .... A..... . 07/03/2024 . CALL      100.0290 ..... .................... ......... 665,193 .......... 665,000 ...........661,269 ...........663,361 ...............0 ............ 290 ...............0 ............ 290 ...............0 ...........663,650 ...............0 ..........1,350 ..........1,350 ............27,001 . 02/15/2026 . 3.C FE ....
..66980C-AB-4 NOUVELLE AUTOROUTE 30 FINANCEM SECURED C .... ....... . 09/30/2024 . VARIOUS .................... .................... .......... 12,005 ............12,005 ............12,507 ............ 12,299 ...............0 ...............0 ...............0 ...............0 ............ 208 ............12,005 ........... (502) ...............0 ........... (502) ................493 . 03/31/2042 . 2.A FE ....
..68245X-AK-5 1011778BCUNLIMITEDLIABILITY SECURED CORP .... A..... . 09/13/2024 . CALL      100.0000 ..... .................... ...... 2,000,000 ........2,000,000 ........2,000,000 ........2,000,000 ...............0 ...............0 ...............0 ...............0 ...............0 ........2,000,000 ...............0 ...............0 ...............0 .......... 104,778 . 04/15/2025 . 3.B FE ....
..70137T-AP-0 PARKLANDCORP SENIOR CORP_BND 144A   5.87 .... A..... . 09/13/2024 . VARIOUS .................... .................... ...... 1,195,500 ........1,200,000 ........1,200,000 ........1,200,000 ...............0 ...............0 ...............0 ...............0 ...............0 ........1,200,000 ...............0 ........ (4,500) ........ (4,500) ............82,446 . 07/15/2027 . 3.C FE ....
..72908L-AB-1 PLENARY PROPERTIES NDC GP SECURED CORP_B ..... ....... . 09/07/2024 . VARIOUS .................... .................... ......... 176,773 .......... 176,773 ...........203,779 .......... 173,007 ...............0 ........ 11,877 ...............0 ........ 11,877 ........ 38,016 .......... 176,773 ....... (46,128) ...............0 ....... (46,128) ............. 6,142 . 02/07/2040 . 2.A FE ....
..78016E-ZH-3 ROYALBANKOFCANADA SENIOR CORP_BND   3.97 .... A..... . 07/26/2024 . MATURITY .................. .................... ...... 8,000,000 ........8,000,000 ........8,000,000 ........8,000,000 ...............0 ...............0 ...............0 ...............0 ...............0 ........8,000,000 ...............0 ...............0 ...............0 .......... 317,600 . 07/26/2024 . 1.E FE ....
..811427-AA-1 SEA TO SKY HIGHWAY INVESTMENT SECURED CO .... ....... . 08/31/2024 . VARIOUS .................... .................... ...... 2,188,676 ........2,188,676 ........ 2,324,954 ........ 2,236,812 ...............0 ............ 258 ...............0 ............ 258 ........ 87,977 ........2,188,676 ......(136,372) ...............0 ......(136,372) ............59,288 . 08/31/2030 . 1.F FE ....
..878742-AE-5 TECK RESOURCES LTD SENIOR CORP_BND   6.1 .... A..... . 07/17/2024 . CALL      105.7760 ..... .................... .......3,313,962 ........ 3,133,000 ........ 3,523,385 ........ 3,380,693 ...............0 ........ (8,421) ...............0 ........ (8,421) ...............0 ........ 3,372,272 ...............0 ...... (239,272) ...... (239,272) ...........333,413 . 10/01/2035 . 2.C FE ....
..878742-AS-4 TECK RESOURCES LTD SENIOR CORP_BND   6.0 .... A..... . 07/17/2024 . CALL      102.4930 ..... .................... .......8,301,933 ........8,100,000 ........8,837,011 ........ 8,641,545 ...............0 ....... (11,692) ...............0 ....... (11,692) ...............0 ........ 8,629,852 ...............0 ...... (529,852) ...... (529,852) ...........650,133 . 08/15/2040 . 2.C FE ....
..94106B-AA-9 WASTE CONNECTIONS INC SENIOR CORP_BND ........ A..... . 09/30/2024 . B47R_PB .................... .................... .......4,999,757 ........5,000,000 ........ 4,999,550 ........ 4,999,725 ...............0 ..............31 ...............0 ..............31 ...............0 ........ 4,999,757 ...............0 ...............0 ...............0 ...........151,306 . 02/01/2030 . 2.A FE ....

..C6802@-AA-0 OILERS ENTERTAINMENT GROUP CAN SECURED C .... ....... . 09/27/2024 .
REDEMPTION      100.0000 

.............................. .................... .......... 79,694 ............79,694 ............84,098 ............82,124 ...............0 ...............0 ...............0 ...............0 ..........1,974 ............79,694 .........(4,404) ...............0 .........(4,404) ............. 1,824 . 06/30/2051 . 2.B PL ....
. 000000-00-0 PLENARY HEALTH NORTH BAY FINCO SECURED C .... ....... . 09/13/2024 . VARIOUS .................... .................... .......... 60,525 ............60,525 ............70,616 ............66,314 ...............0 ........ (3,856) ...............0 ........ (3,856) ..........2,815 ............60,525 .........(4,749) ...............0 .........(4,749) ............. 2,147 . 03/13/2040 . 2.A FE ....
..00119M-AA-7 AGL CLO 3 LTD AGL_20-3A SENIOR ABS_ABS _ .... D..... . 09/30/2024 . B47R_PB .................... .................... ......... 979,905 ........1,000,000 ...........979,200 ...........985,336 ...............0 .........(5,431) ...............0 .........(5,431) ...............0 ...........979,905 ...............0 ...............0 ...............0 ............67,060 . 01/15/2033 . 1.A FE ....
..00120D-AC-0 AGL CLO 1 LTD AGL_22-17 MEZZANIN ABS_ABS .... D..... . 09/30/2024 . B47R_PB .................... .................... ...... 4,100,000 ........4,100,000 ........4,100,000 ........4,100,000 ...............0 ...............0 ...............0 ...............0 ...............0 ........4,100,000 ...............0 ...............0 ...............0 ...........281,575 . 01/21/2035 . 1.C FE ....
..001746-AN-6 AMERICAN MONEY MANAGEMENT CORP SENIOR AB .... D..... . 08/26/2024 . PAYDOWN .................... .................... .......1,302,915 ........ 1,302,915 ........ 1,298,316 ........ 1,302,915 ...............0 ...............0 ...............0 ...............0 ...............0 ........ 1,302,915 ...............0 ...............0 ...............0 ............66,278 . 05/26/2031 . 1.A FE ....
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..00176A-AX-3 AMERICAN MONEY MANAGEMENT CORP SENIOR AB .... D..... . 07/30/2024 . PAYDOWN .................... .................... ......... 871,637 .......... 871,637 ...........868,464 ...........865,885 ...............0 ..........5,752 ...............0 ..........5,752 ...............0 .......... 871,637 ...............0 ...............0 ...............0 ............43,901 . 04/30/2031 . 1.A FE ....

..00183F-AA-3 ANNO 2017 JOINT HOLDING  UK  L SECURED C .... B..... . 07/01/2024 .
REDEMPTION      100.0000 

.............................. .................... ........(255,482) ......... (255,482) ......... (269,145) ......... (257,645) ...............0 ...............0 ...............0 ...............0 ....... (11,500) ......... (255,482) ........ 13,663 ...............0 ........ 13,663 .................. 0 . 05/31/2033 . 2.B PL ....
..00217G-AA-1 APTIV PLC SENIOR CORP_BND   2.396% 02/18 .... D..... . 09/19/2024 . CALL      100.0000 ..... .................... ...... 9,000,000 ........9,000,000 ........9,000,480 ........9,000,000 ...............0 ...............0 ...............0 ...............0 ...............0 ........9,000,000 ...............0 ...............0 ...............0 ...........234,209 . 02/18/2025 . 2.B FE ....

..00253X-AA-9 AADVANTAGELOYALTYIPLTD SECURED CORP_BND ..... D..... . 07/22/2024 .
REDEMPTION      100.0000 

.............................. .................... .......... 60,250 ............60,250 ............60,250 ............60,250 ...............0 ...............0 ...............0 ...............0 ...............0 ............60,250 ...............0 ...............0 ...............0 ............. 2,622 . 04/20/2026 . 3.A FE ....
..00900L-AU-8 AIMCOAIMCO_15-AA MEZZANIN ABS_ABS _15-AA .... D..... . 09/03/2024 . PAYDOWN .................... .................... ...... 5,000,000 ........5,000,000 ........ 4,944,050 ........ 4,909,602 ...............0 .........90,398 ...............0 .........90,398 ...............0 ........5,000,000 ...............0 ...............0 ...............0 ...........386,774 . 10/17/2034 . 2.C FE ....
..00901F-AA-4 AIMCO CLO LTD AIMCO_20-16 ABS_ABS _21-16 .... D..... . 07/10/2024 . PAYDOWN .................... .................... ...... 3,200,000 ........3,200,000 ........ 3,174,400 ........ 3,174,400 ...............0 ........ 25,600 ...............0 ........ 25,600 ...............0 ........3,200,000 ...............0 ...............0 ...............0 ...........159,916 . 01/17/2035 . 1.A FE ....
..00901F-AE-6 AIMCO CLO LTD AIMCO_21-16 MEZZANIN ABS_A .... D..... . 07/17/2024 . PAYDOWN .................... .................... ...... 2,000,000 ........2,000,000 ........2,000,000 ........2,000,000 ...............0 ...............0 ...............0 ...............0 ...............0 ........2,000,000 ...............0 ...............0 ...............0 ...........112,853 . 01/17/2035 . 1.F FE ....
..00901F-AG-1 AIMCO CLO LTD AIMCO_21-16 MEZZANIN ABS_A .... D..... . 07/17/2024 . PAYDOWN .................... .................... ...... 4,000,000 ........4,000,000 ........4,000,000 ........4,000,000 ...............0 ...............0 ...............0 ...............0 ...............0 ........4,000,000 ...............0 ...............0 ...............0 ...........252,405 . 01/17/2035 . 2.C FE ....

..01538T-AA-3 ALFA TRANSMISORA DE ENERGIA SA SECURED C .... D..... . 09/27/2024 .
REDEMPTION      100.0000 

.............................. .................... ............1,901 ............. 1,901 ............. 1,901 ............. 1,901 ...............0 ...............0 ...............0 ...............0 ...............0 ............. 1,901 ...............0 ...............0 ...............0 ................. 87 . 09/27/2051 . 2.C FE ....
..03328W-AS-7 ANCHORAGE CAPITAL CLO ANCHC_16 ABS_ABS _ .... D..... . 07/24/2024 . PAYDOWN .................... .................... ...... 7,500,000 ........7,500,000 ........7,500,000 ........7,500,000 ...............0 ...............0 ...............0 ...............0 ...............0 ........7,500,000 ...............0 ...............0 ...............0 ...........396,325 . 07/15/2032 . 1.A FE ....
..03328W-AU-2 ANCHORAGE CAPITAL CLO ANCHC_16 MEZZANIN ..... D..... . 07/24/2024 . PAYDOWN .................... .................... ...... 4,375,000 ........ 4,375,000 ........ 4,375,000 ........ 4,375,000 ...............0 ...............0 ...............0 ...............0 ...............0 ........ 4,375,000 ...............0 ...............0 ...............0 ...........252,095 . 07/15/2032 . 1.C FE ....
..03762Y-AR-8 APIDOSCLOXXVAPID_16_25ARR ABS A-A1R2 144 .... D..... . 07/22/2024 . PAYDOWN .................... .................... ......... 802,307 ...........802,307 ...........802,307 .................. 0 ...............0 ...............0 ...............0 ...............0 ...............0 ...........802,307 ...............0 ...............0 ...............0 ............27,307 . 10/20/2031 . 1.A FE ....
..03765L-AP-7 APIDOS CLO APID_15-20A SUPSEN ABS_ABS _1 .... D..... . 07/16/2024 . PAYDOWN .................... .................... .......2,337,637 ........ 2,337,637 ........ 2,340,442 ........ 2,340,442 ...............0 ........ (2,805) ...............0 ........ (2,805) ...............0 ........ 2,337,637 ...............0 ...............0 ...............0 ...........119,330 . 07/16/2031 . 1.A FE ....
..03765L-AP-7 APIDOS CLO APID_15-20A SUPSEN ABS_ABS _1 .... D..... . 09/30/2024 . B47R_PB .................... .................... ...... 6,776,083 ........6,767,961 ........6,776,083 ........6,776,083 ...............0 ...............0 ...............0 ...............0 ...............0 ........6,776,083 ...............0 ...............0 ...............0 ...........440,469 . 07/16/2031 . 1.A FE ....
..03880K-AA-2 ARBOR REALTY COLLATERALIZED LO LCF SENIO .... D..... . 09/16/2024 . PAYDOWN .................... .................... ...... 1,089,731 ........1,089,731 ........ 1,089,230 ........1,089,731 ...............0 ...............0 ...............0 ...............0 ...............0 ........1,089,731 ...............0 ...............0 ...............0 ............46,663 . 08/15/2034 . 1.A FE ....
..04002P-AA-2 AREITLTDAREIT_21-CRE5 LCF SENIOR_CMBS _2 .... D..... . 09/17/2024 . PAYDOWN .................... .................... ...... 1,050,577 ........1,050,577 ........1,050,577 ........1,050,577 ...............0 ...............0 ...............0 ...............0 ...............0 ........1,050,577 ...............0 ...............0 ...............0 ............44,780 . 11/17/2038 . 1.A FE ....
..04016V-AA-3 ARESCLOLTDARES_18-47A SENIOR ABS_ABS _18 .... D..... . 07/15/2024 . PAYDOWN .................... .................... ......... 971,838 ...........971,838 ...........971,838 ...........971,838 ...............0 ...............0 ...............0 ...............0 ...............0 ...........971,838 ...............0 ...............0 ...............0 ............48,105 . 04/15/2030 . 1.A FE ....
..04019H-AA-1 ARES CLO LTD ARES_22-64A SENIOR ABS_ABS ..... D..... . 08/22/2024 . PAYDOWN .................... .................... ...... 2,000,000 ........2,000,000 ........ 1,962,500 ........ 1,962,500 ...............0 ........ 37,500 ...............0 ........ 37,500 ...............0 ........2,000,000 ...............0 ...............0 ...............0 ...........117,149 . 04/15/2035 . 1.A FE ....
..04019H-AE-3 ARES LXIV CLO LTD ARES_22-64 ABS_ABS _22 .... D..... . 08/22/2024 . PAYDOWN .................... .................... ...... 3,650,000 ........3,650,000 ........3,650,000 ........3,650,000 ...............0 ...............0 ...............0 ...............0 ...............0 ........3,650,000 ...............0 ...............0 ...............0 ...........231,455 . 04/15/2035 . 1.C FE ....
..04965F-AJ-0 ATRIUM CDO CORP ATRM_18-15A SUB ABS_ABS ..... D..... . 07/11/2024 . PAYDOWN .................... .................... ...... 3,500,000 ........3,500,000 ........ 3,506,125 ........ 3,482,017 ...............0 ........ 17,983 ...............0 ........ 17,983 ...............0 ........3,500,000 ...............0 ...............0 ...............0 ...........199,049 . 01/23/2031 . 1.F FE ....
..04965F-AL-5 ATRIUM CDO CORP ATRM_18-15A SUB ABS_ABS ..... D..... . 07/23/2024 . PAYDOWN .................... .................... ...... 3,286,000 ........3,286,000 ........ 3,261,355 ........ 3,245,873 ...............0 ........ 40,127 ...............0 ........ 40,127 ...............0 ........3,286,000 ...............0 ...............0 ...............0 .......... 206,011 . 01/23/2031 . 2.C FE ....

..05330K-A#-2 AUTOPISTAS METROPOLITANAS DE P SECURED C .... D..... . 09/30/2024 .
REDEMPTION      100.0000 

.............................. .................... .............. 161 ................161 ................161 ................161 ...............0 ...............0 ...............0 ...............0 ...............0 ................161 ...............0 ...............0 ...............0 ............. 2,100 . 12/31/2038 . 2.C FE ....

..05330K-A@-4 AUTOPISTAS METROPOLITANAS DE P SECURED C .... D..... . 07/01/2024 .
REDEMPTION      100.0000 

.............................. .................... ......... (89,581) ...........(89,581) ...........(89,581) ...........(89,581) ...............0 ...............0 ...............0 ...............0 ...............0 ...........(89,581) ...............0 ...............0 ...............0 .................. 0 . 12/31/2038 . 2.B FE ....

..05330K-A@-4 AUTOPISTAS METROPOLITANAS DE P SECURED C .... D..... . 09/30/2024 .
REDEMPTION      100.0000 

.............................. .................... .......... 80,000 ............80,000 ............80,000 ............80,000 ...............0 ...............0 ...............0 ...............0 ...............0 ............80,000 ...............0 ...............0 ...............0 ............. 4,500 . 12/31/2038 . 2.C FE ....

..05330K-AA-3 AUTOPISTAS METROPOLITANAS DE P SECURED C .... D..... . 09/30/2024 .
REDEMPTION      100.0000 

.............................. .................... ......... 104,125 ...........104,125 ...........104,125 ...........104,125 ...............0 ...............0 ...............0 ...............0 ...............0 ...........104,125 ...............0 ...............0 ...............0 ............. 5,271 . 06/30/2035 . 2.C FE ....
..05551C-AA-3 BIB CENTRAL AMERICAN CARD RECE ABS_ABS _ .... D..... . 07/07/2024 . PAYDOWN .................... .................... ......... 423,972 ...........423,972 ...........423,972 ...........423,972 ...............0 ...............0 ...............0 ...............0 ...............0 ...........423,972 ...............0 ...............0 ...............0 ............11,129 . 01/07/2030 . 1.G FE ....
..05578Q-AB-9 BPCE SA SUB CORP_BND 144A   5.150% 07/21 .... D..... . 07/21/2024 . MATURITY .................. .................... ...... 2,000,000 ........2,000,000 ........ 1,996,300 ........ 1,999,751 ...............0 ............ 249 ...............0 ............ 249 ...............0 ........2,000,000 ...............0 ...............0 ...............0 .......... 103,000 . 07/21/2024 . 2.B FE ....
..05591X-AA-9 BRIGHTSPIRE CAPITAL INC BRSP_2 SENIOR SE .... D..... . 09/19/2024 . PAYDOWN .................... .................... ......... 876,491 ...........876,491 ...........876,491 ...........876,491 ...............0 ...............0 ...............0 ...............0 ...............0 ...........876,491 ...............0 ...............0 ...............0 ............39,260 . 08/19/2038 . 1.A FE ....
..055983-AA-8 BSPRT ISSUER LTD BSPRT_22-FL8 LCF SENIOR .... D..... . 09/15/2024 . PAYDOWN .................... .................... ......... 464,286 ...........464,286 ...........464,286 ...........464,286 ...............0 ...............0 ...............0 ...............0 ...............0 ...........464,286 ...............0 ...............0 ...............0 ............23,789 . 02/15/2037 . 1.A FE ....
..05682V-AA-3 BAINCAPITALCREDITCLOLTDBC SENIOR ABS_ABS .... D..... . 08/06/2024 . PAYDOWN .................... .................... .......4,583,376 ........ 4,583,376 ........ 4,565,668 ........4,588,168 ...............0 .........(4,792) ...............0 .........(4,792) ...............0 ........ 4,583,376 ...............0 ...............0 ...............0 ...........245,923 . 07/19/2031 . 1.A FE ....
..05683T-AL-3 BAIN CAPITAL CREDIT CLO LTD BC ABS_ABS _ .... D..... . 07/21/2024 . PAYDOWN .................... .................... .......... 62,500 ............62,500 ............62,500 ............62,500 ...............0 ...............0 ...............0 ...............0 ...............0 ............62,500 ...............0 ...............0 ...............0 ............. 3,087 . 10/21/2034 . 1.A FE ....
..05874J-AC-4 BALLYROCK LTD BALLY_22-21 MEZZANIN ABS_A .... D..... . 09/30/2024 . B47R_PB .................... .................... ...... 1,000,000 ........1,000,000 ........1,000,000 ........1,000,000 ...............0 ...............0 ...............0 ...............0 ...............0 ........1,000,000 ...............0 ...............0 ...............0 ............78,674 . 10/20/2035 . 1.C FE ....
..05964H-AV-7 BANCO SANTANDER SA SUB CORP BND   6.921% .... D..... . 08/16/2024 . B47R_PB .................... .................... .......5,682,396 ........5,000,000 ........ 5,689,553 .................. 0 ...............0 ........ (7,157) ...............0 ........ (7,157) ...............0 ........ 5,682,396 ...............0 ...............0 ...............0 .......... 180,715 . 08/08/2033 . 2.B FE ....
..05964H-AV-7 BANCO SANTANDER SA SUB CORP BND   6.921% .... D..... . 07/01/2024 . HEDGE INCREASE ADJUST. .................... ........(408,326) .................. 0 ......... (406,253) .................. 0 ...............0 ........ (2,073) ...............0 ........ (2,073) ...............0 ......... (408,326) ...............0 ...............0 ...............0 .................. 0 . 08/08/2033 . 2.B FE ....
..06675F-AZ-0 BANQUE FEDERATIVE DU CREDIT MU SRP CORP_ .... D..... . 09/30/2024 . B47R_PB .................... .................... ...... 2,500,000 ........2,500,000 ........2,500,000 ........2,500,000 ...............0 ...............0 ...............0 ...............0 ...............0 ........2,500,000 ...............0 ...............0 ...............0 ...........145,333 . 01/26/2026 . 1.D FE ....
..06738E-AN-5 BARCLAYS PLC SENIOR CORP_BND   4.375% 01 .... D..... . 09/30/2024 . B47R_PB .................... .................... .......5,185,845 ........ 5,350,000 ........ 4,965,496 ........ 5,096,263 ...............0 .........89,583 ...............0 .........89,583 ...............0 ........ 5,185,845 ...............0 ...............0 ...............0 ...........284,776 . 01/12/2026 . 2.A FE ....
..06738E-BZ-7 BARCLAYS PLC SENIOR CORP_BND   5.304% 08 .... D..... . 09/30/2024 . B47R_PB .................... .................... ...... 4,000,000 ........4,000,000 ........4,000,000 ........4,000,000 ...............0 ...............0 ...............0 ...............0 ...............0 ........4,000,000 ...............0 ...............0 ...............0 ...........242,216 . 08/09/2026 . 2.A FE ....
..06759U-AC-7 BARINGS CLO LTD BABSN_22-2 ABS_ABS _22-2 .... D..... . 07/15/2024 . PAYDOWN .................... .................... ..... 11,000,000 ...... 11,000,000 .......10,580,900 .......10,623,241 ...............0 ....... 376,759 ...............0 ....... 376,759 ...............0 ...... 11,000,000 ...............0 ...............0 ...............0 ...........887,244 . 07/15/2035 . 1.C FE ....
..06849U-AA-3 BARRICK PD AUSTRALIA FINANCE P SENIOR CO .... D..... . 08/16/2024 . B47R_PB .................... .................... ..... 14,518,021 .......15,000,000 .......14,336,951 .......14,506,304 ...............0 ........ 11,717 ...............0 ........ 11,717 ...............0 .......14,518,021 ...............0 ...............0 ...............0 ...........746,229 . 10/15/2039 . 2.A FE ....
..07134K-AA-7 BATTALION CLO LTD BATLN_21-22A SENIOR AB .... C..... . 09/30/2024 . B47R_PB .................... .................... ...... 2,000,000 ........2,000,000 ........ 1,998,200 ........2,000,000 ...............0 ...............0 ...............0 ...............0 ...............0 ........2,000,000 ...............0 ...............0 ...............0 ...........131,089 . 01/20/2035 . 1.A FE ....
..07403C-AC-5 BEAR MOUNTAIN PARK CLO LTD BRM MEZZANIN ..... D..... . 07/15/2024 . PAYDOWN .................... .................... ...... 9,000,000 ........9,000,000 ........ 8,994,753 ........8,886,921 ...............0 ....... 113,079 ...............0 ....... 113,079 ...............0 ........9,000,000 ...............0 ...............0 ...............0 ...........569,599 . 07/15/2035 . 1.C FE ....
..08179K-AC-7 BENEFIT STREET PARTNERS CLO LT ABS_ABS _ .... D..... . 09/30/2024 . B47R_PB .................... .................... ...... 3,000,000 ........3,000,000 ........3,000,000 ........3,000,000 ...............0 ...............0 ...............0 ...............0 ...............0 ........3,000,000 ...............0 ...............0 ...............0 ...........236,115 . 10/20/2035 . 1.C FE ....
..08181V-AS-4 BENEFIT STREET PARTNERS CLO LT MEZZANIN ..... D..... . 09/30/2024 . B47R_PB .................... .................... ......... 500,000 .......... 500,000 .......... 500,000 .......... 500,000 ...............0 ...............0 ...............0 ...............0 ...............0 .......... 500,000 ...............0 ...............0 ...............0 ............34,631 . 01/17/2032 . 1.A FE ....
..08182D-AE-4 BENEFITSTREETPARTNERSCLOLT MEZZANIN ABS_ .... D..... . 09/30/2024 . B47R_PB .................... .................... .......3,549,000 ........ 3,549,000 ........ 3,549,000 ........ 3,549,000 ...............0 ...............0 ...............0 ...............0 ...............0 ........ 3,549,000 ...............0 ...............0 ...............0 ...........253,880 . 07/20/2034 . 1.C FE ....
..12550A-AX-4 CIFC FUNDING LTD CIFC_14-5A ABS 5A-BR2 1 .... D..... . 07/17/2024 . PAYDOWN .................... .................... ...... 1,500,000 ........1,500,000 ........1,501,500 .................. 0 ...............0 ........ (1,500) ...............0 ........ (1,500) ...............0 ........1,500,000 ...............0 ...............0 ...............0 ............54,416 . 10/17/2031 . 1.C FE ....
..12550M-AJ-9 CIFC FUNDING LTD CIFC_15-3A SENIOR ABS_A .... D..... . 07/19/2024 . PAYDOWN .................... .................... ......... 464,279 ...........464,279 ...........464,279 ...........464,279 ...............0 ...............0 ...............0 ...............0 ...............0 ...........464,279 ...............0 ...............0 ...............0 ............22,885 . 04/19/2029 . 1.A FE ....
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..12550T-AW-5 CIFC FUNDING LTD CIFC_15-4A ABS_ABS _15- .... D..... . 07/20/2024 . PAYDOWN .................... .................... .......... 75,000 ............75,000 ............75,000 ............75,000 ...............0 ...............0 ...............0 ...............0 ...............0 ............75,000 ...............0 ...............0 ...............0 ............. 3,692 . 04/20/2034 . 1.A FE ....

..12570L-AC-2 CIFC FUNDING LTD CIFC_22-1A MEZZANIN ABS .... D..... . 09/30/2024 . B47R_PB .................... .................... ...... 4,000,000 ........4,000,000 ........4,000,000 ........4,000,000 ...............0 ...............0 ...............0 ...............0 ...............0 ........4,000,000 ...............0 ...............0 ...............0 ...........276,595 . 04/17/2035 . 1.C FE ....

..12574H-AC-7 CIFC FUNDING LTD CIFC_22-6 MEZZANIN ABS_ .... D..... . 09/30/2024 . B47R_PB .................... .................... ...... 2,050,000 ........2,050,000 ........2,050,000 ........2,050,000 ...............0 ...............0 ...............0 ...............0 ...............0 ........2,050,000 ...............0 ...............0 ...............0 .......... 168,609 . 07/15/2035 . 1.C FE ....

..14310K-AS-0 CARLYLE GLOBAL MARKET STRATEGI SENIOR AB .... D..... . 07/15/2024 . PAYDOWN .................... .................... ......... 931,872 ...........931,872 ...........910,672 ...........922,368 ...............0 ..........9,504 ...............0 ..........9,504 ...............0 ...........931,872 ...............0 ...............0 ...............0 ............46,692 . 01/15/2031 . 1.A FE ....

..14311A-AS-1 CARLYLE GLOBAL MARKET STRATEGI SENIOR AB .... D..... . 07/15/2024 . PAYDOWN .................... .................... ......... 484,129 ...........484,129 ...........477,981 ...........484,129 ...............0 ...............0 ...............0 ...............0 ...............0 ...........484,129 ...............0 ...............0 ...............0 ............24,772 . 07/15/2031 . 1.A FE ....

..14311U-AN-8 CARLYLE GLOBAL MARKET STRATEGI ABS_ABS _ .... D..... . 07/22/2024 . PAYDOWN .................... .................... ......... 305,263 ...........305,263 ...........305,263 ...........305,263 ...............0 ...............0 ...............0 ...............0 ...............0 ...........305,263 ...............0 ...............0 ...............0 ............15,481 . 07/20/2034 . 1.A FE ....

..14318L-AC-5 CARLYLEGLOBALMARKETSTRATEGI ABS_ABS _22- .... D..... . 09/16/2024 . PAYDOWN .................... .................... ..... 12,200,000 .......12,200,000 .......12,200,000 .......12,200,000 ...............0 ...............0 ...............0 ...............0 ...............0 .......12,200,000 ...............0 ...............0 ...............0 ...........960,743 . 10/15/2035 . 1.C FE ....

..14318L-AE-1 CARLYLEGLOBALMARKETSTRATEGI ABS_ABS _22- .... D..... . 09/16/2024 . PAYDOWN .................... .................... ...... 1,500,000 ........1,500,000 ........1,500,000 ........1,500,000 ...............0 ...............0 ...............0 ...............0 ...............0 ........1,500,000 ...............0 ...............0 ...............0 ...........131,424 . 10/15/2035 . 1.F FE ....

..14686N-AC-5 CARVAL CLO LTD CARVL_22-2A MEZZANIN ABS_ .... D..... . 09/30/2024 . B47R_PB .................... .................... ...... 3,000,000 ........3,000,000 ........3,000,000 ........3,000,000 ...............0 ...............0 ...............0 ...............0 ...............0 ........3,000,000 ...............0 ...............0 ...............0 ...........238,307 . 10/22/2035 . 1.C FE ....

..149420-AE-1 CATSKILL PARK CLO LTD CATSK_17 SENIOR AB .... D..... . 09/24/2024 . PAYDOWN .................... .................... ...... 2,750,000 ........2,750,000 ........2,750,000 ........2,750,000 ...............0 ...............0 ...............0 ...............0 ...............0 ........2,750,000 ...............0 ...............0 ...............0 ...........189,638 . 04/20/2029 . 1.A FE ....

..15032E-AL-3 CEDAR FUNDING LTD CEDF_17-8 SENIOR ABS_A .... D..... . 09/30/2024 . B47R_PB .................... .................... ...... 6,000,000 ........6,000,000 ........6,000,000 ........6,000,000 ...............0 ...............0 ...............0 ...............0 ...............0 ........6,000,000 ...............0 ...............0 ...............0 ...........392,300 . 10/17/2034 . 1.A FE ....

..15033E-AA-6 CEDAR FUNDING LTD CEDF_18-9A SENIOR ABS_ .... D..... . 07/22/2024 . PAYDOWN .................... .................... .......2,477,932 ........ 2,477,932 ........ 2,477,932 ........ 2,477,932 ...............0 ...............0 ...............0 ...............0 ...............0 ........ 2,477,932 ...............0 ...............0 ...............0 ...........125,289 . 04/20/2031 . 1.A FE ....

..15033T-AL-9 CEDAR FUNDING LTD CEDF_20-12A ABS_ABS _2 .... D..... . 07/25/2024 . PAYDOWN .................... .................... ......... 145,833 ...........145,833 ...........145,833 ...........145,833 ...............0 ...............0 ...............0 ...............0 ...............0 ...........145,833 ...............0 ...............0 ...............0 ............. 7,330 . 10/25/2034 . 1.A FE ....

..20752T-AA-2 CONNECT FINCO SARL SECURED CORP_BND 144A ..... D..... . 07/12/2024 . VARIOUS .................... .................... ......... 559,375 ...........575,000 ...........575,000 ...........575,000 ...............0 ...............0 ...............0 ...............0 ...............0 ...........575,000 ...............0 ....... (15,625) ....... (15,625) ............30,000 . 10/01/2026 . 4.A FE ....

..225313-AM-7 CREDIT AGRICOLE SA SRSUB CORP_BND 144A ....... D..... . 09/30/2024 . B47R_PB .................... .................... ...... 3,188,919 ........3,200,000 ........ 3,180,544 ........ 3,187,502 ...............0 ..........1,418 ...............0 ..........1,418 ...............0 ........ 3,188,919 ...............0 ...............0 ...............0 ...........125,956 . 01/14/2030 . 2.A FE ....

..23341C-AC-7 DNB BANK ASA SRBN CORP_BND 144A   5.896% .... D..... . 09/30/2024 . VARIOUS .................... .................... ..... 10,000,000 ...... 10,000,000 ...... 10,000,000 ...... 10,000,000 ...............0 ...............0 ...............0 ...............0 ...............0 ...... 10,000,000 ...............0 ...............0 ...............0 ...........574,860 . 10/09/2026 . 1.F FE ....

..23636A-BA-8 DANSKE BANK A/S SRP CORP BND 144A MTN ........ D..... . 09/10/2024 . CALL      100.0000 ..... .................... ..... 18,000,000 ...... 18,000,000 .......17,469,120 .................. 0 ...............0 ....... 208,708 ...............0 ....... 208,708 ...............0 .......17,677,828 ...............0 ....... 322,172 ....... 322,172 .......... 175,680 . 09/10/2025 . 1.E FE ....

..23636T-AE-0 DANONE SA SENIOR CORP_BND 144A   2.947% ...... D..... . 09/30/2024 . B47R_PB .................... .................... ......... 980,920 ........1,000,000 ...........930,230 ...........974,479 ...............0 ..........6,441 ...............0 ..........6,441 ...............0 ...........980,920 ...............0 ...............0 ...............0 ............26,850 . 11/02/2026 . 2.A FE ....

..26243K-AC-1 DRYDEN SENIOR LOAN FUND DRSLF SENIOR ABS .... D..... . 08/15/2024 . PAYDOWN .................... .................... ......... 381,959 ...........381,959 ...........381,959 ...........381,959 ...............0 ...............0 ...............0 ...............0 ...............0 ...........381,959 ...............0 ...............0 ...............0 ............19,211 . 05/15/2031 . 1.A FE ....

..26244K-AN-6 DRYDEN SENIOR LOAN FUND DRSLF SUB ABS_AB .... D..... . 07/15/2024 . PAYDOWN .................... .................... ......... 231,016 ...........231,016 ...........227,319 ...........230,895 ...............0 ............ 121 ...............0 ............ 121 ...............0 ...........231,016 ...............0 ...............0 ...............0 ............11,523 . 04/15/2031 . 1.A FE ....

..26249K-AZ-4 DRYDEN SENIOR LOAN FUND DRSLF SENIOR ABS .... D..... . 07/15/2024 . PAYDOWN .................... .................... ...... 1,374,901 ........ 1,374,901 ........1,376,138 ........1,376,138 ...............0 ........ (1,237) ...............0 ........ (1,237) ...............0 ........ 1,374,901 ...............0 ...............0 ...............0 ............69,099 . 04/15/2029 . 1.A FE ....

..26249M-AN-7 DRYDEN SENIOR LOAN FUND DRSLF SENIOR ABS .... D..... . 07/15/2024 . PAYDOWN .................... .................... .......... 52,416 ............52,416 ............52,196 ............52,416 ...............0 ...............0 ...............0 ...............0 ...............0 ............52,416 ...............0 ...............0 ...............0 ............. 2,666 . 01/15/2031 . 1.A FE ....

..26250U-AQ-8 DRYDENSENIORLOANFUNDDRSLF_ SENIOR ABS_AB .... D..... . 07/15/2024 . PAYDOWN .................... .................... ......... 278,440 ...........278,440 .......... 278,718 .......... 278,718 ...............0 ........... (278) ...............0 ........... (278) ...............0 ...........278,440 ...............0 ...............0 ...............0 ............13,740 . 04/16/2029 . 1.A FE ....

..26252V-AQ-4 DRYDEN SENIOR LOAN FUND DRSLF SENIOR ABS .... D..... . 08/20/2024 . PAYDOWN .................... .................... .......... 78,125 ............78,125 ............78,125 ............78,125 ...............0 ...............0 ...............0 ...............0 ...............0 ............78,125 ...............0 ...............0 ...............0 ............. 3,924 . 05/20/2034 . 1.A FE ....

..26253B-AE-4 DRYDEN SENIOR LOAN FUND DRSLF MEZZANIN A .... D..... . 09/09/2024 . PAYDOWN .................... .................... ..... 20,000,000 .......20,000,000 .......20,000,000 .......20,000,000 ...............0 ...............0 ...............0 ...............0 ...............0 .......20,000,000 ...............0 ...............0 ...............0 ........ 1,375,793 . 08/20/2034 . 1.C FE ....

..29001V-AL-3 ELMWOOD CLO VI LTD ELMW6_20-3A ABS_ABS _ .... D..... . 07/02/2024 . PAYDOWN .................... .................... ...... 2,000,000 ........2,000,000 ........2,000,000 ........2,000,000 ...............0 ...............0 ...............0 ...............0 ...............0 ........2,000,000 ...............0 ...............0 ...............0 ............96,388 . 10/20/2034 . 1.A FE ....

..29001V-AN-9 ELMWOOD CLO VI LTD ELMW6_20-3A MEZZANIN ..... D..... . 07/02/2024 . PAYDOWN .................... .................... ...... 3,000,000 ........3,000,000 ........3,000,000 ........3,000,000 ...............0 ...............0 ...............0 ...............0 ...............0 ........3,000,000 ...............0 ...............0 ...............0 ...........155,035 . 10/20/2034 . 1.C FE ....

..29003M-AC-1 ELM18_22-5A MEZZANIN ABS_ABS _22-5A 144A .... D..... . 08/16/2024 . PAYDOWN .................... .................... ...... 2,000,000 ........2,000,000 ........2,000,000 ........2,000,000 ...............0 ...............0 ...............0 ...............0 ...............0 ........2,000,000 ...............0 ...............0 ...............0 ...........134,938 . 07/17/2033 . 1.C FE ....

..29287T-AA-7 ENGIE ENERGIA CHILE SA SENIOR CORP_BND 1 .... D..... . 09/30/2024 . B47R_PB .................... .................... .......3,242,944 ........3,683,000 ........ 2,964,453 ........ 3,191,579 ...............0 .........51,365 ...............0 .........51,365 ...............0 ........ 3,242,944 ...............0 ...............0 ...............0 .......... 146,788 . 01/28/2030 . 2.B FE ....

..30257W-AA-4 FAGE INTERNATIONAL SA  STRASSE SENIOR CO .... D..... . 08/15/2024 . CALL      100.0000 ..... .................... ...... 1,400,000 ........1,400,000 ........1,372,000 .................. 0 ...............0 ..........5,081 ...............0 ..........5,081 ...............0 ........1,377,081 ...............0 .........22,919 .........22,919 ............ 39,375 . 08/15/2026 . 3.C FE ....

..33883G-AA-5 FLATIRON CLO LTD FLAT_18-1A SENIOR ABS_A .... D..... . 07/17/2024 . PAYDOWN .................... .................... ......... 713,080 .......... 713,080 .......... 713,080 .......... 713,080 ...............0 ...............0 ...............0 ...............0 ...............0 .......... 713,080 ...............0 ...............0 ...............0 ............ 35,589 . 04/17/2031 . 1.A FE ....

..36190C-AA-5 GNL QUINTERO SA SENIOR CORP_BND 144A   4 .... D..... . 07/31/2024 . VARIOUS .................... .................... ......... 294,000 ...........294,000 ...........303,505 ...........298,322 ...............0 .........(4,322) ...............0 .........(4,322) ...............0 ...........294,000 ...............0 ...............0 ...............0 ............13,624 . 07/31/2029 . 2.A FE ....

..36190C-AA-5 GNL QUINTERO SA SENIOR CORP_BND 144A   4 .... D..... . 09/30/2024 . B47R_PB .................... .................... ...... 1,781,727 ........1,765,200 ........1,816,183 ........1,783,072 ...............0 ........ (1,346) ...............0 ........ (1,346) ...............0 ........1,781,727 ...............0 ...............0 ...............0 ............ 95,433 . 07/31/2029 . 2.A FE ....

..36202*-AA-8 GE PROLEC TRANSFORMERS INC SENIOR CORP_B .... D..... . 07/15/2024 . CALL      100.0000 ..... .................... ...... 8,000,000 ........8,000,000 ........8,000,000 ........8,000,000 ...............0 ...............0 ...............0 ...............0 ...............0 ........8,000,000 ...............0 ...............0 ...............0 .......... 270,000 . 10/15/2033 . 2.B PL ....

..36318W-AK-6 GALAXYCLOLTDGALXY_13-15A SENIOR ABS_ABS ..... D..... . 07/15/2024 . PAYDOWN .................... .................... .......2,336,069 ........ 2,336,069 ........ 2,329,555 ........ 2,336,069 ...............0 ...............0 ...............0 ...............0 ...............0 ........ 2,336,069 ...............0 ...............0 ...............0 ...........116,519 . 10/15/2030 . 1.A FE ....

..36320M-AL-2 GALAXY CLO LTD GALXY_15-20A SENIOR ABS_A .... D..... . 07/22/2024 . PAYDOWN .................... .................... ......... 366,484 ...........366,484 ...........366,484 ...........366,484 ...............0 ...............0 ...............0 ...............0 ...............0 ...........366,484 ...............0 ...............0 ...............0 ............18,586 . 04/20/2031 . 1.A FE ....

..36320W-AL-0 GALAXY CLO LTD GALXY_15-21A SENIOR ABS_A .... D..... . 07/22/2024 . PAYDOWN .................... .................... ...... 2,071,045 ........ 2,071,045 ........2,071,815 ........2,071,270 ...............0 ........... (225) ...............0 ........... (225) ...............0 ........ 2,071,045 ...............0 ...............0 ...............0 ...........105,351 . 04/20/2031 . 1.A FE ....

..36321J-AC-8 GALAXYCLOLTDGALXY_18-28A SENIOR ABS_ABS ..... D..... . 07/15/2024 . PAYDOWN .................... .................... ......... 214,714 ...........214,714 ...........214,585 ...........214,585 ...............0 ............ 129 ...............0 ............ 129 ...............0 ...........214,714 ...............0 ...............0 ...............0 ............10,921 . 07/15/2031 . 1.A FE ....

..36321J-AE-4 GALAXYCLOLTDGALXY_18-28A SENIOR ABS_ABS ..... D..... . 07/15/2024 . PAYDOWN .................... .................... ......... 247,204 ...........247,204 ...........247,335 ...........247,335 ...............0 ........... (131) ...............0 ........... (131) ...............0 ...........247,204 ...............0 ...............0 ...............0 ............ 12,949 . 07/15/2031 . 1.A FE ....

..36321P-AA-8 GALAXY PIPELINE ASSETS BIDCO L SECURED C .... D..... . 09/30/2024 .
REDEMPTION      100.0000 

.............................. .................... ......... 110,348 ...........110,348 ...........110,734 .......... 110,603 ...............0 ........... (255) ...............0 ........... (255) ...............0 ...........110,348 ...............0 ...............0 ...............0 ............. 2,078 . 09/30/2027 . 1.C FE ....
..36321P-AB-6 GALAXY PIPELINE ASSETS BIDCO L SECURED C .... D..... . 09/30/2024 . B47R_PB .................... .................... ...... 1,660,000 ........1,660,000 ........1,660,000 ........1,660,000 ...............0 ...............0 ...............0 ...............0 ...............0 ........1,660,000 ...............0 ...............0 ...............0 ............ 43,575 . 03/31/2036 . 1.C FE ....

..36321P-AE-0 GALAXY PIPELINE ASSETS BIDCO L SECURED C .... D..... . 09/30/2024 .
REDEMPTION      100.0000 

.............................. .................... .......... 13,794 ............13,794 ............13,794 ............13,794 ...............0 ...............0 ...............0 ...............0 ...............0 ............13,794 ...............0 ...............0 ...............0 ................406 . 09/30/2040 . 1.C FE ....
..36321P-AE-0 GALAXY PIPELINE ASSETS BIDCO L SECURED C .... D..... . 08/16/2024 . B47R_PB .................... .................... ......... 924,938 ...........924,938 ...........924,938 ...........924,938 ...............0 ...............0 ...............0 ...............0 ...............0 ...........924,938 ...............0 ...............0 ...............0 ............23,870 . 09/30/2040 . 1.C FE ....
..38136R-AE-7 GOLDENTREELOANMANAGEMENTUS MEZZANIN ABS_ .... D..... . 07/20/2024 . PAYDOWN .................... .................... ...... 4,000,000 ........4,000,000 ........4,000,000 ........4,000,000 ...............0 ...............0 ...............0 ...............0 ...............0 ........4,000,000 ...............0 ...............0 ...............0 ...........240,838 . 07/20/2035 . 1.C FE ....
..38175N-AA-6 GOLUB CAPITAL PARTNERS CLO LTD SENIOR AB .... D..... . 08/05/2024 . PAYDOWN .................... .................... .......2,401,975 ........ 2,401,975 ........ 2,403,486 ........ 2,405,431 ...............0 .........(3,457) ...............0 .........(3,457) ...............0 ........ 2,401,975 ...............0 ...............0 ...............0 ...........127,056 . 05/05/2030 . 1.A FE ....
..38176V-AA-7 GOLUB CAPITAL PARTNERS CLO LTD ABS_ABS _ .... D..... . 07/16/2024 . PAYDOWN .................... .................... ...... 6,750,000 ........6,750,000 ........6,751,688 ........6,751,688 ...............0 ........ (1,688) ...............0 ........ (1,688) ...............0 ........6,750,000 ...............0 ...............0 ...............0 ...........345,116 . 05/05/2032 . 1.A FE ....
..402512-AC-1 GULF STREAM MERIDIAN 1 LTD GSM SUB ABS_A .... D..... . 07/15/2024 . PAYDOWN .................... .................... ...... 1,000,000 ........1,000,000 ...........940,500 ...........954,564 ...............0 .........45,436 ...............0 .........45,436 ...............0 ........1,000,000 ...............0 ...............0 ...............0 ............ 55,793 . 04/15/2034 . 1.C FE ....
..42086P-AC-7 KINGSLAND LTD KING_18-8A SENIOR ABS_ABS ..... D..... . 07/12/2024 . PAYDOWN .................... .................... .......4,588,496 ........ 4,588,496 ........ 4,588,496 ........ 4,588,496 ...............0 ...............0 ...............0 ...............0 ...............0 ........ 4,588,496 ...............0 ...............0 ...............0 ...........228,380 . 04/20/2031 . 1.A FE ....
..449250-AC-3 ICG US CLO LTD ICG_21-2A MEZZANIN ABS_AB .... D..... . 07/01/2024 . PAYDOWN .................... .................... ...... 1,000,000 ........1,000,000 ........1,000,000 ........1,000,000 ...............0 ...............0 ...............0 ...............0 ...............0 ........1,000,000 ...............0 ...............0 ...............0 ............50,413 . 04/23/2034 . 1.C FE ....
..449258-AA-0 ICG US CLO LTD ICG_18-1A SENIOR ABS_ABS ..... D..... . 07/22/2024 . PAYDOWN .................... .................... ......... 339,929 ...........339,929 ...........332,705 ...........339,929 ...............0 ...............0 ...............0 ...............0 ...............0 ...........339,929 ...............0 ...............0 ...............0 ............17,202 . 04/21/2031 . 1.A FE ....
..44928X-BC-7 ICG US CLO ICG_14-1A MEZZANIN ABS_ABS _1 .... D..... . 09/30/2024 . B47R_PB .................... .................... ...... 6,000,000 ........6,000,000 ........6,000,000 ........6,000,000 ...............0 ...............0 ...............0 ...............0 ...............0 ........6,000,000 ...............0 ...............0 ...............0 ...........432,115 . 10/20/2034 . 1.C FE ....
..449303-AA-4 ICG US CLO LTD ICG_21-1A SENIOR ABS_ABS ..... D..... . 07/03/2024 . PAYDOWN .................... .................... ...... 1,000,000 ........1,000,000 ........1,000,000 ........1,000,000 ...............0 ...............0 ...............0 ...............0 ...............0 ........1,000,000 ...............0 ...............0 ...............0 ............49,681 . 04/17/2034 . 1.A FE ....
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..449303-AE-6 ICG US CLO LTD ICG_21-1A MEZZANIN ABS_AB .... D..... . 07/03/2024 . PAYDOWN .................... .................... ...... 2,000,000 ........2,000,000 ........2,000,000 ........2,000,000 ...............0 ...............0 ...............0 ...............0 ...............0 ........2,000,000 ...............0 ...............0 ...............0 ...........106,294 . 04/17/2034 . 1.C FE ....

..449303-AG-1 ICG US CLO LTD ICG_21-1A MEZZANIN ABS_AB .... D..... . 07/03/2024 . PAYDOWN .................... .................... ...... 1,000,000 ........1,000,000 ........1,000,000 ........1,000,000 ...............0 ...............0 ...............0 ...............0 ...............0 ........1,000,000 ...............0 ...............0 ...............0 ............56,397 . 04/17/2034 . 1.F FE ....

..460599-AC-7 INTERNATIONALGAMETECHNOLOGY SECURED CORP .... D..... . 09/24/2024 . CALL      100.0000 ..... .................... ...... 1,302,000 ........1,302,000 ........1,302,000 ........1,302,000 ...............0 ...............0 ...............0 ...............0 ...............0 ........1,302,000 ...............0 ...............0 ...............0 ............93,798 . 02/15/2025 . 3.A FE ....

..47048J-AZ-6 JAMESTOWN CLO LTD JTWN_16-9A MEZZANIN AB .... D..... . 09/30/2024 . B47R_PB .................... .................... ...... 1,000,000 ........1,000,000 ........1,000,000 ........1,000,000 ...............0 ...............0 ...............0 ...............0 ...............0 ........1,000,000 ...............0 ...............0 ...............0 ............70,498 . 07/25/2034 . 1.C FE ....

..478375-AG-3 JOHNSON CONTROLS INTERNATIONAL SENIOR CO ..... D..... . 07/02/2024 . VARIOUS .................... .................... ...... 4,000,000 ........4,000,000 ........ 3,998,435 ........ 3,999,883 ...............0 ............ 117 ...............0 ............ 117 ...............0 ........4,000,000 ...............0 ...............0 ...............0 ...........145,000 . 07/02/2024 . 2.B FE ....

..48255L-AC-8 KKR_39 MEZZANIN ABS_ABS _39 144A   7.263 .... D..... . 09/12/2024 . PAYDOWN .................... .................... ...... 5,500,000 ........5,500,000 ........5,500,000 ........5,500,000 ...............0 ...............0 ...............0 ...............0 ...............0 ........5,500,000 ...............0 ...............0 ...............0 ...........370,246 . 10/15/2034 . 1.C FE ....

..48255L-AE-4 KKR_39 MEZZANIN ABS_ABS _39 144A   7.713 .... D..... . 09/12/2024 . PAYDOWN .................... .................... ...... 3,500,000 ........3,500,000 ........3,500,000 ........3,500,000 ...............0 ...............0 ...............0 ...............0 ...............0 ........3,500,000 ...............0 ...............0 ...............0 ...........250,136 . 10/15/2034 . 1.F FE ....

..50188G-AT-0 LCM LTD PARTNERSHIP LCM_18A SENIOR ABS_A .... D..... . 07/22/2024 . PAYDOWN .................... .................... ...... 1,664,796 ........1,664,796 ........1,664,796 ........1,664,796 ...............0 ...............0 ...............0 ...............0 ...............0 ........1,664,796 ...............0 ...............0 ...............0 ............84,686 . 04/20/2031 . 1.A FE ....

..50188Y-AE-4 LCM LTD PARTNERSHIP LCM_24A MEZZANIN ABS .... D..... . 07/22/2024 . PAYDOWN .................... .................... ......... 792,672 ...........792,672 ...........779,391 ...........782,422 ...............0 ........ 10,250 ...............0 ........ 10,250 ...............0 ...........792,672 ...............0 ...............0 ...............0 ............40,079 . 03/20/2030 . 1.A FE ....

..50200F-AC-3 LCM LTD PARTNERSHIP LCM_26A SENIOR ABS_A .... D..... . 07/22/2024 . PAYDOWN .................... .................... ......... 338,075 ...........338,075 ...........304,268 ...........338,075 ...............0 ...............0 ...............0 ...............0 ...............0 ...........338,075 ...............0 ...............0 ...............0 ............17,327 . 01/20/2031 . 1.A FE ....

..50201P-AA-4 LLPL CAPITAL PTE  LTD SECURED CORP_BND 1 .... D..... . 08/04/2024 .
REDEMPTION      100.0000 

.............................. .................... .......... 51,240 ............51,240 ............51,240 ............51,240 ...............0 ...............0 ...............0 ...............0 ...............0 ............51,240 ...............0 ...............0 ...............0 ............. 3,523 . 02/04/2039 . 2.C FE ....
..50203J-AA-6 LMNT_21-FL1 SENIOR_CMBS _21-FL1 144A   6 .... D..... . 09/16/2024 . PAYDOWN .................... .................... ......... 877,764 .......... 877,764 .......... 877,764 .......... 877,764 ...............0 ...............0 ...............0 ...............0 ...............0 .......... 877,764 ...............0 ...............0 ...............0 ............ 35,644 . 06/15/2039 . 1.A FE ....
..532522-AA-7 LIMA METRO LINE 2 FINANCE LTD SECURED CO .... D..... . 07/05/2024 . VARIOUS .................... .................... .......... 61,637 ............61,637 ............61,637 ............61,637 ...............0 ...............0 ...............0 ...............0 ...............0 ............61,637 ...............0 ...............0 ...............0 ............. 2,738 . 07/05/2034 . 2.C FE ....
..53944Y-AL-7 LLOYDS BANKING GROUP PLC SENIOR CORP_BND .... D..... . 07/09/2024 . CALL      100.0000 ..... .................... ...... 2,000,000 ........2,000,000 ........ 1,955,920 ........ 1,975,747 ...............0 ..........8,284 ...............0 ..........8,284 ...............0 ........ 1,984,031 ...............0 .........15,969 .........15,969 ............77,400 . 07/09/2025 . 1.G FE ....
..556079-AC-5 MACQUARIE BANK LTD SUB CORP_BND 144A   3 .... D..... . 09/30/2024 . B47R_PB .................... .................... ...... 7,250,000 ........7,250,000 ........7,250,000 ........7,250,000 ...............0 ...............0 ...............0 ...............0 ...............0 ........7,250,000 ...............0 ...............0 ...............0 .......... 216,761 . 06/03/2030 . 2.A FE ....
..556079-AF-8 MACQUARIE BANK LTD SUB CORP_BND 144A   6 .... D..... . 08/16/2024 . B47R_PB .................... .................... ..... 10,499,341 ........9,200,000 .......10,545,462 .................. 0 ...............0 ....... (46,121) ...............0 ....... (46,121) ...............0 .......10,499,341 ...............0 ...............0 ...............0 ...........361,351 . 01/18/2033 . 2.A FE ....
..55820T-AJ-7 MADISONPARKFUNDINGLTDMDPK_ SENIOR ABS_AB .... D..... . 07/29/2024 . PAYDOWN .................... .................... ......... 454,454 ...........454,454 ...........445,244 ...........449,890 ...............0 ..........4,564 ...............0 ..........4,564 ...............0 ...........454,454 ...............0 ...............0 ...............0 ............ 22,912 . 07/27/2031 . 1.A FE ....
..55820T-AJ-7 MADISONPARKFUNDINGLTDMDPK_ SENIOR ABS_AB .... D..... . 09/30/2024 . B47R_PB .................... .................... ...... 2,387,276 ........ 2,419,673 ........ 2,370,635 ........ 2,395,375 ...............0 ........ (8,099) ...............0 ........ (8,099) ...............0 ........ 2,387,276 ...............0 ...............0 ...............0 ...........149,495 . 07/27/2031 . 1.A FE ....
..55821T-AA-5 MADISON PARK FUNDING LTD MDPK SENIOR ABS .... D..... . 08/29/2024 . PAYDOWN .................... .................... ......... 735,618 ...........735,618 ...........732,911 ...........732,911 ...............0 ..........2,707 ...............0 ..........2,707 ...............0 ...........735,618 ...............0 ...............0 ...............0 ............39,701 . 04/15/2029 . 1.A FE ....
..56166W-AC-5 GLGU_21-1A MEZZANIN ABS_ABS _21-1A 144A ..... D..... . 09/30/2024 . B47R_PB .................... .................... ...... 1,700,000 ........1,700,000 ........1,700,000 ........1,700,000 ...............0 ...............0 ...............0 ...............0 ...............0 ........1,700,000 ...............0 ...............0 ...............0 ...........124,745 . 07/15/2034 . 1.C FE ....
..56606K-AA-3 MP21_21-3A SENIOR ABS_ABS _21-3A 144A ........ D..... . 09/30/2024 . B47R_PB .................... .................... ...... 2,000,000 ........2,000,000 ........2,000,000 ........2,000,000 ...............0 ...............0 ...............0 ...............0 ...............0 ........2,000,000 ...............0 ...............0 ...............0 ...........132,512 . 10/17/2034 . 1.A FE ....
..56607T-AE-5 MP23_21-4A MEZZANIN ABS_ABS _21-4A 144A ..... D..... . 09/30/2024 . B47R_PB .................... .................... ...... 4,500,000 ........4,500,000 ........4,500,000 ........4,500,000 ...............0 ...............0 ...............0 ...............0 ...............0 ........4,500,000 ...............0 ...............0 ...............0 ...........319,371 . 01/22/2035 . 1.C FE ....
..592838-AA-4 MEXICOGENERADORADEENERGIAS SECURED CORP_ .... D..... . 09/30/2024 . B47R_PB .................... .................... ...... 2,113,837 ........ 2,116,940 ........ 2,110,892 ........ 2,113,540 ...............0 ............ 297 ...............0 ............ 297 ...............0 ........ 2,113,837 ...............0 ...............0 ...............0 ............95,086 . 12/06/2032 . 2.B FE ....
..616885-A@-8 MORGAN ADVANCED MATERIALS PLC SENIOR COR .... D..... . 08/16/2024 . B47R_PP .................... .................... ......... 500,000 .......... 500,000 .......... 500,000 .......... 500,000 ...............0 ...............0 ...............0 ...............0 ...............0 .......... 500,000 ...............0 ...............0 ...............0 ............13,527 . 10/27/2026 . 2.C ........
..62877C-AA-1 NAC AVIATION 29 DAC SECURED CORP_BND   4 .... D..... . 09/23/2024 . CALL      100.0000 ..... .................... ......... 737,864 ...........737,864 ...........656,492 ...........666,919 ...............0 .........18,335 ...............0 .........18,335 ...............0 ...........685,254 ...............0 ........ 52,610 ........ 52,610 ............ 24,523 . 06/30/2026 . 4.B FE ....
..632525-BC-4 NATIONAL AUSTRALIA BANK LTD SUB CORP BND .... D..... . 08/16/2024 . B47R_PB .................... .................... ..... 11,309,365 ...... 10,000,000 .......11,356,369 .................. 0 ...............0 ....... (47,004) ...............0 ....... (47,004) ...............0 .......11,309,365 ...............0 ...............0 ...............0 ...........382,168 . 01/12/2033 . 1.G FE ....
..63861V-AH-0 NATIONWIDEBUILDINGSOCIETY SRP CORP_BND 1 .... D..... . 09/30/2024 . B47R_PB .................... .................... ...... 5,671,900 ........5,675,000 ........ 5,669,779 ........5,671,146 ...............0 ............ 753 ...............0 ............ 753 ...............0 ........5,671,900 ...............0 ...............0 ...............0 ...........323,404 . 07/27/2027 . 1.E FE ....
..639057-AG-3 NATWEST GROUP PLC SENIOR CORP_BND   7.47 .... D..... . 09/30/2024 . B47R_PB .................... .................... ...... 6,256,040 ........6,250,000 ........ 6,266,275 ........ 6,260,035 ...............0 .........(3,995) ...............0 .........(3,995) ...............0 ........ 6,256,040 ...............0 ...............0 ...............0 ...........415,111 . 11/10/2026 . 1.G FE ....
..639057-AJ-7 NATWEST GROUP PLC SENIOR CORP_BND   5.84 .... D..... . 09/30/2024 . B47R_PB .................... .................... ...... 5,000,000 ........5,000,000 ........5,000,000 ........5,000,000 ...............0 ...............0 ...............0 ...............0 ...............0 ........5,000,000 ...............0 ...............0 ...............0 ...........315,088 . 03/02/2027 . 1.G FE ....
..64134M-AA-4 NEUBERGER BERMAN CLO LTD NEUB ABS_ABS _2 .... D..... . 09/30/2024 . B47R_PB .................... .................... ......... 592,500 .......... 600,000 ...........592,500 ...........592,500 ...............0 ...............0 ...............0 ...............0 ...............0 ...........592,500 ...............0 ...............0 ...............0 ............ 39,244 . 10/14/2035 . 1.A FE ....
..65023T-AJ-1 NBCLO_16-1A SENIOR ABS_ABS _16-1A 144A ...... D..... . 07/29/2024 . PAYDOWN .................... .................... ......... 335,765 ...........335,765 ...........303,112 ...........335,765 ...............0 ...............0 ...............0 ...............0 ...............0 ...........335,765 ...............0 ...............0 ...............0 ............17,261 . 12/21/2029 . 1.A FE ....
..66860P-AA-2 NORTHWOODS CAPITAL LTD WOODS_1 SENIOR AB .... D..... . 07/22/2024 . PAYDOWN .................... .................... .......... 88,505 ............88,505 ............88,439 ............88,505 ...............0 ...............0 ...............0 ...............0 ...............0 ............88,505 ...............0 ...............0 ...............0 ............. 4,479 . 04/22/2031 . 1.A FE ....
..671026-AA-0 OSD CLO LTD OSD_21-23 SENIOR ABS_ABS _21 .... D..... . 07/17/2024 . PAYDOWN .................... .................... ......... 293,687 ...........293,687 ...........289,427 ...........290,410 ...............0 ..........3,277 ...............0 ..........3,277 ...............0 ...........293,687 ...............0 ...............0 ...............0 ............14,479 . 04/17/2031 . 1.A FE ....
..671026-AA-0 OSD CLO LTD OSD_21-23 SENIOR ABS_ABS _21 .... D..... . 09/30/2024 . B47R_PB .................... .................... ......... 711,898 ...........722,556 .......... 711,898 ...........714,396 ...............0 .........(2,498) ...............0 .........(2,498) ...............0 .......... 711,898 ...............0 ...............0 ...............0 ............ 45,282 . 04/17/2031 . 1.A FE ....
..671026-AC-6 OSD CLO LTD OSD_21-23 SENIOR ABS_ABS _21 .... D..... . 09/30/2024 . B47R_PB .................... .................... ...... 4,880,000 ........5,000,000 ........4,880,000 ........4,880,820 ...............0 ........... (820) ...............0 ........... (820) ...............0 ........4,880,000 ...............0 ...............0 ...............0 ...........344,852 . 04/17/2031 . 1.B FE ....
..67102S-AL-8 OCP CLO LTD OCP_14-5A SENIOR ABS_ABS _14 .... D..... . 07/26/2024 . PAYDOWN .................... .................... ......... 859,872 ...........859,872 ...........834,739 ...........859,872 ...............0 ...............0 ...............0 ...............0 ...............0 ...........859,872 ...............0 ...............0 ...............0 ............43,747 . 04/26/2031 . 1.A FE ....
..67110N-AX-3 OAK HILL CREDIT PARTNERS OAKC MEZZANIN A .... D..... . 09/12/2024 . PAYDOWN .................... .................... ...... 5,750,000 ........5,750,000 ........5,750,000 ........5,750,000 ...............0 ...............0 ...............0 ...............0 ...............0 ........5,750,000 ...............0 ...............0 ...............0 ...........454,113 . 10/21/2034 . 2.C FE ....
..67113L-AQ-9 OCPCLOLTDOCP_19-17A SENIOR ABS_ABS _19-1 .... D..... . 07/09/2024 . PAYDOWN .................... .................... ...... 2,950,000 ........ 2,950,000 ........ 2,827,369 ........ 2,834,284 ...............0 ....... 115,716 ...............0 ....... 115,716 ...............0 ........ 2,950,000 ...............0 ...............0 ...............0 ...........155,525 . 07/20/2032 . 1.C FE ....
..67113L-AS-5 OCPCLOLTDOCP_19-17A MEZZANIN ABS_ABS _19 .... D..... . 07/09/2024 . PAYDOWN .................... .................... ...... 2,500,000 ........2,500,000 ........ 2,501,460 ........ 2,496,527 ...............0 ..........3,473 ...............0 ..........3,473 ...............0 ........2,500,000 ...............0 ...............0 ...............0 ...........139,106 . 07/20/2032 . 1.F FE ....
..67571L-AA-9 OCTAGON 67 OCT67_23-1A SENIOR ABS_ABS _2 .... D..... . 09/30/2024 . B47R_PB .................... .................... ...... 2,000,000 ........2,000,000 ........2,000,000 ........2,000,000 ...............0 ...............0 ...............0 ...............0 ...............0 ........2,000,000 ...............0 ...............0 ...............0 ...........135,092 . 04/25/2036 . 1.A FE ....
..67576F-AA-7 OCTAGON INVESTMENT PARTNERS XV SENIOR AB .... D..... . 07/16/2024 . PAYDOWN .................... .................... ......... 145,173 ...........145,173 ...........140,455 ...........145,173 ...............0 ...............0 ...............0 ...............0 ...............0 ...........145,173 ...............0 ...............0 ...............0 ............. 7,256 . 04/16/2031 . 1.A FE ....
..67590B-AQ-3 OCT16_13-1A SENIOR ABS_ABS _13-1A 144A ....... D..... . 07/17/2024 . PAYDOWN .................... .................... ......... 502,945 ...........502,945 ...........502,100 ...........501,990 ...............0 ............ 954 ...............0 ............ 954 ...............0 ...........502,945 ...............0 ...............0 ...............0 ............ 25,369 . 07/17/2030 . 1.A FE ....
..67590Q-BK-2 OCT21_14-1A ABS_ABS _14-1A 144A   6.378% .... D..... . 08/14/2024 . PAYDOWN .................... .................... ......... 184,400 ...........184,400 ...........182,193 ...........182,999 ...............0 ..........1,401 ...............0 ..........1,401 ...............0 ...........184,400 ...............0 ...............0 ...............0 ............. 9,259 . 02/14/2031 . 1.A FE ....
..67592B-AN-8 OCTAGON INVESTMENT PARTNERS 40 MEZZANIN ..... D..... . 09/30/2024 . B47R_PB .................... .................... ...... 3,500,000 ........3,500,000 ........3,500,000 ........3,500,000 ...............0 ...............0 ...............0 ...............0 ...............0 ........3,500,000 ...............0 ...............0 ...............0 ...........246,992 . 01/20/2035 . 1.C FE ....
..69701C-AA-8 PALMERSQUARELOANFUNDINGLTD SENIOR ABS_AB .... D..... . 07/15/2024 . PAYDOWN .................... .................... ......... 386,728 ...........386,728 .......... 380,076 ...........382,859 ...............0 ..........3,869 ...............0 ..........3,869 ...............0 ...........386,728 ...............0 ...............0 ...............0 ............18,757 . 04/15/2030 . 1.A FE ....
..69701C-AA-8 PALMERSQUARELOANFUNDINGLTD SENIOR ABS_AB .... D..... . 09/30/2024 . B47R_PB .................... .................... ...... 1,027,585 ........ 1,042,720 ........ 1,024,785 ........ 1,032,289 ...............0 ........ (4,704) ...............0 ........ (4,704) ...............0 ........ 1,027,585 ...............0 ...............0 ...............0 ............64,738 . 04/15/2030 . 1.A FE ....
..72132U-BA-0 PIKES PEAK CLO PIPK_19-3A SENIOR ABS_ABS .... D..... . 09/30/2024 . B47R_PB .................... .................... ...... 1,960,702 ........2,000,000 ........1,958,000 ........ 1,979,952 ...............0 ....... (19,250) ...............0 ....... (19,250) ...............0 ........1,960,702 ...............0 ...............0 ...............0 .......... 128,681 . 10/25/2034 . 1.A FE ....
..72133J-AL-1 PIKES PEAK CLO PIPK_18-2AR ABS_ABS _18-2 .... D..... . 09/30/2024 . B47R_PB .................... .................... ......... 500,000 .......... 500,000 .......... 500,000 .......... 500,000 ...............0 ...............0 ...............0 ...............0 ...............0 .......... 500,000 ...............0 ...............0 ...............0 ............32,764 . 10/18/2034 . 1.A FE ....
..74982L-AY-6 RACE POINT CLO LTD RACEP_13-8A ABS_ABS _ .... D..... . 07/19/2024 . PAYDOWN .................... .................... .......3,064,999 ........ 3,064,999 ........3,061,168 ........3,061,168 ...............0 ..........3,831 ...............0 ..........3,831 ...............0 ........ 3,064,999 ...............0 ...............0 ...............0 ...........136,820 . 02/20/2030 . 1.A FE ....
..74982W-AA-4 RACE POINT CLO LTD RACEP_15-9A ABS_ABS _ .... D..... . 07/15/2024 . PAYDOWN .................... .................... ......... 342,488 ...........342,488 ...........335,467 ...........338,903 ...............0 ..........3,585 ...............0 ..........3,585 ...............0 ...........342,488 ...............0 ...............0 ...............0 ............17,005 . 10/15/2030 . 1.A FE ....
..74982W-AA-4 RACE POINT CLO LTD RACEP_15-9A ABS_ABS _ .... D..... . 09/30/2024 . B47R_PB .................... .................... ......... 972,377 ...........985,013 ...........964,820 ...........974,701 ...............0 .........(2,324) ...............0 .........(2,324) ...............0 ...........972,377 ...............0 ...............0 ...............0 ............62,608 . 10/15/2030 . 1.A FE ....
..74983A-AA-1 RR LTD RRAM_21-19A SENIOR ABS_ABS _19 14 .... D..... . 09/30/2024 . B47R_PB .................... .................... ...... 8,000,000 ........8,000,000 ........8,000,000 ........8,000,000 ...............0 ...............0 ...............0 ...............0 ...............0 ........8,000,000 ...............0 ...............0 ...............0 ...........524,036 . 10/15/2035 . 1.A FE ....
..750103-AA-1 RAD CLO LTD RAD_21-15A SENIOR ABS_ABS _2 .... D..... . 09/30/2024 . B47R_PB .................... .................... ...... 2,460,000 ........2,500,000 ........2,460,000 ........ 2,464,264 ...............0 .........(4,264) ...............0 .........(4,264) ...............0 ........2,460,000 ...............0 ...............0 ...............0 .......... 160,760 . 01/20/2034 . 1.A FE ....
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..76120G-AA-7 RESIMACRESI_20-1A SENIOR WHOLE_CMO _20-1 .... D..... . 09/09/2024 . PAYDOWN .................... .................... ......... 147,271 ...........147,271 ...........147,271 ...........147,271 ...............0 ...............0 ...............0 ...............0 ...............0 ...........147,271 ...............0 ...............0 ...............0 ............. 6,729 . 02/07/2052 . 1.A FE ....

..77587A-AC-0 ROMARK CLO LTD RMRK_18-1A SENIOR ABS_ABS .... D..... . 07/22/2024 . PAYDOWN .................... .................... ......... 141,136 ...........141,136 ...........137,636 ...........139,269 ...............0 ..........1,867 ...............0 ..........1,867 ...............0 ...........141,136 ...............0 ...............0 ...............0 ............. 7,190 . 04/20/2031 . 1.A FE ....

..81742L-AA-4 SEQUOIA INFRASTRUCTURE FUNDING ABS_ABS _ .... D..... . 07/15/2024 . PAYDOWN .................... .................... ......... 157,597 ...........157,597 ...........157,597 ...........157,597 ...............0 ...............0 ...............0 ...............0 ...............0 ...........157,597 ...............0 ...............0 ...............0 ............. 8,376 . 04/15/2031 . 1.A FE ....

..81881J-AC-6 SHACKLETONCLOLTDSHACK_14-5R SENIOR ABS_A .... D..... . 08/07/2024 . PAYDOWN .................... .................... ......... 199,836 ...........199,836 .......... 186,467 ...........199,836 ...............0 ...............0 ...............0 ...............0 ...............0 ...........199,836 ...............0 ...............0 ...............0 ............10,195 . 05/07/2031 . 1.A FE ....

..83192P-AA-6 SMITH & NEPHEW PLC SENIOR CORP_BND   2.0 .... D..... . 09/30/2024 . B47R_PB .................... .................... ..... 10,045,804 ...... 10,000,000 .......10,073,550 .......10,051,381 ...............0 ........ (5,577) ...............0 ........ (5,577) ...............0 .......10,045,804 ...............0 ...............0 ...............0 ...........195,298 . 10/14/2030 . 2.B FE ....

..833636-AH-6 SOCIEDAD QUIMICA Y MINERA DE C SENIOR CO .... D..... . 09/30/2024 . B47R_PB .................... .................... ......... 199,984 .......... 200,000 ...........199,968 ...........199,981 ...............0 ............... 2 ...............0 ............... 2 ...............0 ...........199,984 ...............0 ...............0 ...............0 ............. 7,626 . 05/07/2029 . 2.A FE ....

..83608G-AN-6 SOUND POINT CLO LTD SNDPT_13-1 SENIOR AB .... D..... . 07/26/2024 . PAYDOWN .................... .................... ......... 904,213 ...........904,213 ...........904,213 ...........904,213 ...............0 ...............0 ...............0 ...............0 ...............0 ...........904,213 ...............0 ...............0 ...............0 ............ 45,934 . 01/26/2031 . 1.A FE ....

..83609T-AA-5 SOUND POINT CLO LTD SNDPT_17-4 SENIOR AB .... D..... . 07/22/2024 . PAYDOWN .................... .................... ......... 351,031 ...........351,031 ...........348,574 ...........351,031 ...............0 ...............0 ...............0 ...............0 ...............0 ...........351,031 ...............0 ...............0 ...............0 ............18,126 . 01/21/2031 . 1.A FE ....

..83610J-AA-4 SOUND POINT CLO LTD SNDPT_18-1 SENIOR AB .... D..... . 07/15/2024 . PAYDOWN .................... .................... ......... 290,413 ...........290,413 ...........290,413 ...........290,413 ...............0 ...............0 ...............0 ...............0 ...............0 ...........290,413 ...............0 ...............0 ...............0 ............14,551 . 04/15/2031 . 1.A FE ....

..83613H-AL-1 SNDPT_18-3A ABS 3A-A1AR   5.279% 10/26/3 .... D..... . 07/26/2024 . PAYDOWN .................... .................... .......... 33,177 ............33,177 ............33,177 .................. 0 ...............0 ...............0 ...............0 ...............0 ...............0 ............33,177 ...............0 ...............0 ...............0 ................353 . 10/26/2031 . 1.A FE ....

..86217R-AE-8 STORMKINGPARKCLOLTDSTKPK_ MEZZANIN ABS_A .... D..... . 09/23/2024 . PAYDOWN .................... .................... ..... 10,050,000 .......10,050,000 .......10,050,000 .......10,050,000 ...............0 ...............0 ...............0 ...............0 ...............0 .......10,050,000 ...............0 ...............0 ...............0 ...........783,892 . 10/15/2035 . 1.C FE ....

..86317E-AL-0 STRATUSSTATICCLOLTDSTRAS_2 ABS 2-3A-BR 1 .... D..... . 08/21/2024 . PAYDOWN .................... .................... ...... 8,000,000 ........8,000,000 ........8,000,000 .................. 0 ...............0 ...............0 ...............0 ...............0 ...............0 ........8,000,000 ...............0 ...............0 ...............0 ...........339,952 . 10/20/2031 . 1.A FE ....

..86562M-CS-7 SUMITOMO MITSUI FIN GRP INC SENIOR CORP_ .... D..... . 08/16/2024 . B47R_PB .................... .................... ..... 16,423,971 .......15,000,000 .......16,486,628 .......10,991,453 ...............0 ....... (62,657) ...............0 ....... (62,657) ...............0 .......16,423,971 ...............0 ...............0 ...............0 ...........800,033 . 01/13/2033 . 1.G FE ....

..86562M-CS-7 SUMITOMO MITSUI FIN GRP INC SENIOR CORP_ .... D..... . 07/01/2024 . HEDGE INCREASE ADJUST. .................... ........(395,070) .................. 0 ......... (394,525) .................. 0 ...............0 ........... (544) ...............0 ........... (544) ...............0 ......... (395,070) ...............0 ...............0 ...............0 .................. 0 . 01/13/2033 . 1.G FE ....

..87154E-BE-9 SYMPHONY CLO LTD SYMP_14-15A SENIOR ABS_ .... D..... . 07/17/2024 . PAYDOWN .................... .................... .......... 82,948 ............82,948 ............82,948 ............82,948 ...............0 ...............0 ...............0 ...............0 ...............0 ............82,948 ...............0 ...............0 ...............0 ............. 4,222 . 01/17/2032 . 1.A FE ....

..87154G-AY-1 SYMPHONY CLO LTD SYMP_16-18A ABS_ABS _16 .... D..... . 08/26/2024 . PAYDOWN .................... .................... ...... 3,700,000 ........3,700,000 ........ 3,552,000 ........3,601,847 ...............0 .........98,153 ...............0 .........98,153 ...............0 ........3,700,000 ...............0 ...............0 ...............0 ...........228,098 . 07/23/2033 . 1.B FE ....

..87154G-BC-8 SYMPHONY CLO LTD SYMP_16-18A MEZZANIN AB .... D..... . 08/27/2024 . PAYDOWN .................... .................... ...... 7,500,000 ........7,500,000 ........7,500,000 ........7,500,000 ...............0 ...............0 ...............0 ...............0 ...............0 ........7,500,000 ...............0 ...............0 ...............0 ...........568,237 . 07/23/2033 . 2.C FE ....

..87165Y-AC-7 SYMPHONY CLO LTD SYMP_18-19A SENIOR ABS_ .... D..... . 07/16/2024 . PAYDOWN .................... .................... ......... 461,861 .......... 461,861 ...........452,075 ...........455,142 ...............0 ..........6,720 ...............0 ..........6,720 ...............0 .......... 461,861 ...............0 ...............0 ...............0 ............23,085 . 04/16/2031 . 1.A FE ....

..87167N-DC-6 SYMPHONY CLO LTD SYMP_23-R SENIOR ABS_AB .... D..... . 07/15/2024 . PAYDOWN .................... .................... ......... 492,980 ...........492,980 ...........492,980 ...........492,980 ...............0 ...............0 ...............0 ...............0 ...............0 ...........492,980 ...............0 ...............0 ...............0 ............24,776 . 01/15/2034 . 1.A FE ....

..87241E-AQ-8 TCW CLO 2019 1 AMR LTD TCW_19 SENIOR ABS .... D..... . 08/06/2024 . PAYDOWN .................... .................... ...... 3,700,000 ........3,700,000 ........3,700,000 ........3,700,000 ...............0 ...............0 ...............0 ...............0 ...............0 ........3,700,000 ...............0 ...............0 ...............0 ...........185,323 . 08/16/2034 . 1.A FE ....

..883310-AJ-3 THAYER PARK CLO LTD THAYR_17-1 MEZZANIN ..... D..... . 07/20/2024 . PAYDOWN .................... .................... .......... 50,000 ............50,000 ............50,000 ............50,000 ...............0 ...............0 ...............0 ...............0 ...............0 ............50,000 ...............0 ...............0 ...............0 ............. 2,480 . 04/20/2034 . 1.A FE ....

..88430T-AC-5 PUTNAM MIXED CLO PUTNM_21-1A MEZZANIN AB .... D..... . 09/20/2024 . PAYDOWN .................... .................... ...... 1,200,000 ........1,200,000 ........1,116,000 ........ 1,133,829 ...............0 ........ 66,171 ...............0 ........ 66,171 ...............0 ........1,200,000 ...............0 ...............0 ...............0 ............83,284 . 10/15/2034 . 1.C FE ....

..88432C-BB-1 WIND RIVER CLO LTD WINDR_14-1A SENIOR AB .... D..... . 07/18/2024 . PAYDOWN .................... .................... ......... 942,031 ...........942,031 ...........942,031 ...........942,031 ...............0 ...............0 ...............0 ...............0 ...............0 ...........942,031 ...............0 ...............0 ...............0 ............47,693 . 07/18/2031 . 1.A FE ....

..89289E-BG-8 TRALEE CDO LTD TRAL_19-6A MEZZANIN ABS_A .... D..... . 07/25/2024 . PAYDOWN .................... .................... ...... 3,100,000 ........3,100,000 ........3,100,000 ........3,100,000 ...............0 ...............0 ...............0 ...............0 ...............0 ........3,100,000 ...............0 ...............0 ...............0 ...........199,465 . 10/25/2032 . 1.F FE ....

..89624N-AA-6 TRIMARAN CAVU LLC CAVU_21-1A ABS_ABS _21 .... D..... . 07/23/2024 . PAYDOWN .................... .................... ...... 1,500,000 ........1,500,000 ........1,500,000 ........1,500,000 ...............0 ...............0 ...............0 ...............0 ...............0 ........1,500,000 ...............0 ...............0 ...............0 ............77,898 . 04/23/2032 . 1.A FE ....

..902613-AM-0 UBS GROUP AG SENIOR CORP_BND 144A   4.48 .... D..... . 09/30/2024 . B47R_PB .................... .................... .......4,356,146 ........ 4,350,000 ........ 4,378,449 ........ 4,363,960 ...............0 ........ (7,814) ...............0 ........ (7,814) ...............0 ........ 4,356,146 ...............0 ...............0 ...............0 ...........172,451 . 05/12/2026 . 1.G FE ....

..902613-AP-3 UBS GROUP AG SENIOR CORP_BND 144A   4.75 .... D..... . 09/30/2024 . B47R_PB .................... .................... ...... 4,500,000 ........4,500,000 ........4,500,000 ........4,500,000 ...............0 ...............0 ...............0 ...............0 ...............0 ........4,500,000 ...............0 ...............0 ...............0 ...........188,852 . 05/12/2028 . 1.G FE ....

..915436-AC-3 UPM-KYMMENE OYJ SENIOR CORP_BND 144A   7 .... D..... . 09/30/2024 . B47R_PB .................... .................... ......... 377,890 .......... 400,000 ...........329,000 ...........373,536 ...............0 ..........4,354 ...............0 ..........4,354 ...............0 ...........377,890 ...............0 ...............0 ...............0 ............25,164 . 11/26/2027 . 2.A FE ....

..92325Q-AA-5 VENTURECDOLTDVENTR_18-32A SENIOR ABS_ABS .... D..... . 07/18/2024 . PAYDOWN .................... .................... ......... 121,721 ...........121,721 .......... 121,767 ...........121,779 ...............0 ............ (58) ...............0 ............ (58) ...............0 ...........121,721 ...............0 ...............0 ...............0 ............. 6,209 . 07/18/2031 . 1.A FE ....

..92915U-AJ-3 VOYA_17-2A SUB ABS_ABS _17-2A 144A   7.2 .... D..... . 09/30/2024 . B47R_PB .................... .................... ...... 1,000,000 ........1,000,000 ........1,000,000 ........1,000,000 ...............0 ...............0 ...............0 ...............0 ...............0 ........1,000,000 ...............0 ...............0 ...............0 ............70,463 . 06/07/2030 . 1.C FE ....

..92916W-AA-7 ING INVESTMENT MANAGEMENT CLO SENIOR ABS .... D..... . 07/25/2024 . PAYDOWN .................... .................... ...... 3,871,986 ........3,871,986 ........ 3,849,885 ........ 3,852,587 ...............0 .........19,399 ...............0 .........19,399 ...............0 ........3,871,986 ...............0 ...............0 ...............0 ...........193,733 . 04/25/2031 . 1.A FE ....

..92917C-AE-2 VOYACLOLTDINGIM_13-1A SENIOR ABS_ABS _13 .... D..... . 07/15/2024 . PAYDOWN .................... .................... ......... 235,108 ...........235,108 ...........230,700 ...........232,952 ...............0 ..........2,156 ...............0 ..........2,156 ...............0 ...........235,108 ...............0 ...............0 ...............0 ............12,155 . 10/15/2030 . 1.A FE ....

..92917C-AE-2 VOYACLOLTDINGIM_13-1A SENIOR ABS_ABS _13 .... D..... . 09/30/2024 . B47R_PB .................... .................... ......... 763,630 .......... 771,714 ...........757,244 ...........764,636 ...............0 ........ (1,006) ...............0 ........ (1,006) ...............0 ...........763,630 ...............0 ...............0 ...............0 ............51,076 . 10/15/2030 . 1.A FE ....

..92917W-AY-4 VOYACLOLTDVOYA_18-4A MEZZANIN ABS_ABS _1 .... D..... . 09/04/2024 . PAYDOWN .................... .................... ...... 3,600,000 ........3,600,000 ........ 3,507,200 ........ 3,533,737 ...............0 ........ 66,263 ...............0 ........ 66,263 ...............0 ........3,600,000 ...............0 ...............0 ...............0 ...........234,913 . 01/15/2032 . 1.C FE ....

..92918U-AG-6 VOYA CLO LTD VOYA_22-1 MEZZANIN ABS_ABS ..... D..... . 09/05/2024 . PAYDOWN .................... .................... ...... 5,000,000 ........5,000,000 ........5,000,000 ........5,000,000 ...............0 ...............0 ...............0 ...............0 ...............0 ........5,000,000 ...............0 ...............0 ...............0 ...........349,685 . 04/20/2035 . 1.F FE ....

..92918U-AJ-0 VOYA CLO LTD VOYA_22-1 MEZZANIN ABS_ABS ..... D..... . 09/05/2024 . PAYDOWN .................... .................... ......... 500,000 .......... 500,000 .......... 500,000 .......... 500,000 ...............0 ...............0 ...............0 ...............0 ...............0 .......... 500,000 ...............0 ...............0 ...............0 ............40,096 . 04/20/2035 . 2.C FE ....

..948214-AS-0 WEBSTER PARK CLO SUB ABS_ABS _15-1AR 144 .... D..... . 07/22/2024 . PAYDOWN .................... .................... ...... 1,000,000 ........1,000,000 ...........985,625 ...........986,139 ...............0 ........ 13,861 ...............0 ........ 13,861 ...............0 ........1,000,000 ...............0 ...............0 ...............0 ............ 55,315 . 07/20/2030 . 1.C FE ....

..97315V-AE-7 WIND RIVER CLO LTD WINDR_21-2A MEZZANIN ..... D..... . 09/30/2024 . B47R_PB .................... .................... ......... 500,000 .......... 500,000 .......... 500,000 .......... 500,000 ...............0 ...............0 ...............0 ...............0 ...............0 .......... 500,000 ...............0 ...............0 ...............0 ............ 35,043 . 07/20/2034 . 1.C FE ....

..98625T-AQ-8 YORK CLO LTD YCLO_15-1A MEZZANIN ABS_ABS .... D..... . 08/27/2024 . PAYDOWN .................... .................... .......3,952,000 ........ 3,952,000 ........ 3,897,847 ........ 3,905,017 ...............0 .........46,983 ...............0 .........46,983 ...............0 ........ 3,952,000 ...............0 ...............0 ...............0 ...........278,323 . 01/22/2031 . 2.A FE ....

..98877G-AQ-1 Z CAPITAL CREDIT PARTNERS CLO ABS_ABS _1 .... D..... . 07/16/2024 . PAYDOWN .................... .................... ......... 798,932 ...........798,932 ...........798,932 ...........798,932 ...............0 ...............0 ...............0 ...............0 ...............0 ...........798,932 ...............0 ...............0 ...............0 ............43,277 . 07/16/2031 . 1.A FE ....

..98878F-AA-7 Z CAPITAL CREDIT PARTNERS CLO ABS_ABS _2 .... D..... . 07/15/2024 . PAYDOWN .................... .................... ...... 5,000,000 ........5,000,000 ........5,000,000 ........5,000,000 ...............0 ...............0 ...............0 ...............0 ...............0 ........5,000,000 ...............0 ...............0 ...............0 ...........276,692 . 07/15/2033 . 1.A FE ....

..98888D-AU-6 ZAIS CLO 15 LTD ZAIS_20-15A ABS_ABS _15A .... D..... . 07/28/2024 . PAYDOWN .................... .................... ...... 1,100,000 ........1,100,000 ........1,091,750 ........ 1,089,352 ...............0 ........ 10,648 ...............0 ........ 10,648 ...............0 ........1,100,000 ...............0 ...............0 ...............0 ............70,791 . 07/28/2032 . 1.F FE ....

..B6398#-AE-1 ALIAXIS FINANCE SA SENIOR CORP_BND   2.6 .... B..... . 09/30/2024 . B47R_PP .................... .................... ...... 1,981,681 ........1,981,681 ........1,981,681 ........ 1,993,953 ...............0 ...............0 ...............0 ...............0 ....... (12,272) ........1,981,681 ...............0 ...............0 ...............0 ............61,270 . 07/23/2027 . 2.C ........

..B9789*-AA-4 WAREHOUSES DE PAUW NV SENIOR CORP_BND ........ B..... . 09/30/2024 . B47R_PP .................... .................... ..... 11,806,560 .......11,806,560 .......11,806,560 .......10,604,640 ...............0 ...............0 ...............0 ...............0 .....1,201,920 .......11,806,560 ...............0 ...............0 ...............0 ...........408,217 . 03/29/2029 . 2.A ........

..E0534#-AB-2 APPLUS SERVICES SA SENIOR CORP_BND   1.8 .... B..... . 07/23/2024 . CALL      101.0000 ..... .................... ..... 20,264,817 .......20,064,175 .......21,683,850 .......20,436,025 ...............0 ...............0 ...............0 ...............0 .....1,247,825 .......20,064,175 ... (1,619,675) ...............0 ... (1,619,675) ...........589,626 . 07/11/2025 . 2.C ........

..G1018#-AD-9 THE BERKELEY TWO PARTNERSHIP SENIOR CORP .... B..... . 09/30/2024 . B47R_PP .................... .................... ...... 1,668,256 ........ 1,590,454 ........1,765,161 ........1,618,981 ...............0 ....... (19,178) ...............0 ....... (19,178) .........68,452 ........1,668,256 ...............0 ...............0 ...............0 ............ 55,905 . 09/05/2027 . 2.A PL ....

. G1018#-AE-7 THE BERKELEY TWO PARTNERSHIP SENIOR CORP .... B..... . 09/30/2024 . B47R_PP .................... .................... ...... 7,369,602 ........6,510,630 ........7,747,630 ........ 7,142,482 ...............0 ....... (74,873) ...............0 ....... (74,873) ....... 301,992 ........ 7,369,602 ...............0 ...............0 ...............0 ...........236,998 . 09/05/2032 . 2.A FE ....

..G1267*-AA-7 BIDCORP FOODSERVICE EUROPE LTD SENIOR CO ..... B..... . 09/30/2024 . VARIOUS .................... .................... ..... 26,444,400 .......26,444,400 .......26,444,400 .......26,511,600 ...............0 ...............0 ...............0 ...............0 ....... (67,200) .......26,444,400 ...............0 ...............0 ...............0 ...........459,404 . 03/10/2027 . 2.C ........

..G1267*-AB-5 BIDCORP FOODSERVICE EUROPE LTD SENIOR CO ..... B..... . 09/30/2024 . B47R_PP .................... .................... .......6,280,545 ........ 6,280,545 ........ 6,280,545 ........ 6,296,505 ...............0 ...............0 ...............0 ...............0 ....... (15,960) ........ 6,280,545 ...............0 ...............0 ...............0 ...........124,318 . 03/10/2029 . 2.C ........

..G1981*-AA-2 CAYMAN UNIVERSE HOLDINGS LLC SECURED COR .... D..... . 09/30/2024 .
REDEMPTION       67.5148 

.............................. .................... .......... 41,749 ............61,837 ............61,837 ............61,837 ...............0 ....... (20,088) ...............0 ....... (20,088) ...............0 ............41,749 ...............0 ...............0 ...............0 ................784 . 09/30/2045 . 1.D PL ....
..G2037*-AE-6 CHANEL LTD SENIOR CORP_BND   1.839% 03/3 .... B..... . 09/30/2024 . B47R_PP .................... .................... ..... 10,769,661 .......10,529,550 .......11,397,882 .......10,280,673 ...............0 ......(118,741) ...............0 ......(118,741) ....... 607,729 .......10,769,661 ...............0 ...............0 ...............0 ...........181,734 . 03/30/2026 . 1.D ........
..G2479@-AD-1 COVENT GARDEN GROUP HOLDINGS L SENIOR CO .... B..... . 09/30/2024 . B47R_PP .................... .................... ..... 10,463,040 .......10,463,040 .......10,463,040 .......10,708,320 ...............0 ...............0 ...............0 ...............0 ...... (245,280) .......10,463,040 ...............0 ...............0 ...............0 ...........219,990 . 11/14/2028 . 1.G PL ....
..G2685@-AH-2 GREAT PORTLAND ESTATES PLC SENIOR CORP_B .... B..... . 09/30/2024 . B47R_PP .................... .................... ......... 773,865 ...........773,865 ...........773,865 ...........739,384 ...............0 ...............0 ...............0 ...............0 .........34,481 ...........773,865 ...............0 ...............0 ...............0 ............17,617 . 06/05/2030 . 2.C ........
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..G2685@-AJ-8 GREAT PORTLAND ESTATES PLC SENIOR CORP_B .... B..... . 09/30/2024 . B47R_PP .................... .................... .......2,254,883 ........ 2,254,883 ........ 2,254,883 ........ 2,154,412 ...............0 ...............0 ...............0 ...............0 ....... 100,471 ........ 2,254,883 ...............0 ...............0 ...............0 ............ 53,909 . 06/05/2033 . 2.C ........

..G2735*-AA-9 GREAT ROLLING STOCK COMPANY PL SECURED C .... B..... . 09/30/2024 . VARIOUS .................... .................... ......... 250,853 ...........250,853 ...........258,141 ...........245,476 ...............0 ...............0 ...............0 ...............0 ........ 12,666 ...........250,853 ........ (7,288) ...............0 ........ (7,288) ............. 6,764 . 11/30/2027 . 2.B ........

..G2963@-AA-0 AP HANSEL SPV LLC SENIOR CORP_BND   6.40 .... D..... . 09/19/2024 .
REDEMPTION      100.0000 

.............................. .................... .......... 61,086 ............61,086 ............61,370 ............61,131 ...............0 ............ (45) ...............0 ............ (45) ...............0 ............61,086 ...............0 ...............0 ...............0 ............. 3,795 . 09/29/2047 . 2.C PL ....

..G2963@-AA-0 AP HANSEL SPV LLC SENIOR CORP_BND   6.40 .... D..... . 09/30/2024 .
REDEMPTION      100.0000 

.............................. .................... ......... 263,786 ...........263,786 ...........265,013 ...........263,980 ...............0 ........... (194) ...............0 ........... (194) ...............0 ...........263,786 ...............0 ...............0 ...............0 ............16,906 . 09/29/2047 . 2.C Z .....
..G3R238-AC-7 GALAXY PIPELINE ASSETS BIDCO L SECURED C .... D..... . 09/30/2024 . VARIOUS .................... .................... ......... 162,495 ...........162,495 .......... 160,870 ...........161,152 ...............0 ..........1,343 ...............0 ..........1,343 ...............0 ...........162,495 ...............0 ...............0 ...............0 ............. 3,510 . 03/31/2034 . 1.C FE ....
..G5258@-AA-7 KINGDOM HOUSING ASSOCIATION LT SECURED C .... B..... . 09/30/2024 . B47R_PP .................... .................... ...... 3,404,180 ........ 3,404,180 ........ 3,404,180 ........ 3,314,480 ...............0 ...............0 ...............0 ...............0 ........ 89,700 ........ 3,404,180 ...............0 ...............0 ...............0 ............84,805 . 06/29/2048 . 2.B ........
. G6600#-AA-8 NORTH AMERICAN INCOME TRUST PL SENIOR CO .... D..... . 09/30/2024 . B47R_PP .................... .................... ...... 6,000,000 ........6,000,000 ........6,000,000 ........6,000,000 ...............0 ...............0 ...............0 ...............0 ...............0 ........6,000,000 ...............0 ...............0 ...............0 ...........125,550 . 12/21/2030 . 1.E ........
..G7333@-AB-0 REDDE NORTHGATE PLC SENIOR CORP_BND   1. .... B..... . 09/30/2024 . B47R_PP .................... .................... ..... 19,147,950 .......19,147,950 .......19,147,950 .......18,779,050 ...............0 ...............0 ...............0 ...............0 ....... 368,900 .......19,147,950 ...............0 ...............0 ...............0 ...........224,444 . 11/23/2029 . 2.B ........

..G7612#-AA-2 ROCK RAIL SOUTH WESTERN PLC SECURED CORP ..... B..... . 09/30/2024 .
REDEMPTION      100.0000 

.............................. .................... .......... 72,707 ............72,707 ............68,951 ............69,099 ...............0 ...............0 ...............0 ...............0 ........... (148) ............72,707 ..........3,755 ...............0 ..........3,755 ............. 2,787 . 06/18/2047 . 2.C PL ....
..G8408#-AA-8 ST JAMESS ONCOLOGY FINANCING P SECURED C .... B..... . 09/30/2024 . VARIOUS .................... .................... ......... 190,841 ...........190,841 .......... 177,908 ...........181,372 ...............0 ...............0 ...............0 ...............0 .........(3,464) ...........190,841 .........12,933 ...............0 .........12,933 ............. 5,195 . 03/31/2037 . 1.C FE ....
..G8762Z-AD-8 TESCO CORPORATE TREASURY SERVI SENIOR CO .... B..... . 07/01/2024 . MATURITY .................. .................... ......... 595,487 ...........595,487 ...........534,647 ...........608,412 ...............0 ..........4,586 ...............0 ..........4,586 ....... (10,850) ...........595,487 ........ (6,660) ...............0 ........ (6,660) ............14,887 . 07/01/2024 . 3.A FE ....
..G9006@-AE-6 TRANSMISSION FINANCE DAC SECURED CORP_BN ..... B..... . 09/30/2024 . B47R_PP .................... .................... .......5,410,250 ........ 5,410,250 ........ 5,410,250 ........ 5,523,250 ...............0 ...............0 ...............0 ...............0 ......(113,000) ........ 5,410,250 ...............0 ...............0 ...............0 .......... 175,171 . 02/08/2036 . 2.B FE ....
..G9006@-AK-2 TRANSMISSION FINANCE DAC SECURED CORP_BN ..... B..... . 09/30/2024 . B47R_PP .................... .................... .......3,332,825 ........ 3,332,825 ........ 3,332,825 ........ 3,203,485 ...............0 ...............0 ...............0 ...............0 ....... 129,340 ........ 3,332,825 ...............0 ...............0 ...............0 ............ 54,574 . 05/04/2029 . 2.B ........
..G9006@-AL-0 TRANSMISSION FINANCE DAC SECURED CORP_BN ..... B..... . 09/30/2024 . B47R_PP .................... .................... ..... 13,331,300 .......13,331,300 .......13,331,300 .......12,813,940 ...............0 ...............0 ...............0 ...............0 ....... 517,360 .......13,331,300 ...............0 ...............0 ...............0 ...........273,718 . 05/04/2036 . 2.B ........

..G9369*-AA-7 VIRIDOR ENERGY  INVESTMENTS TW CORP_BND ..... B..... . 09/30/2024 .
REDEMPTION      100.0000 

.............................. .................... .......... 75,116 ............75,116 ............74,088 ............71,389 ...............0 ...............0 ...............0 ...............0 ..........2,699 ............75,116 ..........1,028 ...............0 ..........1,028 ............. 2,115 . 03/31/2043 . 2.B FE ....
..H2731#-AC-4 FRANKE HOLDING AG SENIOR CORP_BND   1.30 .... B..... . 09/30/2024 . B47R_PP .................... .................... ..... 10,238,877 .......10,621,913 .......10,135,743 .......11,418,627 ...............0 ........ 30,701 ...............0 ........ 30,701 ... (1,210,451) .......10,238,877 ...............0 ...............0 ...............0 ...........132,405 . 04/25/2033 . 2.A ........

..K7784*-AA-3 P/F EYSTUR-OG SANDOYARTUNLAR SECURED COR .... B..... . 07/31/2024 .
REDEMPTION      100.0000 

.............................. .................... ......... 323,370 ...........323,370 ...........311,237 ...........330,109 ...............0 ...............0 ...............0 ...............0 ....... (18,871) ...........323,370 .........12,133 ...............0 .........12,133 ............. 8,845 . 01/31/2040 . 1.B PL ....
..K7802#-BD-0 ROYAL GREENLAND A / S SENIOR CORP_BND ........ B..... . 09/30/2024 . B47R_PP .................... .................... ..... 24,896,250 .......24,896,250 .......24,896,250 .......27,616,250 ...............0 ...............0 ...............0 ...............0 ... (2,720,000) .......24,896,250 ...............0 ...............0 ...............0 ........ 1,064,195 . 10/25/2030 . 2.B ........
..K8553*-AA-0 SCANDLINES APS SECURED CORP_BND   2.550% ..... B..... . 09/30/2024 . B47R_PP .................... .................... ..... 13,335,825 .......13,335,825 .......13,335,825 .......12,917,765 ...............0 ...............0 ...............0 ...............0 ....... 418,060 .......13,335,825 ...............0 ...............0 ...............0 ...........239,694 . 09/30/2028 . 2.B FE ....
..L8038*-AA-4 SBM BALEIA AZUL SARL SECURED CORP_BND ........ D..... . 08/16/2024 . B47R_PP .................... .................... ......... 860,400 .......... 860,400 .......... 860,400 .......... 860,400 ...............0 ...............0 ...............0 ...............0 ...............0 .......... 860,400 ...............0 ...............0 ...............0 ............31,679 . 09/15/2027 . 3.B ........

..L8749#-AA-0 STADIUM FINANCE COMPANY SARL SECURED COR .... B..... . 07/30/2024 .
REDEMPTION      100.0000 

.............................. .................... .......... 84,851 ............84,851 ............87,478 ............86,747 ...............0 ...............0 ...............0 ...............0 ............ 730 ............84,851 ........ (2,627) ...............0 ........ (2,627) ............. 1,884 . 07/30/2049 . 1.G PL ....

..L8749#-AB-8 STADIUM FINANCE COMPANY SARL SECURED COR .... B..... . 07/30/2024 .
REDEMPTION      100.0000 

.............................. .................... ......... 463,564 ...........463,564 .......... 506,016 ...........473,925 ...............0 ...............0 ...............0 ...............0 .........32,091 ...........463,564 ....... (42,452) ...............0 ....... (42,452) ............10,986 . 07/30/2049 . 1.G PL ....

..L8749#-AC-6 STADIUM FINANCE COMPANY SARL SECURED COR .... B..... . 07/30/2024 .
REDEMPTION      100.0000 

.............................. .................... ......... 315,497 ...........315,497 ...........346,244 ...........322,549 ...............0 ...............0 ...............0 ...............0 .........23,695 ...........315,497 ....... (30,747) ...............0 ....... (30,747) ............. 7,887 . 07/30/2049 . 1.G PL ....
..N2319@-AD-7 CORBION NV SUB CORP_BND   2.010% 12/01/2 .... B..... . 09/30/2024 . B47R_PP .................... .................... .......3,910,230 ........ 3,910,230 ........ 3,910,230 ........ 3,811,043 ...............0 ...............0 ...............0 ...............0 ........ 99,188 ........ 3,910,230 ...............0 ...............0 ...............0 ............ 62,525 . 12/01/2028 . 2.C ........
..N7334#-AG-8 WERELDHAVE NV SENIOR CORP_BND   2.940% 0 .... B..... . 07/23/2024 . MATURITY .................. .................... ..... 14,099,150 .......14,099,150 .......17,502,524 .......14,360,450 ...............0 ...............0 ...............0 ...............0 .....3,142,074 .......14,099,150 ... (3,403,374) ...............0 ... (3,403,374) ...........414,267 . 07/23/2024 . 2.C FE ....
..N7591#-AA-9 ROTTERDAM WORLD GATEWAY BV SECURED CORP_ .... B..... . 09/30/2024 . B47R_PP .................... .................... .......5,714,244 ........ 5,714,244 ........ 5,714,244 ........5,161,908 ...............0 ...............0 ...............0 ...............0 ....... 552,336 ........ 5,714,244 ...............0 ...............0 ...............0 ............92,776 . 03/31/2036 . 2.B PL ....
..N7660#-AT-4 SHV NEDERLAND BV SENIOR CORP_BND   2.720 .... D..... . 09/30/2024 . B47R_PP .................... .................... ..... 10,000,000 ...... 10,000,000 ...... 10,000,000 ...... 10,000,000 ...............0 ...............0 ...............0 ...............0 ...............0 ...... 10,000,000 ...............0 ...............0 ...............0 ...........256,133 . 10/21/2030 . 2.A ........
..N9061@-AB-6 VTTI BV SENIOR CORP_BND   4.870% 12/15/2 .... D..... . 09/18/2024 . CALL      100.0000 ..... .................... ...... 1,600,000 ........1,600,000 ........1,600,000 ........1,600,000 ...............0 ...............0 ...............0 ...............0 ...............0 ........1,600,000 ...............0 ...............0 ...............0 ............59,089 . 12/15/2025 . 3.A ........
..N9061@-AC-4 VTTI BV SENIOR CORP_BND   4.970% 12/15/2 .... D..... . 09/18/2024 . CALL      100.0000 ..... .................... ...... 8,000,000 ........8,000,000 ........8,000,000 ........8,000,000 ...............0 ...............0 ...............0 ...............0 ...............0 ........8,000,000 ...............0 ...............0 ...............0 ...........301,513 . 12/15/2027 . 3.A ........
..N9061@-AK-6 VTTI BV SENIOR CORP_BND   2.030% 12/15/2 .... B..... . 09/18/2024 . CALL      100.0000 ..... .................... ...... 8,560,860 ........8,560,860 ........ 9,053,275 ........ 8,505,805 ...............0 ...............0 ...............0 ...............0 ....... 547,470 ........8,560,860 ...... (492,415) ...............0 ...... (492,415) ...........128,423 . 12/15/2027 . 3.A ........
..P4000@-AA-1 ELETRANS SA SECURED CORP_BND   4.060% 12 .... D..... . 08/16/2024 . B47R_PP .................... .................... ......... 693,103 ...........693,103 ...........693,103 ...........693,103 ...............0 ...............0 ...............0 ...............0 ...............0 ...........693,103 ...............0 ...............0 ...............0 ............17,822 . 12/28/2037 . 1.G FE ....

..P4001#-AA-8 EOLICA MESA LA PAZ S DE RL DE SECURED CO .... C..... . 09/20/2024 .
REDEMPTION      100.0000 

.............................. .................... .......... 13,188 ............13,188 ............13,188 ............13,188 ...............0 ...............0 ...............0 ...............0 ...............0 ............13,188 ...............0 ...............0 ...............0 ................592 . 12/20/2044 . 2.C PL ....
..P4909L-AA-8 GNL QUINTERO SA SENIOR CORP_BND   4.634% .... D..... . 07/31/2024 . VARIOUS .................... .................... .........117,600 .......... 117,600 ...........127,949 ...........123,943 ...............0 .........(6,343) ...............0 .........(6,343) ...............0 .......... 117,600 ...............0 ...............0 ...............0 ............. 5,450 . 07/31/2029 . 2.A FE ....
..P4909L-AA-8 GNL QUINTERO SA SENIOR CORP_BND   4.634% .... D..... . 09/30/2024 . B47R_PB .................... .................... ......... 555,811 ...........529,560 .......... 576,161 ...........558,122 ...............0 .........(2,312) ...............0 .........(2,312) ...............0 ...........555,811 ...............0 ...............0 ...............0 ............28,630 . 07/31/2029 . 2.A FE ....

..P7003*-AA-3 LA BUFA WIND SECURED CORP_BND   6.770% 0 .... D..... . 09/30/2024 .
REDEMPTION      100.0000 

.............................. .................... ......... 156,224 ...........156,224 ...........156,224 ...........156,224 ...............0 ...............0 ...............0 ...............0 ...............0 ...........156,224 ...............0 ...............0 ...............0 ............. 7,287 . 09/30/2037 . 3.B PL ....

..P7077@-AF-1 NASSAU AIRPORT DEVELOPMENT CO SENIOR COR .... D..... . 09/30/2024 .
REDEMPTION      100.0000 

.............................. .................... ......... 570,000 .......... 570,000 .......... 570,000 .......... 570,000 ...............0 ...............0 ...............0 ...............0 ...............0 .......... 570,000 ...............0 ...............0 ...............0 ............ 29,925 . 11/30/2033 . 3.C PL ....
..Q0697#-AF-3 AUSGRID FINANCE PTY LTD SECURED CORP_BND .... B..... . 09/30/2024 . B47R_PP .................... .................... .......9,908,220 ........ 9,908,220 ........ 9,908,220 ........8,461,140 ...............0 ...............0 ...............0 ...............0 .....1,447,080 ........ 9,908,220 ...............0 ...............0 ...............0 ...........389,936 . 10/01/2032 . 2.A FE ....
..Q1798#-AC-6 BROADCAST AUSTRALIA FINANCE PT SECURED C .... B..... . 09/30/2024 . B47R_PP .................... .................... ...... 7,819,830 ........7,819,830 ........7,819,830 ........ 6,959,970 ...............0 ...............0 ...............0 ...............0 ....... 859,860 ........7,819,830 ...............0 ...............0 ...............0 .......... 266,168 . 12/14/2027 . 2.B FE ....
..Q3917#-AA-2 FLINDERS PORT HOLDINGS PTY LTD CORP_BND ...... D..... . 09/18/2024 . MATURITY .................. .................... ...... 2,100,000 ........2,100,000 ........ 2,104,263 ........ 2,101,429 ...............0 .........(1,429) ...............0 .........(1,429) ...............0 ........2,100,000 ...............0 ...............0 ...............0 ............87,570 . 09/18/2024 . 2.B FE ....
..Q3974@-AA-4 GIP TITANIUM FINCO PTY LTD SECURED CORP_ .... D..... . 09/30/2024 . VARIOUS .................... .................... ......... 562,316 ...........562,316 ...........562,316 ...........562,316 ...............0 ...............0 ...............0 ...............0 ...............0 ...........562,316 ...............0 ...............0 ...............0 ............11,809 . 03/31/2036 . 2.B PL ....
..Q8513#-AF-8 SKYCITY AUCKLAND HOLDINGS LIMI SENIOR CO .... D..... . 09/17/2024 . VARIOUS .................... .................... ...... 7,900,000 ........7,900,000 ........7,900,000 ........7,900,000 ...............0 ...............0 ...............0 ...............0 ...............0 ........7,900,000 ...............0 ...............0 ...............0 ...........311,400 . 03/17/2025 . 2.C FE ....
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..Q8513*-AA-3 SKYCITY AUCKLAND HOLDINGS LIMI SENIOR CO .... B..... . 09/30/2024 . B47R_PP .................... .................... .......1,484,755 ........ 1,484,755 ........ 1,484,755 ........ 1,296,465 ...............0 ...............0 ...............0 ...............0 ....... 188,290 ........ 1,484,755 ...............0 ...............0 ...............0 ............66,415 . 03/15/2028 . 2.C FE ....

..X3204#-AE-8 GIBRALTAR CAPITAL ASSETS SECURED CORP_BN .... B..... . 09/30/2024 . B47R_PP .................... .................... ...... 4,856,610 ........4,856,610 ........4,856,610 ........ 4,206,840 ...............0 ...............0 ...............0 ...............0 ....... 649,770 ........4,856,610 ...............0 ...............0 ...............0 ...........136,267 . 04/05/2031 . 2.B PL ....

..Y0606W-BZ-2 BANGKOKBANKPUBLICCOLTD(HO SENIOR CORP_BN .... D..... . 09/30/2024 . B47R_PB .................... .................... .......4,699,137 ........4,370,000 ........ 5,041,232 ........ 4,757,377 ...............0 ....... (58,240) ...............0 ....... (58,240) ...............0 ........ 4,699,137 ...............0 ...............0 ...............0 ...........200,407 . 09/19/2028 . 2.A FE ....

..Y806M#-AA-3 ADANI ENERGY SOLUTIONS LTD CORP_BND   5. .... D..... . 09/11/2024 .
REDEMPTION      100.0000 

.............................. .................... ......... 110,625 ...........110,625 ...........110,625 ...........110,625 ...............0 ...............0 ...............0 ...............0 ...............0 ...........110,625 ...............0 ...............0 ...............0 ............. 5,753 . 03/11/2050 . 2.C FE ....

. Y806M#-AB-1 ADANI ENERGY SOLUTIONS LTD CORP_BND   5. .... D..... . 09/11/2024 .
REDEMPTION      100.0000 

.............................. .................... .......... 73,750 ............73,750 ............73,750 ............73,750 ...............0 ...............0 ...............0 ...............0 ...............0 ............73,750 ...............0 ...............0 ...............0 ............. 3,835 . 03/11/2050 . 2.C FE ....
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 2,664,519,648 2,663,192,792 2,677,193,172 2,438,276,482 53 4,732,344 579,361 4,153,036 9,182,921 2,668,107,822 (5,780,789) (4,346,025) (10,126,814) 103,939,948 XXX XXX

..064058-AL-4 BANK OF NEW YORK MELLON CORP/T CAPSEC CO .... ....... . 09/30/2024 . B47R_PB .................... .................... ..... 11,066,250 .......13,000,000 .......11,066,250 .......11,066,250 ...............0 ...............0 ...............0 ...............0 ...............0 .......11,066,250 ...............0 ...............0 ...............0 ...........379,167 . 01/01/9999 . 2.A FE ....

..17305H-AA-6 CITIGROUP CAPITAL III CAPSEC CORP_BND ........ ....... . 08/16/2024 . B47R_PB .................... .................... ..... 18,114,617 .......15,700,000 .......19,689,135 .......18,197,303 ...............0 ....... (82,686) ...............0 ....... (82,686) ...............0 .......18,114,617 ...............0 ...............0 ...............0 ...........847,964 . 12/01/2036 . 2.C FE ....

..40428N-AC-3 HSB GROUP INC CAPSEC CORP_BND   6.473% 0 .... ....... . 08/16/2024 . B47R_PB .................... .................... ...... 7,000,000 ........7,000,000 ........ 6,927,550 ........7,000,000 ...............0 ...............0 ...............0 ...............0 ...............0 ........7,000,000 ...............0 ...............0 ...............0 ...........387,304 . 07/15/2027 . 1.G ........
1309999999. Subtotal - Bonds - Hybrid Securities 36,180,867 35,700,000 37,682,935 36,263,553 0 (82,686) 0 (82,686) 0 36,180,867 0 0 0 1,614,435 XXX XXX

..00130M-AJ-3 AHP HEALTH PARTNERS INC SECURED TERM_LOA .... ....... . 09/18/2024 .
REDEMPTION      100.0000 

.............................. .................... ......... 493,254 ...........493,254 ...........493,195 ...........492,367 ...............0 ............ 887 ...............0 ............ 887 ...............0 ...........493,254 ...............0 ...............0 ...............0 ............30,307 . 08/24/2028 . 4.B FE ....
..00213N-AM-4 APX GROUP INC SECURED TERM_LOAN   8.301% .... ....... . 09/30/2024 . VARIOUS .................... .................... ............3,846 ............. 3,846 ............. 3,860 .................. 0 ...............0 ............ (14) ...............0 ............ (14) ...............0 ............. 3,846 ...............0 ...............0 ...............0 ................. 33 . 07/09/2028 . 3.B FE ....

..00510D-AB-0 ACURIS FINANCE US INC SECURED TERM_LOAN ...... ....... . 09/25/2024 .
REDEMPTION      100.0000 

.............................. .................... .......... 56,802 ............56,802 ............57,228 ............56,802 ...............0 ...............0 ...............0 ...............0 ...............0 ............56,802 ...............0 ...............0 ...............0 ............. 3,786 . 02/16/2028 . 4.B FE ....

..00769Q-AG-8 ADVANCEDDRAINAGESYSTEMSINC SECURED TERM_ .... ....... . 07/01/2024 .
REDEMPTION      100.0000 

.............................. .................... .......... 12,139 ............12,139 ............12,127 ............12,131 ...............0 ...............8 ...............0 ...............8 ...............0 ............12,139 ...............0 ...............0 ...............0 ................553 . 07/31/2026 . 2.C FE ....

..01642P-BB-1 ALIXPARTNERS LLP SECURED TERM_LOAN   7.3 .... ....... . 09/30/2024 .
REDEMPTION      100.0000 

.............................. .................... .............. 207 ................207 ................207 ................207 ...............0 ...............0 ...............0 ...............0 ...............0 ................207 ...............0 ...............0 ...............0 ................. 13 . 02/04/2028 . 4.A FE ....

..01973K-AH-9 ALLISON TRANSMISSION INC SECURED TERM LO .... ....... . 09/30/2024 .
REDEMPTION      100.0000 

.............................. .................... .......... 95,084 ............95,084 ............95,090 .................. 0 ...............0 ..............(7) ...............0 ..............(7) ...............0 ............95,084 ...............0 ...............0 ...............0 ............. 3,440 . 03/03/2031 . 2.C FE ....
..02376C-BM-6 AADVANTAGELOYALTYIPLTD SECURED TERM LOAN .... ....... . 07/19/2024 . WELLS FARGO SECURITIES .................... ......... 998,750 ........1,000,000 ........1,000,000 .................. 0 ...............0 ...............0 ...............0 ...............0 ...............0 ........1,000,000 ...............0 ........ (1,250) ........ (1,250) .................. 0 . 06/04/2029 . 3.B FE ....
..02474R-AJ-2 AMERICANBUILDERS&CONTRACTOR SECURED TERM .... ....... . 09/30/2024 . VARIOUS .................... .................... .............. 955 ................955 ................960 .................. 0 ...............0 ..............(6) ...............0 ..............(6) ...............0 ................955 ...............0 ...............0 ...............0 ................. 22 . 01/31/2031 . 3.B FE ....
..03765V-AM-2 PRIMESECURITYSERVICESBORROW SECURED TERM .... ....... . 09/30/2024 . VARIOUS .................... .................... ............2,500 ............. 2,500 ............. 2,500 .................. 0 ...............0 ...............0 ...............0 ...............0 ...............0 ............. 2,500 ...............0 ...............0 ...............0 ................. 29 . 10/13/2030 . 3.B FE ....
..03835E-AH-7 APPLOVINCORP SECURED TERM LOAN   7.345% ...... ....... . 09/30/2024 . VARIOUS .................... .................... .............. 952 ................952 ................955 .................. 0 ...............0 ..............(3) ...............0 ..............(3) ...............0 ................952 ...............0 ...............0 ...............0 ................. 20 . 08/16/2030 . 3.C FE ....
..03836B-AB-5 MERCURY BORROWER INC SECURED TERM_LOAN ....... ....... . 09/30/2024 . VARIOUS .................... .................... .............. 878 ................878 ................877 ................877 ...............0 ...............1 ...............0 ...............1 ...............0 ................878 ...............0 ...............0 ...............0 ................. 58 . 08/02/2028 . 4.C FE ....

..04206@-AA-0 ARM MONUMENT INTERMEDIATE HOLD SECURED T .... ....... . 07/01/2024 .
REDEMPTION      100.0000 

.............................. .................... ......... 227,930 ...........227,930 ...........227,055 ...........227,304 ...............0 ............ 626 ...............0 ............ 626 ...............0 ...........227,930 ...............0 ...............0 ...............0 ............12,302 . 04/01/2027 . 2.C ........
..04287K-AE-1 ARSENAL AIC PARENT LLC SECURED TERM LOAN .... ....... . 08/21/2024 . TAX FREE EXCHANGE ....... .................... ......... 493,973 ...........496,256 ...........491,543 .................. 0 ...............0 ..........2,628 ...............0 ..........2,628 ...............0 ...........494,171 ...............0 ........... (198) ........... (198) ............20,272 . 08/18/2030 . 3.C FE ....

..04349H-AK-0 ASCEND LEARNING LLC SECURED TERM_LOAN ........ ....... . 09/30/2024 .
REDEMPTION      100.0000 

.............................. .................... .............. 463 ................463 ................461 ................462 ...............0 ............... 2 ...............0 ............... 2 ...............0 ................463 ...............0 ...............0 ...............0 ................. 32 . 12/11/2028 . 4.C FE ....
..04538F-AD-1 ASPLUNDH TREE EXPERT LLC SECURED TERM_LO .... ....... . 09/30/2024 . VARIOUS .................... .................... .......... 27,547 ............27,547 ............27,560 ............ 14,594 ...............0 ............ (13) ...............0 ............ (13) ...............0 ............27,547 ...............0 ...............0 ...............0 ................863 . 09/07/2027 . 3.A FE ....

..04626L-AE-9 ASTORIA ENERGY LLC SECURED TERM_LOAN   8 .... ....... . 09/20/2024 .
REDEMPTION      100.0000 

.............................. .................... ......... 505,139 ...........505,139 ...........502,234 ...........503,312 ...............0 ..........1,827 ...............0 ..........1,827 ...............0 ...........505,139 ...............0 ...............0 ...............0 ............ 33,254 . 12/10/2027 . 4.A FE ....

..04649V-AX-8 ASURION LLC SECURED TERM_LOAN   8.611% 1 .... ....... . 09/19/2024 .
REDEMPTION      100.0000 

.............................. .................... .......... 58,881 ............58,881 ............ 58,992 ............58,713 ...............0 ............ 168 ...............0 ............ 168 ...............0 ............58,881 ...............0 ...............0 ...............0 ............. 3,829 . 12/23/2026 . 4.A FE ....
..05350N-AP-9 AVANTORFUNDINGINC SECURED TERM LOAN   6. .... ....... . 09/30/2024 . VARIOUS .................... .................... .......... 21,856 ............21,856 ............21,882 .................. 0 ...............0 ............ (26) ...............0 ............ (26) ...............0 ............21,856 ...............0 ...............0 ...............0 ................554 . 11/08/2027 . 3.A FE ....

..05377J-AR-3 AVISBUDGETCARRENTALLLC SECURED TERM_LOAN .... ....... . 09/30/2024 .
REDEMPTION      100.0000 

.............................. .................... ............2,611 ............. 2,611 ............. 2,604 .................. 0 ...............0 ...............7 ...............0 ...............7 ...............0 ............. 2,611 ...............0 ...............0 ...............0 ................. 82 . 08/06/2027 . 3.A FE ....

..05400K-AJ-9 AVOLON TLB BORROWER 1  US  LLC SECURED T .... ....... . 09/30/2024 .
REDEMPTION      100.0000 

.............................. .................... .......... 75,253 ............ 75,253 ............74,848 ............48,016 ...............0 ............ 396 ...............0 ............ 396 ...............0 ............ 75,253 ...............0 ...............0 ...............0 ............. 4,208 . 06/22/2028 . 2.B FE ....
..05875C-AB-0 BALLYS CORP SECURED TERM_LOAN   8.571% 1 .... ....... . 07/26/2024 . VARIOUS .................... .................... ......... 466,216 ...........482,663 ...........477,270 .......... 478,661 ...............0 ............ 378 ...............0 ............ 378 ...............0 ...........479,038 ...............0 ....... (12,822) ....... (12,822) ............36,402 . 10/02/2028 . 3.C FE ....
..05875C-AB-0 BALLYS CORP SECURED TERM_LOAN   8.571% 1 .... ....... . 09/30/2024 . VARIOUS .................... .................... .............. 635 ................635 ................628 ................629 ...............0 ............... 5 ...............0 ............... 5 ...............0 ................635 ...............0 ...............0 ...............0 ................. 55 . 10/02/2028 . 3.C FE ....
..07014Q-AN-1 GREATOUTDOORSGROUPLLC SECURED TERM_LOAN ...... ....... . 09/30/2024 . VARIOUS .................... .................... ............2,329 ............. 2,329 ............. 2,335 ............. 2,333 ...............0 ..............(4) ...............0 ..............(4) ...............0 ............. 2,329 ...............0 ...............0 ...............0 ................164 . 03/06/2028 . 4.A FE ....

..08078U-AD-5 BELRONGROUPSA SECURED TERM_LOAN   7.624% .... ....... . 07/01/2024 .
REDEMPTION      100.0000 

.............................. .................... ............3,438 ............. 3,438 ............. 3,299 ............. 3,382 ...............0 ..............56 ...............0 ..............56 ...............0 ............. 3,438 ...............0 ...............0 ...............0 ................137 . 11/13/2025 . 2.C FE ....
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..08078U-AD-5 BELRONGROUPSA SECURED TERM_LOAN   7.624% .... ....... . 09/30/2024 . VARIOUS .................... .................... ............3,438 ............. 3,438 ............. 3,299 ............. 3,382 ...............0 ..............56 ...............0 ..............56 ...............0 ............. 3,438 ...............0 ...............0 ...............0 ................206 . 11/13/2025 . 3.C FE ....

..08078U-AE-3 BELRON FINANCE 2019 LLC SECURED TERM_LOA .... ....... . 07/01/2024 .
REDEMPTION      100.0000 

.............................. .................... .............. 627 ................627 ................608 ................617 ...............0 ............... 9 ...............0 ............... 9 ...............0 ................627 ...............0 ...............0 ...............0 ................. 25 . 10/30/2026 . 2.C FE ....
..08078U-AE-3 BELRON FINANCE 2019 LLC SECURED TERM_LOA .... ....... . 09/30/2024 . VARIOUS .................... .................... .............. 627 ................627 ................608 ................617 ...............0 ............... 9 ...............0 ............... 9 ...............0 ................627 ...............0 ...............0 ...............0 ................. 38 . 10/30/2026 . 3.C FE ....

..08078U-AJ-2 BELRONGROUPSA SECURED TERM LOAN   7.319% .... ....... . 07/01/2024 .
REDEMPTION      100.0000 

.............................. .................... .......... 86,612 ............86,612 ............86,658 .................. 0 ...............0 ............ (45) ...............0 ............ (45) ...............0 ............86,612 ...............0 ...............0 ...............0 ............. 1,171 . 04/13/2028 . 2.C FE ....

..08078U-AJ-2 BELRONGROUPSA SECURED TERM LOAN   7.319% .... ....... . 09/30/2024 .
REDEMPTION      100.0000 

.............................. .................... .......... 86,948 ............86,948 ............86,994 .................. 0 ...............0 ............ (46) ...............0 ............ (46) ...............0 ............86,948 ...............0 ...............0 ...............0 ............. 2,833 . 04/13/2028 . 3.C FE ....

..08579J-BG-6 BERRYGLOBALINC SECURED TERM_LOAN   6.354 .... ....... . 09/10/2024 .
REDEMPTION      100.0000 

.............................. .................... ......... 398,726 ...........398,726 ...........397,803 ...........398,276 ...............0 ............ 450 ...............0 ............ 450 ...............0 ...........398,726 ...............0 ...............0 ...............0 ............ 19,999 . 07/01/2026 . 2.C FE ....

..08579J-BH-4 BERRYGLOBALINC SECURED TERM_LOAN   7.316 .... ....... . 09/30/2024 .
REDEMPTION      100.0000 

.............................. .................... .......... 93,550 ............ 93,550 ............ 93,315 ............ 93,326 ...............0 ............ 224 ...............0 ............ 224 ...............0 ............ 93,550 ...............0 ...............0 ...............0 ............. 3,964 . 07/01/2029 . 2.C FE ....
..11823L-AM-7 BUCKEYE PARTNERS SECURED TERM LOAN   6.8 .... ....... . 09/19/2024 . TAX FREE EXCHANGE ....... .................... ...... 9,567,700 ........ 9,610,949 ........ 9,555,546 .................. 0 ...............0 ........ 11,526 ...............0 ........ 11,526 ...............0 ........ 9,567,072 ...............0 ............ 628 ............ 628 ...........455,177 . 11/01/2026 . 3.A FE ....
..12541H-AT-0 CHG HEALTHCARE SERVICES INC SECURED TERM .... ....... . 09/30/2024 . VARIOUS .................... .................... ............1,391 ............. 1,391 ............. 1,395 ............. 1,391 ...............0 ...............0 ...............0 ...............0 ...............0 ............. 1,391 ...............0 ...............0 ...............0 ................. 90 . 09/30/2028 . 4.B FE ....

..12657Q-AD-5 CQPHOLDCOLP SECURED TERM LOAN   7.096% 1 .... ....... . 09/30/2024 .
REDEMPTION      100.0000 

.............................. .................... ............2,500 ............. 2,500 ............. 2,500 .................. 0 ...............0 ...............0 ...............0 ...............0 ...............0 ............. 2,500 ...............0 ...............0 ...............0 ................. 53 . 12/31/2030 . 3.B FE ....

..13134N-AH-4 CALPINECORP SECURED TERM_LOAN   6.845% 0 .... ....... . 07/01/2024 .
REDEMPTION      100.0000 

.............................. .................... ......... (15,936) ...........(15,936) ...........(15,926) ...........(15,977) ...............0 ..............42 ...............0 ..............42 ...............0 ...........(15,936) ...............0 ...............0 ...............0 .................. 0 . 07/31/2030 . 3.A FE ....

..14456#-AH-9 CARRIX INC SECURED TERM_LOAN   8.092% 11 .... ....... . 08/02/2024 .
REDEMPTION      100.0000 

.............................. .................... ..... 14,600,000 .......14,600,000 .......14,527,000 .......14,577,706 ...............0 .........22,294 ...............0 .........22,294 ...............0 .......14,600,000 ...............0 ...............0 ...............0 ...........685,691 . 11/04/2024 . 2.C PL ....
..14880B-AH-4 CATALENT PHARMA SOLUTIONS INC SECURED TE .... ....... . 09/30/2024 . VARIOUS .................... .................... ............8,808 ............. 8,808 ............. 8,766 ............. 8,775 ...............0 ..............34 ...............0 ..............34 ...............0 ............. 8,808 ...............0 ...............0 ...............0 ................421 . 02/22/2028 . 3.C FE ....
. 16117L-BX-6 CHARTER COMMUNICATIONS OPERATI SECURED T .... ....... . 09/30/2024 . VARIOUS .................... .................... .......... 14,606 ............14,606 ............13,458 ............13,988 ...............0 ............ 618 ...............0 ............ 618 ...............0 ............14,606 ...............0 ...............0 ...............0 ................703 . 02/01/2027 . 2.C FE ....
..16384Y-AJ-6 CHEMOURS COMPANY SECURED TERM_LOAN   8.3 .... ....... . 09/30/2024 . VARIOUS .................... .................... .......... 22,557 ............ 22,557 ............ 22,399 ............12,407 ...............0 ..............83 ...............0 ..............83 ...............0 ............ 22,557 ...............0 ...............0 ...............0 ................988 . 08/18/2028 . 3.A FE ....

..17148P-AF-8 CHURCHILL DOWNS INCORPORATED SECURED TER ..... ....... . 09/30/2024 .
REDEMPTION      100.0000 

.............................. .................... .............. 458 ................458 ................457 ................458 ...............0 ...............1 ...............0 ...............1 ...............0 ................458 ...............0 ...............0 ...............0 ................. 26 . 03/17/2028 . 3.A FE ....
..172442-AT-2 CINEMARKUSAINC SECURED TERM LOAN   7.955 .... ....... . 09/30/2024 . VARIOUS .................... .................... ............5,978 ............. 5,978 ............. 5,974 .................. 0 ...............0 ............... 4 ...............0 ............... 4 ...............0 ............. 5,978 ...............0 ...............0 ...............0 ................. 76 . 05/24/2030 . 3.A FE ....
..18143E-AK-5 CLARK EQUIPMENT COMPANY SECURED TERM_LOA .... ....... . 07/03/2024 . TAX FREE EXCHANGE ....... .................... ......... 439,074 ...........439,074 ...........432,488 ...........433,739 ...............0 ............ 437 ...............0 ............ 437 ...............0 ...........434,176 ...............0 ..........4,898 ..........4,898 ............17,903 . 04/20/2029 . 3.B FE ....

..18449E-AG-5 CLEAN HARBORS INC SECURED TERM LOAN   6. .... ....... . 09/30/2024 .
REDEMPTION      100.0000 

.............................. .................... ............4,846 ............. 4,846 ............. 4,852 .................. 0 ...............0 ..............(6) ...............0 ..............(6) ...............0 ............. 4,846 ...............0 ...............0 ...............0 ................242 . 10/08/2028 . 3.A FE ....

..21870F-BA-6 CORELOGIC INC SECURED TERM_LOAN   8.104% .... ....... . 09/30/2024 .
REDEMPTION      100.0000 

.............................. .................... ................22 ................. 22 ................. 22 ................. 22 ...............0 ...............0 ...............0 ...............0 ...............0 ................. 22 ...............0 ...............0 ...............0 .................. 2 . 06/04/2028 . 4.C FE ....

..22282G-AC-1 COVANTA HOLDING CORP SECURED TERM_LOAN ....... ....... . 09/30/2024 .
REDEMPTION      100.0000 

.............................. .................... .......... 21,647 ............21,647 ............21,598 ............15,198 ...............0 ..............33 ...............0 ..............33 ...............0 ............21,647 ...............0 ...............0 ...............0 ............. 1,040 . 11/30/2028 . 3.B FE ....

..23344M-AC-2 CONVERGINT TECHNOLOGIES LLC SECURED TERM .... ....... . 09/30/2024 .
REDEMPTION      100.0000 

.............................. .................... ............1,017 ............. 1,017 ............. 1,012 ............. 1,013 ...............0 ............... 3 ...............0 ............... 3 ...............0 ............. 1,017 ...............0 ...............0 ...............0 ................. 72 . 03/31/2028 . 4.C FE ....

..23345N-AB-1 DT MIDSTREAM INC SECURED TERM_LOAN   6.8 .... ....... . 09/27/2024 .
REDEMPTION      100.0000 

.............................. .................... ..... 18,494,345 .......18,494,345 .......18,497,904 .......18,500,032 ...............0 ........ (5,687) ...............0 ........ (5,687) ...............0 .......18,494,345 ...............0 ...............0 ...............0 ........ 1,043,470 . 06/26/2028 . 2.C FE ....
..24664G-AF-8 DELEK US HOLDINGS INC SECURED TERM_LOAN ...... ....... . 09/30/2024 . VARIOUS .................... .................... ............9,583 ............. 9,583 ............. 9,531 ............. 5,981 ...............0 ..............50 ...............0 ..............50 ...............0 ............. 9,583 ...............0 ...............0 ...............0 ................443 . 11/09/2029 . 3.A FE ....

..24736C-BS-2 SKYMILES IP LTD SECURED TERM_LOAN   9.03 .... ....... . 07/22/2024 .
REDEMPTION      100.0000 

.............................. .................... ...... 1,330,618 ........1,330,618 ........ 1,360,829 ........ 1,232,395 ...............0 ....... (18,827) ...............0 ....... (18,827) ...............0 ........1,330,618 ...............0 ...............0 ...............0 ...........121,540 . 10/20/2027 . 2.B FE ....

..25213Y-AU-9 DEXKO GLOBAL INC SECURED TERM_LOAN   8.6 .... ....... . 09/30/2024 .
REDEMPTION      100.0000 

.............................. .................... .............. 596 ................596 ................584 ................586 ...............0 ..............10 ...............0 ..............10 ...............0 ................596 ...............0 ...............0 ...............0 ................. 43 . 10/04/2028 . 4.C FE ....
..26844H-AJ-6 EFS COGEN HOLDINGS I LLC SECURED TERM_LO .... ....... . 09/30/2024 . VARIOUS .................... .................... .......... 19,418 ............19,418 ............19,337 ............19,368 ...............0 ..............50 ...............0 ..............50 ...............0 ............19,418 ...............0 ...............0 ...............0 ............. 1,136 . 10/01/2027 . 4.A FE ....
..26872N-AC-3 EMRLDBORROWERLP SECURED TERM LOAN   7.55 .... ....... . 09/30/2024 . VARIOUS .................... .................... ............2,506 ............. 2,506 ............. 2,507 .................. 0 ...............0 ..............(1) ...............0 ..............(1) ...............0 ............. 2,506 ...............0 ...............0 ...............0 ................. 24 . 05/31/2030 . 3.C FE ....

..26928B-AL-3 EW SCRIPPS CO SECURED TERM_LOAN   7.522% .... ....... . 09/09/2024 .
CITIGROUP GLOBAL MKT INC 

.............................. .................... ......... 546,151 ...........575,527 ...........576,139 ...........575,535 ...............0 ............... 5 ...............0 ............... 5 ...............0 ...........575,540 ...............0 ....... (29,389) ....... (29,389) ............33,884 . 05/01/2026 . 3.C FE ....
..26928B-AL-3 EW SCRIPPS CO SECURED TERM_LOAN   7.522% .... ....... . 09/30/2024 . VARIOUS .................... .................... ............1,716 ............. 1,716 ............. 1,716 ............. 1,716 ...............0 ...............0 ...............0 ...............0 ...............0 ............. 1,716 ...............0 ...............0 ...............0 ................. 99 . 05/01/2026 . 4.A FE ....
..28000P-AB-1 EDGECONNEX CHICAGO HOLDINGS LL SECURED T .... ....... . 07/01/2024 . TAX FREE EXCHANGE ....... .................... ..... 13,800,000 .......13,800,000 .......13,627,766 .......13,703,113 ...............0 .........34,040 ...............0 .........34,040 ...............0 .......13,737,153 ...............0 ........ 62,847 ........ 62,847 ...........742,040 . 04/19/2025 . 3.C ........
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..28414B-AF-3 ELANCOANIMALHEALTHINC SECURED TERM_LOAN ..... ....... . 09/30/2024 . VARIOUS .................... .................... ...... 1,703,664 ........1,703,664 ........ 1,647,695 ........1,670,219 ...............0 .........33,445 ...............0 .........33,445 ...............0 ........1,703,664 ...............0 ...............0 ...............0 ............77,055 . 08/01/2027 . 3.B FE ....

..29362L-AM-6 ENTEGRIS INC SECURED TERM_LOAN   6.354% ...... ....... . 09/30/2024 .
REDEMPTION      100.0000 

.............................. .................... .......2,505,053 ........ 2,505,053 ........ 2,491,921 ........1,856,073 ...............0 .........11,235 ...............0 .........11,235 ...............0 ........ 2,505,053 ...............0 ...............0 ...............0 ...........148,315 . 07/06/2029 . 2.C FE ....

..31575A-AB-3 GIP II BLUE HOLDING LP SECURED TERM_LOAN .... ....... . 07/01/2024 .
REDEMPTION      100.0000 

.............................. .................... .......... 13,749 ............13,749 ............13,658 ............13,682 ...............0 ..............67 ...............0 ..............67 ...............0 ............13,749 ...............0 ...............0 ...............0 ................655 . 09/29/2028 . 3.C FE ....

..31935H-AD-9 FIRST BRANDS GROUP LLC SECURED TERM_LOAN .... ....... . 09/30/2024 .
REDEMPTION      100.0000 

.............................. .................... ............3,142 ............. 3,142 ............. 3,138 ............. 3,139 ...............0 ............... 3 ...............0 ............... 3 ...............0 ............. 3,142 ...............0 ...............0 ...............0 ................427 . 03/30/2027 . 4.A FE ....
..33903R-AY-5 CORPAY TECHNOLOGIES OPERATING SECURED TE .... ....... . 09/26/2024 . TAX FREE EXCHANGE ....... .................... .......1,033,372 ........ 1,040,342 ........ 1,031,236 ........ 1,034,141 ...............0 ............ 998 ...............0 ............ 998 ...............0 ........ 1,035,139 ...............0 ........ (1,767) ........ (1,767) ............56,421 . 04/30/2028 . 3.A FE ....
..36171N-AB-2 SKOPIMA MERGER SUB INC SECURED TERM_LOAN .... ....... . 09/11/2024 . VARIOUS .................... .................... ......... 101,482 ...........101,526 .......... 100,506 .......... 100,797 ...............0 ..............97 ...............0 ..............97 ...............0 ...........100,893 ...............0 ............ 589 ............ 589 ............. 6,811 . 05/12/2028 . 4.C FE ....
..36171N-AB-2 SKOPIMA MERGER SUB INC SECURED TERM_LOAN .... ....... . 09/30/2024 . VARIOUS .................... .................... .............. 628 ................628 ................622 ................623 ...............0 ............... 5 ...............0 ............... 5 ...............0 ................628 ...............0 ...............0 ...............0 ................. 45 . 05/12/2028 . 4.C FE ....

..36866K-AB-8 GEMINI HDPE LLC SECURED TERM_LOAN   7.84 .... ....... . 07/31/2024 .
REDEMPTION      100.0000 

.............................. .................... .......... 13,581 ............13,581 ............ 13,433 ............13,464 ...............0 ............ 117 ...............0 ............ 117 ...............0 ............13,581 ...............0 ...............0 ...............0 ................897 . 12/31/2027 . 3.C FE ....

..3703E0-J3-5 AXALTA COATING SYSTEMS US HOLD SECURED T .... ....... . 09/30/2024 .
REDEMPTION      100.0000 

.............................. .................... .......... 15,258 ............15,258 ............15,276 .................. 0 ...............0 ............ (18) ...............0 ............ (18) ...............0 ............15,258 ...............0 ...............0 ...............0 ................. 78 . 12/20/2029 . 3.A FE ....

..37147Y-AB-7 GENERATION BRIDGE II LLC SECURED TERM_LO .... ....... . 09/30/2024 .
REDEMPTION      100.0000 

.............................. .................... ...... 1,297,821 ........ 1,297,821 ........ 1,288,591 ...........790,474 ...............0 ..........8,803 ...............0 ..........8,803 ...............0 ........ 1,297,821 ...............0 ...............0 ...............0 ............75,022 . 08/07/2029 . 3.B FE ....
..39843G-AK-9 GRIFFON CORPORATION SECURED TERM LOAN ........ ....... . 09/16/2024 . GOLDMAN SACHS & CO. .... .................... .......4,245,380 ........ 4,245,750 ........ 4,243,096 .................. 0 ...............0 ............ 201 ...............0 ............ 201 ...............0 ........ 4,243,297 ...............0 ..........2,083 ..........2,083 .................. 0 . 01/24/2029 . 3.B FE ....

..39843G-AK-9 GRIFFON CORPORATION SECURED TERM LOAN ........ ....... . 09/26/2024 .
REDEMPTION      100.0000 

.............................. .................... .............. 929 ................929 ................929 .................. 0 ...............0 ...............1 ...............0 ...............1 ...............0 ................929 ...............0 ...............0 ...............0 ................. 18 . 01/24/2029 . 3.B FE ....

..39843P-AG-8 GRIFOLS WORLDWIDE OPERATIONS U SECURED T .... ....... . 07/10/2024 .
REDEMPTION      100.0000 

.............................. .................... ......... 673,362 ...........673,362 ...........641,566 ...........653,995 ...............0 ........ 19,367 ...............0 ........ 19,367 ...............0 ...........673,362 ...............0 ...............0 ...............0 ............ 30,553 . 11/15/2027 . 4.B FE ....
..41587C-AR-9 ENVIRI CORP SECURED TERM_LOAN   7.095% 0 .... ....... . 09/30/2024 . VARIOUS .................... .................... ............1,718 ............. 1,718 ............. 1,723 ................727 ...............0 ..............(4) ...............0 ..............(4) ...............0 ............. 1,718 ...............0 ...............0 ...............0 ................. 68 . 03/10/2028 . 3.C FE ....

..427430-AP-8 MILLERKNOLL INC SECURED TERM_LOAN   6.96 .... ....... . 09/30/2024 .
REDEMPTION      100.0000 

.............................. .................... ............2,385 ............. 2,385 ............. 2,373 ............. 2,376 ...............0 ...............8 ...............0 ...............8 ...............0 ............. 2,385 ...............0 ...............0 ...............0 ................143 . 07/19/2028 . 3.B FE ....

..42804V-BB-6 HERTZ CORPORATION  THE SECURED TERM_LOAN .... ....... . 09/30/2024 .
REDEMPTION      100.0000 

.............................. .................... .......... 12,468 ............12,468 ............12,347 ............12,371 ...............0 ..............97 ...............0 ..............97 ...............0 ............12,468 ...............0 ...............0 ...............0 ................841 . 06/30/2028 . 3.C FE ....

..43283L-AH-4 HILTONGRANDVACATIONSBORROWE SECURED TERM .... ....... . 09/19/2024 .
BANC OF AMERICA 

SECURITIES LLC ........... .................... .......1,997,245 ........2,000,000 ........ 1,984,333 ........ 1,988,653 ...............0 ..........1,592 ...............0 ..........1,592 ...............0 ........ 1,990,245 ...............0 ..........7,000 ..........7,000 .......... 110,715 . 08/02/2028 . 3.A FE ....

..43283L-AH-4 HILTONGRANDVACATIONSBORROWE SECURED TERM .... ....... . 09/30/2024 .
REDEMPTION      100.0000 

.............................. .................... .......... 13,502 ............13,502 ............ 13,395 ............13,421 ...............0 ..............81 ...............0 ..............81 ...............0 ............13,502 ...............0 ...............0 ...............0 ............. 1,090 . 08/02/2028 . 3.A FE ....

..43283L-AK-7 HILTONGRANDVACATIONSBORROWE SECURED TERM .... ....... . 09/30/2024 .
REDEMPTION      100.0000 

.............................. .................... ............1,539 ............. 1,539 ............. 1,539 .................. 0 ...............0 ...............0 ...............0 ...............0 ...............0 ............. 1,539 ...............0 ...............0 ...............0 ................. 22 . 01/17/2031 . 3.A FE ....
..44969C-BN-9 IQVIAINC SECURED TERM_LOAN   7.201% 01/0 .... ....... . 09/30/2024 . VARIOUS .................... .................... .......... 69,098 ............69,098 ............69,119 ............65,000 ...............0 ............ (20) ...............0 ............ (20) ...............0 ............69,098 ...............0 ...............0 ...............0 ............. 2,414 . 01/02/2031 . 2.C FE ....
..45173J-AR-5 COHERENTCORP SECURED TERM LOAN   7.345% ...... ....... . 09/30/2024 . VARIOUS .................... .................... ......... 280,378 ...........280,378 ...........280,378 .................. 0 ...............0 ...............0 ...............0 ...............0 ...............0 ...........280,378 ...............0 ...............0 ...............0 ............11,112 . 07/02/2029 . 3.A FE ....

..46583D-AF-6 IVANTI SOFTWARE INC SECURED TERM_LOAN ........ ....... . 09/30/2024 .
REDEMPTION      100.0000 

.............................. .................... .............. 428 ................428 ................425 ................426 ...............0 ............... 2 ...............0 ............... 2 ...............0 ................428 ...............0 ...............0 ...............0 ................. 31 . 12/01/2027 . 4.B FE ....

..47077D-AH-3 JANESTREETGROUPLLC SECURED TERM LOAN   7 .... ....... . 09/30/2024 .
REDEMPTION      100.0000 

.............................. .................... .......... 25,671 ............25,671 ............25,672 .................. 0 ...............0 ..............(1) ...............0 ..............(1) ...............0 ............25,671 ...............0 ...............0 ...............0 ................662 . 01/26/2028 . 3.A FE ....
..50212X-AX-4 LPL HOLDINGS INC SECURED TERM_LOAN   6.5 .... ....... . 09/30/2024 . VARIOUS .................... .................... ......... 108,469 ...........108,469 .......... 108,300 ............. 3,793 ...............0 ..............90 ...............0 ..............90 ...............0 ...........108,469 ...............0 ...............0 ...............0 ............. 3,186 . 11/12/2026 . 2.C FE ....

..50216Y-AE-0 LSF11 A5 HOLDCO LLC SECURED TERM LOAN ........ ....... . 09/30/2024 .
REDEMPTION      100.0000 

.............................. .................... ............1,052 ............. 1,052 ............. 1,054 .................. 0 ...............0 ..............(2) ...............0 ..............(2) ...............0 ............. 1,052 ...............0 ...............0 ...............0 ................. 29 . 10/15/2028 . 4.B FE ....
..53803H-AM-2 LIVENATIONENTERTAINMENTINC SECURED TERM_ .... ....... . 09/30/2024 . VARIOUS .................... .................... .............. 638 ................638 ................541 ................588 ...............0 ..............50 ...............0 ..............50 ...............0 ................638 ...............0 ...............0 ...............0 ................. 35 . 10/19/2026 . 3.B FE ....
..55314N-AW-4 MKSINSTRUMENTSINC SECURED TERM LOAN   7. .... ....... . 07/23/2024 . TAX FREE EXCHANGE ....... .................... .......4,247,039 ........ 4,247,039 ........ 4,241,380 ........ 3,548,141 ...............0 ............ 608 ...............0 ............ 608 ...............0 ........ 4,242,238 ...............0 ..........4,801 ..........4,801 ...........161,355 . 08/17/2029 . 3.A FE ....

..55314N-AX-2 MKSINSTRUMENTSINC SECURED TERM LOAN   7. .... ....... . 09/30/2024 .
REDEMPTION      100.0000 

.............................. .................... .......... 16,415 ............16,415 ............16,415 .................. 0 ...............0 ...............0 ...............0 ...............0 ...............0 ............16,415 ...............0 ...............0 ...............0 ................214 . 08/17/2029 . 3.A FE ....

..55317K-AB-3 CLOYES INC MOP-CLOYES INC   6.000% 02/17 .... ....... . 09/30/2024 .
REDEMPTION      100.0000 

.............................. .................... .......... 14,775 ............14,775 ............14,590 ............14,641 ...............0 ............ 134 ...............0 ............ 134 ...............0 ............14,775 ...............0 ...............0 ...............0 ............. 1,280 . 02/17/2028 . 3.A PL ....
..55336C-AK-8 MITERBRANDSACQUISITIONHOLDC SECURED TERM .... ....... . 09/30/2024 . VARIOUS .................... .................... ............3,750 ............. 3,750 ............. 3,723 .................. 0 ...............0 ..............27 ...............0 ..............27 ...............0 ............. 3,750 ...............0 ...............0 ...............0 ................121 . 03/28/2031 . 3.C FE ....
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..55910R-AB-9 MAGENTA BUYER LLC SECURED TERM_LOAN  10. .... ....... . 07/01/2024 .
REDEMPTION      100.0000 

.............................. .................... .............. 334 ................334 ................330 ................331 ...............0 ............... 3 ...............0 ............... 3 ...............0 ................334 ...............0 ...............0 ...............0 ................. 18 . 07/27/2028 . 5.A FE ....
..55910R-AB-9 MAGENTA BUYER LLC SECURED TERM_LOAN  10. .... ....... . 08/14/2024 . TAX FREE EXCHANGE ....... .................... ......... 128,807 ...........129,807 ...........128,283 ...........128,689 ...............0 ............ 122 ...............0 ............ 122 ...............0 ...........128,812 ...............0 ..............(4) ..............(4) ............10,603 . 07/27/2028 . 5.B FE ....
..57163K-AJ-7 MARRIOTT OWNERSHIP RESORTS INC SECURED T .... ....... . 09/30/2024 . VARIOUS .................... .................... .............. 952 ................952 ................958 .................. 0 ...............0 ..............(6) ...............0 ..............(6) ...............0 ................952 ...............0 ...............0 ...............0 ................. 27 . 03/14/2031 . 3.A FE ....
..58404K-AH-8 FINTHRIVE SOFTWARE INTERMEDIAT SECURED T .... ....... . 09/30/2024 . VARIOUS .................... .................... .............. 455 ................455 ................452 ................453 ...............0 ............... 2 ...............0 ............... 2 ...............0 ................455 ...............0 ...............0 ...............0 ................. 30 . 12/18/2028 . 5.A FE ....

..59835X-AC-8 MIDWEST PHYSICIAN ADMINISTRATI SECURED T .... ....... . 09/30/2024 .
REDEMPTION      100.0000 

.............................. .................... .............. 851 ................851 ................849 ................850 ...............0 ............... 2 ...............0 ............... 2 ...............0 ................851 ...............0 ...............0 ...............0 ................. 58 . 03/12/2028 . 5.A FE ....

..59909T-AC-8 GAINWELL ACQUISITION CORP SECURED TERM_L .... ....... . 09/30/2024 .
REDEMPTION      100.0000 

.............................. .................... .............. 219 ................219 ................216 ................217 ...............0 ............... 2 ...............0 ............... 2 ...............0 ................219 ...............0 ...............0 ...............0 ................. 16 . 10/01/2027 . 4.C FE ....

..59921P-AB-2 MILEAGE PLUS HOLDINGS LLC SECURED TERM_L .... ....... . 07/02/2024 .
REDEMPTION      100.0000 

.............................. .................... ..... 24,261,088 .......24,261,088 .......24,814,314 .......22,831,936 ...............0 ......(381,835) ...............0 ......(381,835) ...............0 .......24,261,088 ...............0 ...............0 ...............0 ........ 1,287,294 . 06/21/2027 . 2.C FE ....

..62675K-AB-5 MURPHY OIL USA INC SECURED TERM_LOAN   6 .... ....... . 07/01/2024 .
REDEMPTION      100.0000 

.............................. .................... .......... 45,561 ............45,561 ............45,618 ............45,603 ...............0 ............ (42) ...............0 ............ (42) ...............0 ............45,561 ...............0 ...............0 ...............0 ............. 1,914 . 01/31/2028 . 2.C FE ....

..64439H-AB-5 NEW FORTRESS ENERGY INC SECURED TERM_LOA .... ....... . 08/23/2024 .
CITIGROUP GLOBAL MKT INC 

.............................. .................... .......1,979,250 ........2,100,000 ........ 1,939,450 ........ 1,833,132 ...............0 ........ 17,201 ...............0 ........ 17,201 ...............0 ........ 1,958,983 ...............0 ........ 20,267 ........ 20,267 ...........100,549 . 10/27/2028 . 3.C FE ....

..64439H-AB-5 NEW FORTRESS ENERGY INC SECURED TERM_LOA .... ....... . 09/30/2024 .
REDEMPTION      100.0000 

.............................. .................... ............7,204 ............. 7,204 ............. 7,171 .................. 0 ...............0 ..............33 ...............0 ..............33 ...............0 ............. 7,204 ...............0 ...............0 ...............0 ................138 . 10/27/2028 . 4.A FE ....

..66522T-J3-1 BUCKEYE PARTNERS SECURED TERM LOAN   6.8 .... ....... . 09/30/2024 .
REDEMPTION      100.0000 

.............................. .................... .............. 938 ................938 ................937 .................. 0 ...............0 ...............0 ...............0 ...............0 ...............0 ................938 ...............0 ...............0 ...............0 .................. 3 . 11/22/2030 . 3.A FE ....
..66877A-AF-5 GENDIGITALINC SECURED TERM LOAN   6.595% .... ....... . 09/20/2024 . VARIOUS .................... .................... ...... 4,873,017 ........4,887,500 ........ 4,889,025 .................. 0 ...............0 ........... (664) ...............0 ........... (664) ...............0 ........4,888,361 ...............0 ....... (15,344) ....... (15,344) ............65,104 . 09/12/2029 . 3.A FE ....

..66877A-AF-5 GENDIGITALINC SECURED TERM LOAN   6.595% .... ....... . 09/30/2024 .
REDEMPTION      100.0000 

.............................. .................... ............5,188 ............. 5,188 ............. 5,189 .................. 0 ...............0 ..............(2) ...............0 ..............(2) ...............0 ............. 5,188 ...............0 ...............0 ...............0 ................119 . 09/12/2029 . 3.A FE ....

..69443#-AA-4 PMH NEWCO LP SECURED TERM_LOAN   8.485% ...... ....... . 08/09/2024 .
REDEMPTION      100.0000 

.............................. .................... ......... 385,210 ...........385,210 ...........385,210 ...........385,210 ...............0 ...............0 ...............0 ...............0 ...............0 ...........385,210 ...............0 ...............0 ...............0 ............25,166 . 01/26/2027 . 1.F PL ....

..70455D-AG-9 PCI GAMING AUTHORITY SECURED TERM_LOAN ....... ....... . 09/30/2024 .
REDEMPTION      100.0000 

.............................. .................... ............5,000 ............. 5,000 ............. 4,988 .................. 0 ...............0 ..............12 ...............0 ..............12 ...............0 ............. 5,000 ...............0 ...............0 ...............0 ................. 40 . 05/29/2026 . 3.C FE ....
..70757D-AZ-2 PENN ENTERTAINMENT INC SECURED TERM_LOAN .... ....... . 09/30/2024 . VARIOUS .................... .................... ............3,103 ............. 3,103 ............. 3,086 ............. 3,089 ...............0 ..............13 ...............0 ..............13 ...............0 ............. 3,103 ...............0 ...............0 ...............0 ................185 . 05/03/2029 . 3.C FE ....

..72584D-AF-1 KFC HOLDING CO SECURED TERM_LOAN   6.868 .... ....... . 09/30/2024 .
REDEMPTION      100.0000 

.............................. .................... ......... 102,504 ...........102,504 ...........102,416 ............94,682 ...............0 ..............72 ...............0 ..............72 ...............0 ...........102,504 ...............0 ...............0 ...............0 ............. 5,452 . 03/15/2028 . 2.C FE ....

..73703#-AC-7 PORTS AMERICA HOLDINGS LLC SECURED TERM_ .... ....... . 09/30/2024 .
REDEMPTION      100.0000 

.............................. .................... .......... 21,750 ............21,750 ............21,369 ............21,461 ...............0 ............ 289 ...............0 ............ 289 ...............0 ............21,750 ...............0 ...............0 ...............0 ............. 1,308 . 11/22/2028 . 3.A ........

..74339U-AS-9 WELLSKY CORP SECURED TERM_LOAN   8.210% ..... ....... . 09/30/2024 .
REDEMPTION      100.0000 

.............................. .................... ............1,056 ............. 1,056 ............. 1,054 ............. 1,054 ...............0 ...............1 ...............0 ...............1 ...............0 ............. 1,056 ...............0 ...............0 ...............0 ................. 70 . 03/10/2028 . 4.B FE ....

..74339V-AB-4 CLOUDERA INC SECURED TERM_LOAN   8.695% ...... ....... . 07/31/2024 .
REDEMPTION      100.0000 

.............................. .................... .............. 799 ................799 ................795 ................796 ...............0 ............... 3 ...............0 ............... 3 ...............0 ................799 ...............0 ...............0 ...............0 ................. 43 . 10/08/2028 . 4.C FE ....

..74839X-AJ-8 QUIKRETEHOLDINGSINC SECURED TERM LOAN ........ ....... . 09/30/2024 .
REDEMPTION      100.0000 

.............................. .................... ............2,130 ............. 2,130 ............. 2,133 .................. 0 ...............0 ..............(2) ...............0 ..............(2) ...............0 ............. 2,130 ...............0 ...............0 ...............0 .................. 5 . 04/12/2031 . 3.B FE ....

..74839X-AK-5 QUIKRETEHOLDINGSINC SECURED TERM_LOAN ........ ....... . 09/30/2024 .
REDEMPTION      100.0000 

.............................. .................... ............4,900 ............. 4,900 ............. 4,900 .................. 0 ...............0 ...............0 ...............0 ...............0 ...............0 ............. 4,900 ...............0 ...............0 ...............0 ................176 . 03/19/2029 . 3.B FE ....

..75041E-AJ-1 RADIOLOGYPARTNERSINC SECURED TERM LOAN ....... ....... . 07/01/2024 .
REDEMPTION      100.0000 

.............................. .................... .............. 483 ................483 ................432 .................. 0 ...............0 ..............52 ...............0 ..............52 ...............0 ................483 ...............0 ...............0 ...............0 ................. 26 . 01/31/2029 . 2.B Z .....
..76009W-AW-0 RENT A CENTER INC SECURED TERM_LOAN   7. .... ....... . 09/30/2024 . VARIOUS .................... .................... ............1,980 ............. 1,980 ............. 1,992 ............. 1,969 ...............0 ..............11 ...............0 ..............11 ...............0 ............. 1,980 ...............0 ...............0 ...............0 ................133 . 02/17/2028 . 3.C FE ....

..76090L-AG-9 RESIDEOFUNDINGINC  TERM LOAN   6.855% 02 .... ....... . 07/17/2024 .
REDEMPTION      100.0000 

.............................. .................... .......3,202,713 ........ 3,202,713 ........ 3,203,379 .................. 0 ...............0 ........... (666) ...............0 ........... (666) ...............0 ........ 3,202,713 ...............0 ...............0 ...............0 ............25,801 . 02/11/2028 . 3.A FE ....

..76171J-AB-7 REYNOLDS CONSUMER PRODUCTS LLC SECURED T ..... ....... . 08/01/2024 .
REDEMPTION      100.0000 

.............................. .................... ......... 739,265 ...........739,265 ...........733,639 ...........450,506 ...............0 ..........3,228 ...............0 ..........3,228 ...............0 ...........739,265 ...............0 ...............0 ...............0 ............22,681 . 02/04/2027 . 2.C FE ....

..78466D-BJ-2 SS&CTECHNOLOGIESHOLDINGSINC SECURED TERM ..... ....... . 09/30/2024 .
REDEMPTION      100.0000 

.............................. .................... ......... 160,102 .......... 160,102 .......... 160,102 .................. 0 ...............0 ...............0 ...............0 ...............0 ...............0 .......... 160,102 ...............0 ...............0 ...............0 ............. 3,152 . 05/09/2031 . 3.A FE ....
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..82981M-AC-6 FOUNDEVER WORLDWIDE CORP SECURED TERM_LO .... ....... . 09/30/2024 . VARIOUS .................... .................... ............2,493 ............. 2,493 ............. 2,480 ............. 2,484 ...............0 ............... 9 ...............0 ............... 9 ...............0 ............. 2,493 ...............0 ...............0 ...............0 ................158 . 08/28/2028 . 4.B FE ....

..83283E-AJ-2 SMYRNA READY MIX CONCRETE LLC SECURED TE .... ....... . 09/30/2024 .
REDEMPTION      100.0000 

.............................. .................... .............. 975 ................975 ................973 ................973 ...............0 ............... 2 ...............0 ............... 2 ...............0 ................975 ...............0 ...............0 ...............0 ................. 67 . 04/01/2029 . 3.C FE ....

..84748E-AF-7 SPECIALTY BUILDING PRODUCTS HO SECURED T .... ....... . 09/30/2024 .
REDEMPTION      100.0000 

.............................. .................... .............. 808 ................808 ................799 ................801 ...............0 ...............7 ...............0 ...............7 ...............0 ................808 ...............0 ...............0 ...............0 ................. 57 . 10/15/2028 . 4.C FE ....

..85350E-AB-2 STANDARDBUILDINGSOLUTIONSIN SECURED TERM .... ....... . 09/23/2024 .
REDEMPTION      100.0000 

.............................. .................... ..... 13,361,364 .......13,361,364 .......13,276,772 .......12,597,788 ...............0 ........ 70,901 ...............0 ........ 70,901 ...............0 .......13,361,364 ...............0 ...............0 ...............0 ...........598,509 . 09/22/2028 . 2.C FE ....
..88233F-AK-6 VISTRAOPERATIONSCOMPANYLLC SECURED TERM_ .... ....... . 09/30/2024 . VARIOUS .................... .................... ......... 100,230 ...........100,230 ............98,321 ............98,015 ...............0 ..........1,523 ...............0 ..........1,523 ...............0 ...........100,230 ...............0 ...............0 ...............0 ............. 5,601 . 12/20/2030 . 2.C FE ....

..89334G-BE-3 TRANS UNION LLC SECURED TERM LOAN   6.84 .... ....... . 09/30/2024 .
REDEMPTION      100.0000 

.............................. .................... ............6,947 ............. 6,947 ............. 6,947 .................. 0 ...............0 ...............0 ...............0 ...............0 ...............0 ............. 6,947 ...............0 ...............0 ...............0 ................216 . 12/01/2028 . 3.B FE ....

..89334G-BF-0 TRANS UNION LLC SECURED TERM LOAN   6.59 .... ....... . 09/30/2024 .
REDEMPTION      100.0000 

.............................. .................... ............4,431 ............. 4,431 ............. 4,427 .................. 0 ...............0 ............... 4 ...............0 ............... 4 ...............0 ............. 4,431 ...............0 ...............0 ...............0 ................. 85 . 06/24/2031 . 3.B FE ....
..89705D-AG-7 TRONOXFINANCELLC SECURED TERM_LOAN   7.3 .... ....... . 09/30/2024 . VARIOUS .................... .................... .......1,972,284 ........ 1,992,609 ........ 1,954,744 ........1,962,800 ...............0 ..........4,484 ...............0 ..........4,484 ...............0 ........ 1,967,284 ...............0 ..........5,000 ..........5,000 ............91,110 . 03/11/2028 . 3.B FE ....

..90351J-AH-7 UBER TECHNOLOGIES INC SECURED TERM LOAN ...... ....... . 09/09/2024 .
REDEMPTION      100.0000 

.............................. .................... ...... 2,610,187 ........2,610,187 ........ 2,598,910 .................. 0 ...............0 ........ 11,278 ...............0 ........ 11,278 ...............0 ........2,610,187 ...............0 ...............0 ...............0 ............45,169 . 03/03/2030 . 2.C FE ....

..914908-BB-3 UNIVISIONCOMMUNICATIONSINC SECURED TERM_ .... ....... . 09/30/2024 .
REDEMPTION      100.0000 

.............................. .................... ................22 ................. 22 ................. 22 ................. 22 ...............0 ...............1 ...............0 ...............1 ...............0 ................. 22 ...............0 ...............0 ...............0 .................. 2 . 01/31/2029 . 4.A FE ....
..92929L-AZ-1 WMGACQUISITION SECURED TERM LOAN   7.247 .... ....... . 09/17/2024 . TAX FREE EXCHANGE ....... .................... ......... 500,000 .......... 500,000 ...........501,875 .................. 0 ...............0 ........ (1,873) ...............0 ........ (1,873) ...............0 ...........500,002 ...............0 ..............(2) ..............(2) ............13,628 . 01/24/2031 . 3.B FE ....
..92943E-AB-2 BOOST NEWCO BORROWER LLC SECURED TERM LO .... ....... . 08/01/2024 . TAX FREE EXCHANGE ....... .................... .......4,225,000 ........ 4,225,000 ........ 4,237,666 .................. 0 ...............0 ....... (14,882) ...............0 ....... (14,882) ...............0 ........ 4,222,784 ...............0 ..........2,216 ..........2,216 ............. 2,290 . 01/31/2031 . 3.B FE ....

..92943J-AB-1 WPGGUSHOLDCOSPVLP SECURED TERM LOAN   7. .... ....... . 07/30/2024 .
REDEMPTION      100.0000 

.............................. .................... ...... 1,684,047 ........1,684,047 ........1,690,278 .................. 0 ...............0 ........ (6,231) ...............0 ........ (6,231) ...............0 ........1,684,047 ...............0 ...............0 ...............0 ............. 2,011 . 12/01/2028 . 1.G PL ....

..97246F-AH-9 WILSONART LLC SECURED TERM_LOAN   8.685% .... ....... . 08/05/2024 .
REDEMPTION      100.0000 

.............................. .................... ......... 229,233 ...........229,233 ...........228,084 ...........228,564 ...............0 ............ 668 ...............0 ............ 668 ...............0 ...........229,233 ...............0 ...............0 ...............0 ............10,623 . 12/31/2026 . 4.B FE ....
..98975V-AM-8 FLUIDRA NORTH AMERICA LLC SECURED TERM_L .... ....... . 07/25/2024 . GOLDMAN SACHS & CO. .... .................... .......2,996,250 ........3,000,000 ........ 2,992,500 ........ 2,994,143 ...............0 ............ 549 ...............0 ............ 549 ...............0 ........ 2,994,692 ...............0 ..........1,558 ..........1,558 ...........111,625 . 01/29/2029 . 3.B FE ....

..98975V-AM-8 FLUIDRA NORTH AMERICA LLC SECURED TERM_L .... ....... . 09/30/2024 .
REDEMPTION      100.0000 

.............................. .................... .......... 11,061 ............11,061 ............11,031 ............11,037 ...............0 ..............24 ...............0 ..............24 ...............0 ............11,061 ...............0 ...............0 ...............0 ................666 . 01/29/2029 . 3.B FE ....

. 000000-00-0 VENTURE GLOBAL CALCASIEU PASS SECURED TE .... ....... . 09/30/2024 .
REDEMPTION      100.0000 

.............................. .................... ...........39,939 ............ 39,939 ............ 39,921 .................. 0 ...............0 ..............17 ...............0 ..............17 ...............0 ............ 39,939 ...............0 ...............0 ...............0 ................522 . 08/19/2026 . 3.B Z .....

. 000000-00-0 GEYSERS POWER COMPANY LLC SECURED TERM L .... ....... . 09/30/2024 .
REDEMPTION      100.0000 

.............................. .................... ......... 609,350 ...........609,350 .......... 608,664 .................. 0 ...............0 ............ 686 ...............0 ............ 686 ...............0 ...........609,350 ...............0 ...............0 ...............0 ............11,440 . 05/31/2029 . 2.A FE ....

..88103N-AL-4 TERRAFORM POWER OPERATING LLC SECURED TE .... ....... . 09/30/2024 .
REDEMPTION      100.0000 

.............................. .................... .......... 27,600 ............27,600 ............ 27,549 ............13,734 ...............0 ..............46 ...............0 ..............46 ...............0 ............27,600 ...............0 ...............0 ...............0 ............. 1,082 . 05/21/2029 . 3.A FE ....

..05377J-AT-9 AVISBUDGETCARRENTALLLC SECURED TERM_LOAN .... ....... . 09/30/2024 .
REDEMPTION      100.0000 

.............................. .................... .......... 18,755 ............18,755 ............18,714 ............. 5,456 ...............0 ..............41 ...............0 ..............41 ...............0 ............18,755 ...............0 ...............0 ...............0 ................918 . 03/16/2029 . 3.A FE ....
..80875A-AV-3 LIGHTANDWONDERINTERNATIONAL SECURED TERM .... ....... . 07/17/2024 . TAX FREE EXCHANGE ....... .................... .......7,379,392 ........ 7,369,031 ........ 7,345,245 .................. 0 ...............0 ..........1,329 ...............0 ..........1,329 ...............0 ........ 7,346,574 ...............0 ........ 32,818 ........ 32,818 ...........299,207 . 04/14/2029 . 3.A FE ....

..17288Y-AM-4 CITADEL SECURITIES LP SENIOR SECURED TER .... ....... . 09/30/2024 .
REDEMPTION      100.0000 

.............................. .................... ......... 103,198 ...........103,198 ...........103,473 .................. 0 ...............0 ........... (274) ...............0 ........... (274) ...............0 ...........103,198 ...............0 ...............0 ...............0 ............. 1,971 . 07/29/2030 . 2.C FE ....
. 000000-00-0 FRANKLIN SQUARE HOLDINGS LP SECURED TERM .... ....... . 09/30/2024 . VARIOUS .................... .................... ............1,750 ............. 1,750 ............. 1,754 .................. 0 ...............0 ..............(4) ...............0 ..............(4) ...............0 ............. 1,750 ...............0 ...............0 ...............0 ................. 48 . 04/18/2031 . 3.A FE ....

. 000000-00-0 HAMILTON PROJECTS ACQUIROR LLC SECURED T .... ....... . 09/30/2024 .
REDEMPTION      100.0000 

.............................. .................... ............2,500 ............. 2,500 ............. 2,494 .................. 0 ...............0 ...............6 ...............0 ...............6 ...............0 ............. 2,500 ...............0 ...............0 ...............0 ................. 72 . 05/22/2031 . 3.C FE ....
..38017B-AW-6 GO DADDY OPERATING COMPANY LLC SECURED T .... ....... . 09/30/2024 . VARIOUS .................... .................... ............2,386 ............. 2,386 ............. 2,383 .................. 0 ...............0 ............... 3 ...............0 ............... 3 ...............0 ............. 2,386 ...............0 ...............0 ...............0 ................. 41 . 05/31/2031 . 3.B FE ....

. 000000-00-0 GATES CORP SECURED TERM LOAN   7.095% 05 .... ....... . 09/30/2024 .
REDEMPTION      100.0000 

.............................. .................... ............1,271 ............. 1,271 ............. 1,271 .................. 0 ...............0 ...............0 ...............0 ...............0 ...............0 ............. 1,271 ...............0 ...............0 ...............0 ................. 24 . 05/20/2031 . 3.C FE ....

..04287K-AF-8 ARSENAL AIC PARENT LLC SECURED TERM LOAN .... ....... . 09/30/2024 .
REDEMPTION      100.0000 

.............................. .................... ............1,241 ............. 1,241 ............. 1,235 .................. 0 ...............0 ...............6 ...............0 ...............6 ...............0 ............. 1,241 ...............0 ...............0 ...............0 ................. 12 . 08/18/2030 . 3.C FE ....

..BME5NN-BF-4 NEW CONSTELLIS BORROWER LLC SECURED TERM .... ....... . 09/13/2024 .
REDEMPTION      100.0000 

.............................. .................... ...... 3,667,613 ........3,667,613 ........ 3,635,944 ........3,616,767 ...............0 .........23,779 ...............0 .........23,779 ...............0 ........3,667,613 ...............0 ...............0 ...............0 ...........125,438 . 09/27/2025 . 5.B GI ....

..BME5NN-DC-9 NEW CONSTELLIS BORROWER LLC SECURED TERM .... ....... . 09/13/2024 .
REDEMPTION      100.0000 

.............................. .................... ......... 439,948 ...........439,948 ...........169,692 ...........182,592 ...............0 ....... 243,005 ...............0 ....... 243,005 ...............0 ...........439,948 ...............0 ...............0 ...............0 ...........248,717 . 03/27/2026 . 6. * .......
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..BME60K-RP-4 SUMMITMATERIALSLLC SECURED TERM LOAN   7 .... ....... . 07/15/2024 . TAX FREE EXCHANGE ....... .................... ..... 13,416,447 .......13,416,375 .......13,443,647 .................. 0 ...............0 ....... (27,200) ...............0 ....... (27,200) ...............0 .......13,416,447 ...............0 ...............0 ...............0 ...........426,241 . 01/12/2029 . 2.C FE ....

..BME62T-1U-0 CITADEL SECURITIES LP SECURED TERM LOAN ..... ....... . 07/01/2024 . TAX FREE EXCHANGE ....... .................... ..... 39,609,282 .......39,504,358 ....... 39,242,332 .................. 0 ...............0 ........ 14,083 ...............0 ........ 14,083 ...............0 .......39,256,415 ...............0 ....... 352,867 ....... 352,867 ........ 1,245,149 . 07/29/2030 . 2.C FE ....

..BME639-9J-0 CROCS INC SECURED TERM LOAN   6.892% 02/ .... ....... . 09/30/2024 .
REDEMPTION      100.0000 

.............................. .................... ......... 315,000 ...........315,000 ...........313,766 .................. 0 ...............0 ..........1,234 ...............0 ..........1,234 ...............0 ...........315,000 ...............0 ...............0 ...............0 ............ 12,493 . 02/19/2029 . 3.B FE ....

..00687M-AH-4 ADIENT US LLC SECURED TERM LOAN   7.595% .... ....... . 09/30/2024 .
REDEMPTION      100.0000 

.............................. .................... .......... 11,039 ............11,039 ............11,038 .................. 0 ...............0 ...............1 ...............0 ...............1 ...............0 ............11,039 ...............0 ...............0 ...............0 ................401 . 01/31/2031 . 3.B FE ....
..84850X-AK-8 SPIN HOLDCO INC SECURED TERM_LOAN   8.84 .... ....... . 09/30/2024 . VARIOUS .................... .................... ............1,157 ............. 1,157 ............. 1,154 ............. 1,155 ...............0 ............... 2 ...............0 ............... 2 ...............0 ............. 1,157 ...............0 ...............0 ...............0 ................. 85 . 03/01/2028 . 5.A FE ....

..BRWLDR-JS-4 ALLSPRING BUYER LLC SECURED TERM_LOAN ........ ....... . 09/30/2024 .
REDEMPTION      100.0000 

.............................. .................... .......... 10,122 ............10,122 ............10,015 ............10,039 ...............0 ..............83 ...............0 ..............83 ...............0 ............10,122 ...............0 ...............0 ...............0 ................689 . 11/01/2028 . 3.C FE ....
..BRWNNL-FT-4 MAXLINEAR INC SECURED TERM_LOAN   7.095% .... ....... . 08/14/2024 . TORONTO DOMINION BANK .. .................... ......... 375,524 .......... 378,788 ...........377,367 ...........377,773 ...............0 ............ 121 ...............0 ............ 121 ...............0 ...........377,894 ...............0 ........ (2,370) ........ (2,370) ............. 9,968 . 06/23/2028 . 3.C FE ....

..BRWP90-7S-2 VC GB HOLDINGS I CORP SECURED TERM_LOAN ...... ....... . 07/11/2024 .
WELLS FARGO BROKERAGE 

SERVIES .................... .................... ......... 176,758 ...........177,450 .......... 177,672 .......... 177,619 ...............0 ............ (16) ...............0 ............ (16) ...............0 .......... 177,603 ...............0 ........... (845) ........... (845) ............. 3,819 . 07/21/2028 . 4.C FE ....
..BRWTFN-E6-7 US ANESTHESIA PARTNERS INC SECURED TERM_ .... ....... . 08/07/2024 . BARCLAYS CAPITAL ........ .................... .......... 27,176 ............28,108 ............28,075 ............28,061 ...............0 ............... 4 ...............0 ............... 4 ...............0 ............28,065 ...............0 ........... (889) ........... (889) ............. 1,069 . 10/01/2028 . 4.B FE ....

..01608U-AE-7 ALI GROUP NORTH AMERICA CORP SECURED TER .... ....... . 09/30/2024 .
REDEMPTION      100.0000 

.............................. .................... ......... 787,642 ...........787,642 .......... 788,267 ............ 39,250 ...............0 ........... (767) ...............0 ........... (767) ...............0 ...........787,642 ...............0 ...............0 ...............0 ............. 9,527 . 07/30/2029 . 2.C FE ....

..69073L-AD-2 OWENS & MINOR INC SECURED TERM_LOAN   8. .... ....... . 09/30/2024 .
REDEMPTION      100.0000 

.............................. .................... ............7,500 ............. 7,500 ............. 7,517 ............. 7,500 ...............0 ...............0 ...............0 ...............0 ...............0 ............. 7,500 ...............0 ...............0 ...............0 ................528 . 03/29/2029 . 3.C FE ....

..45258F-AC-4 INGRAM MICRO INC SECURED TERM_LOAN   8.5 .... ....... . 09/20/2024 .
REDEMPTION      100.0000 

.............................. .................... ......... 370,333 ...........370,333 .......... 370,718 ...........370,522 ...............0 ........... (189) ...............0 ........... (189) ...............0 ...........370,333 ...............0 ...............0 ...............0 ............. 8,452 . 07/02/2028 . 3.C FE ....
..45258F-AC-4 INGRAM MICRO INC SECURED TERM_LOAN   8.5 .... ....... . 09/20/2024 . TAX FREE EXCHANGE ....... .................... .......2,902,200 ........ 2,903,651 ........2,906,671 ........ 2,905,134 ...............0 ........ (1,484) ...............0 ........ (1,484) ...............0 ........ 2,903,650 ...............0 ........ (1,450) ........ (1,450) ...........133,672 . 07/02/2028 . 3.C FE ....

..08078U-AK-9 BELRONGROUPSA SECURED TERM_LOAN   7.629% .... ....... . 07/01/2024 .
REDEMPTION      100.0000 

.............................. .................... .......... 16,016 ............16,016 ............15,983 .................. 0 ...............0 ..............33 ...............0 ..............33 ...............0 ............16,016 ...............0 ...............0 ...............0 ................473 . 04/18/2029 . 2.C FE ....

..08078U-AK-9 BELRONGROUPSA SECURED TERM_LOAN   7.629% .... ....... . 09/30/2024 .
REDEMPTION      100.0000 

.............................. .................... .......... 16,016 ............16,016 ............15,983 .................. 0 ...............0 ..............33 ...............0 ..............33 ...............0 ............16,016 ...............0 ...............0 ...............0 ................531 . 04/18/2029 . 3.C FE ....

..91136E-AL-9 UNITEDRENTALS(NORTHAMERICA) SECURED TERM .... ....... . 09/30/2024 .
REDEMPTION      100.0000 

.............................. .................... .......... 35,000 ............35,000 ............ 34,913 .................. 0 ...............0 ..............88 ...............0 ..............88 ...............0 ............35,000 ...............0 ...............0 ...............0 ............. 1,271 . 02/07/2031 . 2.C FE ....

..BRYX4M-S8-1 KOPPERS INC  TERM LOAN   8.111% 04/10/30 .... ....... . 09/30/2024 .
REDEMPTION      100.0000 

.............................. .................... ............1,213 ............. 1,213 ............. 1,210 .................. 0 ...............0 ............... 2 ...............0 ............... 2 ...............0 ............. 1,213 ...............0 ...............0 ...............0 ................. 34 . 04/10/2030 . 3.C FE ....

..00766W-AW-3 AECOM SECURED TERM LOAN   6.720% 04/19/3 .... ....... . 09/30/2024 .
REDEMPTION      100.0000 

.............................. .................... .........170,000 .......... 170,000 ...........169,416 .................. 0 ...............0 ............ 584 ...............0 ............ 584 ...............0 .......... 170,000 ...............0 ...............0 ...............0 ............. 3,961 . 04/19/2031 . 2.C FE ....
..BYD2LU-VZ-6 WYNDHAM HOTELS & RESORTS INC SECURED TER .... ....... . 07/31/2024 . TAX FREE EXCHANGE ....... .................... ..... 24,228,712 .......24,228,712 .......24,215,343 .................. 0 ...............0 ............ 155 ...............0 ............ 155 ...............0 .......24,215,498 ...............0 .........13,214 .........13,214 ............81,259 . 05/24/2030 . 2.C FE ....

..98310C-AF-9 WYNDHAM HOTELS & RESORTS INC SECURED TER .... ....... . 09/30/2024 .
REDEMPTION      100.0000 

.............................. .................... .......... 68,558 ............68,558 ............68,554 .................. 0 ...............0 ............... 4 ...............0 ............... 4 ...............0 ............68,558 ...............0 ...............0 ...............0 ................868 . 05/24/2030 . 2.C FE ....

..BYD2WQ-C1-9 ENERGIZER HOLDINGS INC SECURED TERM LOAN .... ....... . 09/30/2024 .
REDEMPTION      100.0000 

.............................. .................... ......... 423,044 ...........423,044 ...........423,044 .................. 0 ...............0 ...............0 ...............0 ...............0 ...............0 ...........423,044 ...............0 ...............0 ...............0 ............. 8,482 . 12/22/2027 . 4.A Z .....

..18143E-AL-3 DOOSANBOBCATNORTHAMERICAIN SECURED TERM ...... ....... . 09/30/2024 .
REDEMPTION      100.0000 

.............................. .................... ............1,098 ............. 1,098 ............. 1,098 .................. 0 ...............0 ...............0 ...............0 ...............0 ...............0 ............. 1,098 ...............0 ...............0 ...............0 ................. 20 . 04/20/2029 . 3.B FE ....

..86614D-AK-4 SUMMITMATERIALSLLC SECURED TERM LOAN   6 .... ....... . 09/30/2024 .
REDEMPTION      100.0000 

.............................. .................... .......... 34,628 ............34,628 ............34,627 .................. 0 ...............0 ...............0 ...............0 ...............0 ...............0 ............34,628 ...............0 ...............0 ...............0 .................. 0 . 01/12/2029 . 2.C FE ....

..G3166*-AA-5 CIP VIII HOLDINGS SPV LP SECURED TERM_LO .... ....... . 09/04/2024 .
REDEMPTION      100.0000 

.............................. .................... ......... 589,371 ...........589,371 ...........587,603 ...........588,262 ...............0 ..........1,109 ...............0 ..........1,109 ...............0 ...........589,371 ...............0 ...............0 ...............0 ............37,120 . 12/24/2026 . 1.F PL ....
..G4770M-AH-7 INEOSUSPETROCHEMLLC SECURED TERM_LOAN ........ ....... . 09/30/2024 . VARIOUS .................... .................... ............3,552 ............. 3,552 ............. 3,507 ............. 3,525 ...............0 ..............27 ...............0 ..............27 ...............0 ............. 3,552 ...............0 ...............0 ...............0 ................224 . 01/29/2026 . 3.B FE ....
..G9341J-AN-0 VERITAS US INC SECURED TERM_LOAN   9.960 .... ....... . 09/30/2024 . VARIOUS .................... .................... .............. 533 ................533 ................533 ................533 ...............0 ...............0 ...............0 ...............0 ...............0 ................533 ...............0 ...............0 ...............0 ................. 44 . 09/01/2025 . 5.A FE ....

..68371Y-AP-8 OPENTEXTCORP(ONTARIO) SECURED TERM_LOAN ...... A..... . 09/30/2024 .
REDEMPTION      100.0000 

.............................. .................... .......... 29,002 ............29,002 ............29,020 ............ 22,542 ...............0 ............ (18) ...............0 ............ (18) ...............0 ............29,002 ...............0 ...............0 ...............0 ............. 1,619 . 01/31/2030 . 2.C FE ....
..35100D-AU-0 FOURSEASONSHOLDINGSINC SECURED TERM LOAN ..... A..... . 09/19/2024 . TAX FREE EXCHANGE ....... .................... ......... 153,899 ...........154,347 ...........153,896 .................. 0 ...............0 ...............6 ...............0 ...............6 ...............0 ...........153,902 ...............0 ..............(2) ..............(2) ................873 . 11/30/2029 . 3.B FE ....

..35100D-AV-8 FOURSEASONSHOLDINGSINC SECURED TERM LOAN ..... A..... . 09/30/2024 .
REDEMPTION      100.0000 

.............................. .................... .............. 783 ................783 ................781 .................. 0 ...............0 ............... 2 ...............0 ............... 2 ...............0 ................783 ...............0 ...............0 ...............0 .................. 1 . 11/30/2029 . 3.B FE ....
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..C0102M-AS-4 AIRCANADA SECURED TERM LOAN   7.253% 03/ .... A..... . 09/30/2024 .
REDEMPTION      100.0000 

.............................. .................... .......... 24,762 ............24,762 ............24,809 .................. 0 ...............0 ............ (47) ...............0 ............ (47) ...............0 ............24,762 ...............0 ...............0 ...............0 ................543 . 03/21/2031 . 2.C FE ....
..C2348C-AJ-6 CELESTICA INC SECURED TERM LOAN   6.605% .... A..... . 09/30/2024 . VARIOUS .................... .................... ............2,700 ............. 2,700 ............. 2,695 .................. 0 ...............0 ............... 4 ...............0 ............... 4 ...............0 ............. 2,700 ...............0 ...............0 ...............0 ................. 26 . 06/20/2031 . 3.B FE ....

..C4927U-AB-8 KESTREL BIDCO INC SECURED TERM_LOAN   8. .... A..... . 07/22/2024 .
REDEMPTION      100.0000 

.............................. .................... .......... 40,961 ............40,961 ............40,776 ............40,865 ...............0 ..............96 ...............0 ..............96 ...............0 ............40,961 ...............0 ...............0 ...............0 ............. 2,002 . 12/11/2026 . 4.A FE ....

..C6901L-AM-9 1011778BCUNLIMITEDLIABILITY SECURED TERM .... A..... . 09/30/2024 .
REDEMPTION      100.0000 

.............................. .................... ............1,875 ............. 1,875 ............. 1,873 .................. 0 ...............0 ............... 2 ...............0 ............... 2 ...............0 ............. 1,875 ...............0 ...............0 ...............0 ................. 39 . 09/21/2030 . 3.A FE ....

..C7052B-AK-0 GFLENVIRONMENTALINC SECURED TERM_LOAN ........ A..... . 07/03/2024 .
REDEMPTION      100.0000 

.............................. .................... .......1,524,423 ........ 1,524,423 ........1,518,770 ........ 1,519,121 ...............0 ..........5,302 ...............0 ..........5,302 ...............0 ........ 1,524,423 ...............0 ...............0 ...............0 ............84,580 . 05/31/2027 . 3.C FE ....

..02376C-BJ-3 AADVANTAGELOYALTYIPLTD SECURED TERM_LOAN .... D..... . 07/22/2024 .
REDEMPTION      100.0000 

.............................. .................... ............8,231 ............. 8,231 ............. 8,149 ............. 8,174 ...............0 ..............57 ...............0 ..............57 ...............0 ............. 8,231 ...............0 ...............0 ...............0 ................695 . 04/20/2028 . 3.A FE ....
..28542C-AC-3 ALBION ACQUISITIONS LTD SECURED TERM_LOA .... D..... . 07/08/2024 . TAX FREE EXCHANGE ....... .................... ...... 5,360,091 ........ 5,357,857 ........ 5,279,658 ........ 5,308,319 ...............0 ..........8,735 ...............0 ..........8,735 ...............0 ........ 5,317,054 ...............0 .........43,038 .........43,038 ...........374,126 . 08/17/2026 . 4.B FE ....

..71429T-AC-4 PERRIGO INVESTMENTS LLC SECURED TERM_LOA .... C..... . 09/30/2024 .
REDEMPTION      100.0000 

.............................. .................... ...... 6,100,538 ........6,100,538 ........ 6,048,635 ........6,057,785 ...............0 .........42,754 ...............0 .........42,754 ...............0 ........6,100,538 ...............0 ...............0 ...............0 ...........332,129 . 04/20/2029 . 3.A FE ....
..72814C-AF-5 PLAYTIKAHOLDINGCORP SECURED TERM_LOAN ........ C..... . 09/12/2024 . JEFFERIES LLC ............ .................... .......... 54,891 ............ 54,990 ............54,863 ............ 54,909 ...............0 ..............12 ...............0 ..............12 ...............0 ............ 54,921 ...............0 ............ (30) ............ (30) ............. 3,536 . 03/13/2028 . 3.B FE ....

..72814C-AF-5 PLAYTIKAHOLDINGCORP SECURED TERM_LOAN ........ C..... . 09/30/2024 .
REDEMPTION      100.0000 

.............................. .................... ............5,464 ............. 5,464 ............. 5,451 ............. 5,456 ...............0 ............... 9 ...............0 ............... 9 ...............0 ............. 5,464 ...............0 ...............0 ...............0 ............. 3,918 . 03/13/2028 . 3.B FE ....
..89969K-AJ-6 SAMSONITE INTERNATIONAL SA SECURED TERM ..... D..... . 09/30/2024 . VARIOUS .................... .................... ............1,250 ............. 1,250 ............. 1,254 .................. 0 ...............0 ..............(4) ...............0 ..............(4) ...............0 ............. 1,250 ...............0 ...............0 ...............0 ................. 30 . 06/21/2030 . 2.C FE ....

..36649X-AF-5 GARRETT LX I SARL SECURED TERM LOAN   7. .... D..... . 09/30/2024 .
REDEMPTION      100.0000 

.............................. .................... .......... 14,112 ............14,112 ............14,100 .................. 0 ...............0 ..............13 ...............0 ..............13 ...............0 ............14,112 ...............0 ...............0 ...............0 .................. 0 . 04/30/2028 . 3.A FE ....

. 000000-00-0 ALBION FINANCING 3 SARL SECURED TERM LOA .... D..... . 09/30/2024 .
REDEMPTION      100.0000 

.............................. .................... ............4,941 ............. 4,941 ............. 4,942 .................. 0 ...............0 ..............(1) ...............0 ..............(1) ...............0 ............. 4,941 ...............0 ...............0 ...............0 .................. 0 . 08/17/2029 . 3.A FE ....

..BME5XU-T3-5 PEERHOLDINGIIIBV SECURED TERM LOAN   7.8 .... D..... . 09/30/2024 .
REDEMPTION      100.0000 

.............................. .................... ............2,500 ............. 2,500 ............. 2,481 .................. 0 ...............0 ..............19 ...............0 ..............19 ...............0 ............. 2,500 ...............0 ...............0 ...............0 ................235 . 10/28/2030 . 3.B FE ....

..BRYY9C-4X-7 LORCA FINCO PLC SECURED TERM LOAN   8.10 .... D..... . 09/30/2024 .
REDEMPTION      100.0000 

.............................. .................... ............5,000 ............. 5,000 ............. 4,987 .................. 0 ...............0 ..............13 ...............0 ..............13 ...............0 ............. 5,000 ...............0 ...............0 ...............0 .................. 0 . 03/25/2031 . 3.A FE ....
..G5080A-AH-5 JAZZ FINANCING LUX SARL SECURED TERM LOA .... D..... . 07/19/2024 . TAX FREE EXCHANGE ....... .................... .......6,446,248 ........ 6,439,094 ........ 6,441,779 .................. 0 ...............0 ........ (2,685) ...............0 ........ (2,685) ...............0 ........ 6,439,094 ...............0 ..........7,154 ..........7,154 ...........277,142 . 05/05/2028 . 3.C FE ....

..G5080A-AJ-1 JAZZ FINANCING LUX SARL SECURED TERM LOA .... D..... . 08/23/2024 .
BANC OF AMERICA 

SECURITIES LLC ........... .................... .......1,996,541 ........2,000,000 ........ 2,002,222 .................. 0 ...............0 ........... (557) ...............0 ........... (557) ...............0 ........2,001,665 ...............0 .........(5,124) .........(5,124) ............. 5,061 . 05/05/2028 . 3.C FE ....

..G5080A-AJ-1 JAZZ FINANCING LUX SARL SECURED TERM LOA .... D..... . 09/30/2024 .
REDEMPTION      100.0000 

.............................. .................... .......... 15,095 ............15,095 ............15,112 .................. 0 ...............0 ............ (18) ...............0 ............ (18) ...............0 ............15,095 ...............0 ...............0 ...............0 ................247 . 05/05/2028 . 3.C FE ....

..L2000D-AH-7 CONNECT FINCO SARL SECURED TERM LOAN   9 .... D..... . 09/30/2024 .
REDEMPTION      100.0000 

.............................. .................... ............3,125 ............. 3,125 ............. 3,063 .................. 0 ...............0 ..............63 ...............0 ..............63 ...............0 ............. 3,125 ...............0 ...............0 ...............0 ................148 . 09/27/2029 . 4.A FE ....

..L5000D-AE-7 ICONPLC SECURED TERM LOAN   7.118% 07/03 .... D..... . 09/30/2024 .
REDEMPTION      100.0000 

.............................. .................... .......... 39,650 ............39,650 ............39,683 .................. 0 ...............0 ............ (34) ...............0 ............ (34) ...............0 ............39,650 ...............0 ...............0 ...............0 ............. 1,535 . 07/03/2028 . 2.C FE ....

..L5000D-AF-4 ICONPLC SECURED TERM LOAN   6.604% 07/03 .... D..... . 09/30/2024 .
REDEMPTION      100.0000 

.............................. .................... ............9,879 ............. 9,879 ............. 9,887 .................. 0 ...............0 ..............(8) ...............0 ..............(8) ...............0 ............. 9,879 ...............0 ...............0 ...............0 ................387 . 07/03/2028 . 2.C FE ....
..N3313E-AB-6 FLUTTER FINANCING BV SECURED TERM_LOAN ....... D..... . 09/30/2024 . VARIOUS .................... .................... .......... 96,010 ............96,010 ............ 95,938 ............ 24,938 ...............0 ..............71 ...............0 ..............71 ...............0 ............96,010 ...............0 ...............0 ...............0 ............. 4,273 . 11/25/2030 . 2.C FE ....
..N8137F-AB-6 HUNTER DOUGLAS HOLDING BV SECURED TERM_L .... D..... . 09/30/2024 . VARIOUS .................... .................... .............. 665 ................665 ................662 ................663 ...............0 ............... 3 ...............0 ............... 3 ...............0 ................665 ...............0 ...............0 ...............0 ................. 45 . 02/25/2029 . 4.B FE ....

..X3000C-AB-7 ENTAIN HOLDINGS GIBRALTAR LIMI SECURED T .... D..... . 09/30/2024 .
REDEMPTION      100.0000 

.............................. .................... .......... 22,048 ............22,048 ............22,075 .................. 0 ...............0 ............ (28) ...............0 ............ (28) ...............0 ............22,048 ...............0 ...............0 ...............0 ................. 16 . 03/29/2027 . 3.A FE ....
. 000000-00-0 SUMMARY ADJUSTMENT ................................. ....... . 09/30/2024 . VARIOUS .................... .................... .......... 21,249 .................. 0 .................. 0 .................. 0 ...............0 ...............0 ...............0 ...............0 ...............0 ............ 21,253 ........ 19,768 ..............(6) ........ 19,762 ........ 1,106,555 . 10/01/2024 . 2.B Z .....
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 263,024,746 263,152,149 262,273,892 128,337,497 0 143,866 0 143,866 0 262,535,261 19,768 489,486 509,254 11,280,990 XXX XXX
2509999997. Total - Bonds - Part 4 3,654,365,296 3,660,558,654 3,669,602,490 3,288,724,506 53 2,203,296 579,361 1,623,988 9,180,447 3,669,690,633 (5,766,124) (20,320,519) (26,086,643) 138,325,112 XXX XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
2509999999. Total - Bonds 3,654,365,296 3,660,558,654 3,669,602,490 3,288,724,506 53 2,203,296 579,361 1,623,988 9,180,447 3,669,690,633 (5,766,124) (20,320,519) (26,086,643) 138,325,112 XXX XXX

..128125-*3-7 CALAMOS STRATEGIC TOTAL RETURN JUNIOR S ...... ....... . 09/06/2024 .
REDEMPTION       25.0000 

.............................. ..... 160,000.000 ...... 4,000,000 .............. 0.00 ........4,000,000 ........4,000,000 ...............0 ...............0 ...............0 ...............0 ...............0 ........4,000,000 ...............0 ...............0 ...............0 ...........122,222 ........ ........ 1.D FE ....
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY

SCHEDULE D - PART 4
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..17260G-4@-9 CION ARES DIVERSIFIED CREDIT F REDM PFD ...... ....... . 09/30/2024 . B47R_PP2 ................... ..... 480,000.000 ..... 12,000,000 .............. 0.00 .......12,000,000 .......12,000,000 ...............0 ...............0 ...............0 ...............0 ...............0 .......12,000,000 ...............0 ...............0 ...............0 ...........276,300 ........ ........ 1.F PL ....
4029999999. Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Redeemable 
Preferred 16,000,000 XXX 16,000,000 16,000,000 0 0 0 0 0 16,000,000 0 0 0 398,522 XXX XXX

4509999997. Total - Preferred Stocks - Part 4 16,000,000 XXX 16,000,000 16,000,000 0 0 0 0 0 16,000,000 0 0 0 398,522 XXX XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
4509999999. Total - Preferred Stocks 16,000,000 XXX 16,000,000 16,000,000 0 0 0 0 0 16,000,000 0 0 0 398,522 XXX XXX

..09251M-10-8 BLACKROCK EQUITY DIVIDEND FUND OPEN_ENDF ..... ....... . 08/01/2024 . WELLS FARGO SECURITIES ...........538.000 .......... 10,977 .................... ............. 9,744 ............10,272 ........... (528) ...............0 ...............0 ........... (528) ...............0 ............. 9,744 ...............0 ..........1,233 ..........1,233 ................514 ........ ........  ............

..18467V-10-9 CLEAR SECURE INC .................................... ....... . 08/19/2024 . DIRECT ..................... ........8,951.000 ......... 247,930 .................... ...........253,045 .................. 0 ...............0 ...............0 ...............0 ...............0 ...............0 ...........253,045 ...............0 ........ (5,115) ........ (5,115) .................. 0 ........ ........  ............

..24703L-20-2 DELL TECHNOLOGIES INC ............................. ....... . 07/01/2024 . DIRECT ..................... ............. 0.000 ............... (1) .................... .................. 0 .................. 0 ...............0 ...............0 ...............0 ...............0 ...............0 .................. 0 ...............0 ..............(1) ..............(1) .................. 0 ........ ........  ............

..47103C-26-6 JANUS PERKINS MID CAP VALUE A FUND OPEN_ ..... ....... . 08/01/2024 . WELLS FARGO SECURITIES ........ 4,432.000 .......... 77,028 .................... ............71,981 ............68,164 ..........3,817 ...............0 ...............0 ..........3,817 ...............0 ............71,981 ...............0 ..........5,047 ..........5,047 .................. 0 ........ ........  ............

..49845K-10-1 KLAVIYOINC ........................................... ....... . 08/13/2024 . DIRECT ..................... ........ 2,598.000 .......... 81,470 .................... ............ 82,253 .................. 0 ...............0 ...............0 ...............0 ...............0 ...............0 ............ 82,253 ...............0 ........... (783) ........... (783) .................. 0 ........ ........  ............

..78462F-10-3 SPDR S&P 500 ETF TRUST ............................ ....... . 08/01/2024 . WELLS FARGO SECURITIES ............66.000 .......... 36,349 .................... ............17,212 ............31,370 ....... (14,159) ...............0 ...............0 ....... (14,159) ...............0 ............17,212 ...............0 ........ 19,137 ........ 19,137 ................347 ........ ........  ............

..79589L-10-6 SAMSARAINC ........................................... ....... . 09/18/2024 . DIRECT ..................... ........4,779.000 ......... 221,251 .................... ...........225,999 .................. 0 ...............0 ...............0 ...............0 ...............0 ...............0 ...........225,999 ...............0 ........ (4,748) ........ (4,748) .................. 0 ........ ........  ............

..413838-78-0 OAKMARK FUND OPEN_ENDFUND ........................ ....... . 08/01/2024 . WELLS FARGO SECURITIES ...........275.000 .......... 41,196 .................... ............ 23,095 ............ 36,459 ....... (13,364) ...............0 ...............0 ....... (13,364) ...............0 ............ 23,095 ...............0 ........ 18,101 ........ 18,101 .................. 0 ........ ........  ............
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly 
Traded 716,200 XXX 683,329 146,265 (24,234) 0 0 (24,234) 0 683,329 0 32,871 32,871 861 XXX XXX

..315912-70-9 FIDELITY NASDAQ COMPOSITE INDE ................. ....... . 08/01/2024 . WELLS FARGO SECURITIES .......... 771.000 ......... 172,635 .................... ...........101,443 ...........146,699 ....... (45,255) ...............0 ...............0 ....... (45,255) ...............0 ...........101,443 ...............0 ........ 71,192 ........ 71,192 .................. 0 ........ ........ . ...........

..413838-72-3 OAKMARK FUND ......................................... ....... . 08/01/2024 . WELLS FARGO SECURITIES ...........149.000 ............3,972 .................... ............. 3,176 ............. 4,002 ........... (826) ...............0 ...............0 ........... (826) ...............0 ............. 3,176 ...............0 ............ 796 ............ 796 .................. 0 ........ ........ . ...........

..922031-85-1 VANGUARDSHORT-TERMTREASURYF OPEN_ENDFUND ..... ....... . 08/01/2024 . WELLS FARGO SECURITIES ..... 165,886.000 ...... 1,633,980 .................... ........ 1,654,127 ........ 1,638,956 ........ 15,171 ...............0 ...............0 ........ 15,171 ...............0 ........ 1,654,127 ...............0 ....... (20,147) ....... (20,147) ............42,757 ........ ........ . ...........

..922042-84-1 VANGUARD EMR MRKTS STK INX CL OPEN_END F .... ....... . 08/01/2024 . WELLS FARGO SECURITIES .......... 146.000 ............5,379 .................... ............. 5,236 ............. 4,969 ............ 267 ...............0 ...............0 ............ 267 ...............0 ............. 5,236 ...............0 ............ 143 ............ 143 ................. 24 ........ ........ . ...........

..922908-68-6 VANGUARD 500 INDEX OPEN_END FUND ............... ....... . 08/01/2024 . WELLS FARGO SECURITIES ............32.000 ............3,623 .................... ............. 2,437 ............. 3,315 ........... (878) ...............0 ...............0 ........... (878) ...............0 ............. 2,437 ...............0 ..........1,186 ..........1,186 ................. 24 ........ ........ . ...........

..957663-67-7 WESTERN ASSET CORE BOND CL IS OPEN END F ..... ....... . 08/01/2024 . WELLS FARGO SECURITIES .......... 112.000 ............1,198 .................... ............. 1,415 ............. 1,209 ............ 206 ...............0 ...............0 ............ 206 ...............0 ............. 1,415 ...............0 ........... (217) ........... (217) ................. 29 ........ ........ . ...........
5329999999. Subtotal - Common Stocks - Mutual Funds - Designations Not Assigned by the SVO 1,820,787 XXX 1,767,834 1,799,150 (31,315) 0 0 (31,315) 0 1,767,834 0 52,953 52,953 42,834 XXX XXX
5989999997. Total - Common Stocks - Part 4 2,536,987 XXX 2,451,163 1,945,415 (55,549) 0 0 (55,549) 0 2,451,163 0 85,824 85,824 43,695 XXX XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
5989999999. Total - Common Stocks 2,536,987 XXX 2,451,163 1,945,415 (55,549) 0 0 (55,549) 0 2,451,163 0 85,824 85,824 43,695 XXX XXX
5999999999. Total - Preferred and Common Stocks 18,536,987 XXX 18,451,163 17,945,415 (55,549) 0 0 (55,549) 0 18,451,163 0 85,824 85,824 442,217 XXX XXX
6009999999 - Totals 3,672,902,283 XXX 3,688,053,653 3,306,669,921 (55,496) 2,203,296 579,361 1,568,439 9,180,447 3,688,141,796 (5,766,124) (20,234,695) (26,000,819) 138,767,329 XXX XXX
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1
Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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0079999999. Subtotal - Purchased Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0149999999. Subtotal - Purchased Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
CALL OPTION 

CLIQUET,A,C,PS,1Y,U7.5

,D10,GF0 BHF20U5S9 ... Fixed Annuities ...... Exh 5 ........ Equity/Index CITIBANK NA ........ E57ODZWZ7FF32TWEFA76 . 03/19/2020 . 02/13/2026 ..............59 ............99,474 ..............1686 ........... 2,726 ................ 0 ................ 0 ........... 4,138 ........... ........... 4,138 ............ (402)................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,C,PS,1Y,U7.5

,D10,GF0 BHF20U5U4 ... Fixed Annuities ...... Exh 5 ........ Equity/Index CITIBANK NA ........ E57ODZWZ7FF32TWEFA76 . 03/19/2020 . 02/20/2026 ..............40 .......... 132,480 ..............3312 ........... 6,889 ................ 0 ................ 0 ..........31,491 ........... ..........31,491 ........... 5,985 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,C,PS,1Y,U8,D

10,GF0, BHF20U609 .... Fixed Annuities ...... Exh 5 ........ Equity/Index CITIBANK NA ........ E57ODZWZ7FF32TWEFA76 . 03/19/2020 . 02/25/2026 ............ 162 .......... 495,072 ..............3056 .......... 34,358 ................ 0 ................ 0 ........ 111,407 ........... ........ 111,407 .......... 20,952 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U55,

D10,GF0, BHF20U617 .. Fixed Annuities ...... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 03/19/2020 . 02/18/2026 ..............22 ........... 37,048 ..............1684 ........... 1,867 ................ 0 ................ 0 ........... 5,906 ........... ........... 5,906 ........... 1,099 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U60,

D10,GF0, BHF20U641 .. Fixed Annuities ...... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 03/19/2020 . 02/24/2026 ............ 111 .......... 343,989 ..............3099 ..........31,578 ................ 0 ................ 0 .........140,525 ........... .........140,525 ..........39,068 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION FEB26 RTY 

C @ 1688 BHF20VR46 .. Fixed Annuities ...... Exh 5 ........ Equity/Index

MORGAN STANLEY & CO 

INTL. PLC ........... 4PQUHN3JPFGFNF3BB653 . 03/26/2020 . 02/16/2026 ..............17 ........... 28,696 ..............1688 ........... 1,156 ................ 0 ................ 0 ..........11,009 ........... ..........11,009 ........... 2,017 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION FEB26 SPX 

C @ 3358 BHF20VR53 ... Fixed Annuities ...... Exh 5 ........ Equity/Index

MORGAN STANLEY & CO 

INTL. PLC ........... 4PQUHN3JPFGFNF3BB653 . 03/26/2020 . 02/11/2026 ............... 2 .............6,716 ..............3358 ..............444 ................ 0 ................ 0 ........... 5,121 ........... ........... 5,121 ........... 1,751 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION FEB26 SPX 

C @ 3116 BHF20VRB0 .. Fixed Annuities ...... Exh 5 ........ Equity/Index

MORGAN STANLEY & CO 

INTL. PLC ........... 4PQUHN3JPFGFNF3BB653 . 03/26/2020 . 02/26/2026 ............... 2 .............6,232 ..............3116 ..............604 ................ 0 ................ 0 ........... 5,574 ........... ........... 5,574 ........... 1,790 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,C,PS,1Y,U7.5

,D10.0,G BHF21RPY0 .. Fixed Annuities ...... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 04/15/2020 . 03/03/2026 ............... 7 ........... 10,402 ..............1486 ..............626 ................ 0 ................ 0 ..............843 ........... ..............843 ..............289 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U55,

D10,GF0 BHF21RQ37 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 04/15/2020 . 03/09/2026 ..............36 ............49,536 ..............1376 ........... 4,468 ................ 0 ................ 0 ..........14,289 ........... ..........14,289 ........... 2,142 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U60,

D10,GF0 BHF21RQ60 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 04/15/2020 . 03/02/2026 ............ 240 .......... 364,320 ..............1518 ..........30,785 ................ 0 ................ 0 .......... 93,422 ........... .......... 93,422 .......... 14,995 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U60,

D10,GF0 BHF21RQE3 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 04/23/2020 . 03/06/2026 ............ 650 ........1,889,550 ..............2907 .........227,502 ................ 0 ................ 0 .........859,068 ........... .........859,068 .........217,297 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U65,

D10,GF0 BHF21RQG8 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 04/16/2020 . 03/06/2026 ............ 690 ........1,978,230 ..............2867 .........275,567 ................ 0 ................ 0 ......1,011,418 ........... ......1,011,418 .........245,365 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,C,PS,1Y,U8,D

10,GF0 BHF21RQM5 ..... Fixed Annuities ...... Exh 5 ........ Equity/Index

SOCIETE GENERALE SA 

........................ O2RNE8IBXP4R0TD8PU41 . 04/14/2020 . 03/06/2026 .............424 ........1,252,920 ..............2955 ........ 108,879 ................ 0 ................ 0 .........315,350 ........... .........315,350 ..........56,537 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,C,PS,1Y,U8.2

5,D10,GF BHF21RQR4 ... Fixed Annuities ...... Exh 5 ........ Equity/Index

SOCIETE GENERALE SA 

........................ O2RNE8IBXP4R0TD8PU41 . 04/14/2020 . 03/03/2026 ............ 166 .......... 498,498 ..............3003 ..........43,270 ................ 0 ................ 0 .........126,516 ........... .........126,516 .......... 22,550 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION MAR26 RTY 

C @ 1518 BHF21RSK7 .. Fixed Annuities ...... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 05/06/2020 . 03/02/2026 ..............12 ........... 18,216 ..............1518 ........... 2,374 ................ 0 ................ 0 ........... 9,522 ........... ........... 9,522 ........... 1,627 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION MAR26 RTY 

C @ 1474 BHF21RSL5 ... Fixed Annuities ...... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 05/06/2020 . 03/04/2026 ............... 9 ........... 13,266 ..............1474 ........... 1,917 ................ 0 ................ 0 ........... 7,488 ........... ........... 7,488 ........... 1,258 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION MAR26 SPX 

C @ 2920 BHF21RSM3 ... Fixed Annuities ...... Exh 5 ........ Equity/Index

WELLS FARGO BANK NA 

........................ KB1H1DSPRFMYMCUFXT09 . 05/06/2020 . 03/09/2026 ............ 107 .......... 312,440 ..............2920 .......... 53,735 ................ 0 ................ 0 .........317,815 ........... .........317,815 ..........97,365 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,C,PS,1Y,U7,D

10,GF0 BHF21RW55 ..... Fixed Annuities ...... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 04/15/2020 . 03/19/2026 ..............23 ........... 23,000 ..............1000 ........... 2,155 ................ 0 ................ 0 ..............904 ........... ..............904 ..............251 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,C,PS,1Y,U7.5

,D10,GF0 BHF21RZA1 .. Fixed Annuities ...... Exh 5 ........ Equity/Index

SOCIETE GENERALE SA 

........................ O2RNE8IBXP4R0TD8PU41 . 04/14/2020 . 03/17/2026 ..............91 .......... 219,401 ..............2411 ..........21,984 ................ 0 ................ 0 ..........43,500 ........... ..........43,500 ........... 8,505 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
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CALL OPTION 

CLIQUET,A,C,PS,1Y,U8,D

10,GF0 BHF21RZC7 ..... Fixed Annuities ...... Exh 5 ........ Equity/Index

SOCIETE GENERALE SA 

........................ O2RNE8IBXP4R0TD8PU41 . 04/14/2020 . 03/20/2026 ............ 787 ........1,861,255 ..............2365 .........205,296 ................ 0 ................ 0 .........400,483 ........... .........400,483 ..........74,009 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,C,PS,1Y,U8.2

5,D10,GF BHF21RZD5 ... Fixed Annuities ...... Exh 5 ........ Equity/Index

SOCIETE GENERALE SA 

........................ O2RNE8IBXP4R0TD8PU41 . 04/14/2020 . 03/20/2026 ............ 362 .......... 880,746 ..............2433 ..........98,996 ................ 0 ................ 0 .........198,102 ........... .........198,102 ..........36,257 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U45,

D10,GF0 BHF21RZE3 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 04/15/2020 . 03/19/2026 ..............42 ............43,092 ..............1026 ........... 5,990 ................ 0 ................ 0 ..........20,806 ........... ..........20,806 ........... 2,124 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U55,

D10,GF0 BHF21RZF0 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 04/15/2020 . 03/25/2026 ............ 110 .......... 121,220 ..............1102 ..........19,213 ................ 0 ................ 0 ..........65,987 ........... ..........65,987 ........... 6,632 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U50,

D10,GF0 BHF21RZG8 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 04/16/2020 . 03/17/2026 ..............89 .......... 213,778 ..............2402 ..........31,938 ................ 0 ................ 0 ........ 107,009 ........... ........ 107,009 .......... 22,404 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U60,

D10,GF0 BHF21RZH6 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 04/23/2020 . 03/20/2026 ............ 854 ........2,035,936 ..............2384 .........427,343 ................ 0 ................ 0 ...... 1,283,853 ........... ...... 1,283,853 .........256,931 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U65,

D10,GF0 BHF21RZJ2 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 04/16/2020 . 03/20/2026 ............ 631 ........1,504,935 ..............2385 .........344,931 ................ 0 ................ 0 ......1,042,881 ........... ......1,042,881 .........204,384 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION MAR26 RTY 

C @ 1049 BHF21RZL7 .. Fixed Annuities ...... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 05/06/2020 . 03/18/2026 ..............26 ........... 27,274 ..............1049 ..........10,469 ................ 0 ................ 0 ..........31,589 ........... ..........31,589 ........... 4,455 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION MAR26 RTY 

C @ 1055 BHF21RZM5 ... Fixed Annuities ...... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 05/06/2020 . 03/20/2026 ............ 163 .......... 171,965 ..............1055 ..........65,136 ................ 0 ................ 0 ........ 197,168 ........... ........ 197,168 ..........27,873 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION MAR26 SPX 

C @ 2400 BHF21RZN3 ... Fixed Annuities ...... Exh 5 ........ Equity/Index

WELLS FARGO BANK NA 

........................ KB1H1DSPRFMYMCUFXT09 . 05/06/2020 . 03/23/2026 ............... 5 ........... 12,000 ..............2400 ........... 3,787 ................ 0 ................ 0 ..........17,236 ........... ..........17,236 ........... 4,676 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION MAR26 SPX 

C @ 2375 BHF21RZP8 ... Fixed Annuities ...... Exh 5 ........ Equity/Index

WELLS FARGO BANK NA 

........................ KB1H1DSPRFMYMCUFXT09 . 05/06/2020 . 03/20/2026 ............ 204 .......... 484,500 ..............2375 .........157,374 ................ 0 ................ 0 ........ 707,891 ........... ........ 707,891 .........191,157 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION MAR26 SPX 

C @ 2508 BHF21RZQ6 ... Fixed Annuities ...... Exh 5 ........ Equity/Index

WELLS FARGO BANK NA 

........................ KB1H1DSPRFMYMCUFXT09 . 05/06/2020 . 03/25/2026 ............ 138 .......... 346,104 ..............2508 ..........96,825 ................ 0 ................ 0 .........461,976 ........... .........461,976 .........128,251 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,C,PS,1Y,U8,D

10,GF0 BHF21TQW9 ..... Fixed Annuities ...... Exh 5 ........ Equity/Index

SOCIETE GENERALE SA 

........................ O2RNE8IBXP4R0TD8PU41 . 04/14/2020 . 02/27/2026 ............ 303 .......... 915,969 ..............3023 ..........75,659 ................ 0 ................ 0 .........208,635 ........... .........208,635 .......... 39,362 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U45,

D10,GF0 BHF21TQZ2 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 04/15/2020 . 02/24/2026 ..............10 ........... 16,280 ..............1628 ..............707 ................ 0 ................ 0 ........... 2,101 ........... ........... 2,101 ..............417 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U50,

D10,GF0 BHF21TR08 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 04/16/2020 . 02/24/2026 ..............10 ........... 32,260 ..............3226 ........... 1,987 ................ 0 ................ 0 ........... 9,696 ........... ........... 9,696 ........... 3,058 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U60,

D10,GF0 BHF21TR32 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 04/16/2020 . 02/27/2026 ............ 337 ........1,016,392 ..............3016 .........106,924 ................ 0 ................ 0 .........427,785 ........... .........427,785 .........115,635 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION FEB26 RTY 

C @ 1553 BHF21TR40 ... Fixed Annuities ...... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 04/20/2020 . 02/26/2026 ............... 9 ........... 13,977 ..............1553 ........... 1,123 ................ 0 ................ 0 ........... 6,864 ........... ........... 6,864 ........... 1,189 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION FEB26 SPX 

C @ 3116 BHF21TR65 .. Fixed Annuities ...... Exh 5 ........ Equity/Index BARCLAYS BANK PLC G5GSEF7VJP5I7OUK5573 . 04/20/2020 . 02/26/2026 ..............10 ........... 31,160 ..............3116 ........... 4,171 ................ 0 ................ 0 ..........27,871 ........... ..........27,871 ........... 8,952 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION FEB26 SPX 

C @ 2979 BHF21TR73 ... Fixed Annuities ...... Exh 5 ........ Equity/Index BARCLAYS BANK PLC G5GSEF7VJP5I7OUK5573 . 04/20/2020 . 02/27/2026 ..............32 ............95,328 ..............2979 ..........15,106 ................ 0 ................ 0 .......... 93,242 ........... .......... 93,242 ..........28,984 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U50,

D10,GF0, BHF226YA7 .. Fixed Annuities ...... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 04/21/2020 . 02/20/2026 ..............94 .......... 308,790 ..............3285 ..........16,428 ................ 0 ................ 0 ..........90,120 ........... ..........90,120 ..........28,725 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,C,PS,1Y,U7.5

,D10,GF0 BHF22PRZ8 .. Fixed Annuities ...... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 05/06/2020 . 03/30/2026 ............ 147 .......... 168,168 ..............1144 ..........17,809 ................ 0 ................ 0 ..........11,020 ........... ..........11,020 ........... 2,155 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
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CALL OPTION 

CLIQUET,A,C,PS,1Y,U7.5

,D10,GF0 BHF22PS12 ... Fixed Annuities ...... Exh 5 ........ Equity/Index

SOCIETE GENERALE SA 

........................ O2RNE8IBXP4R0TD8PU41 . 05/07/2020 . 03/27/2026 ..............51 .......... 133,008 ..............2608 ..........14,112 ................ 0 ................ 0 ..........25,770 ........... ..........25,770 ........... 4,782 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,C,PS,1Y,U8,D

10,GF0 BHF22PS46 ..... Fixed Annuities ...... Exh 5 ........ Equity/Index

SOCIETE GENERALE SA 

........................ O2RNE8IBXP4R0TD8PU41 . 05/07/2020 . 03/27/2026 .............222 .......... 573,426 ..............2583 ..........64,510 ................ 0 ................ 0 .........122,338 ........... .........122,338 .......... 22,246 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U45,

D10,GF0 BHF22PS53 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 05/11/2020 . 03/27/2026 ..............52 ............59,592 ..............1146 ........... 8,248 ................ 0 ................ 0 .......... 22,273 ........... .......... 22,273 ........... 2,680 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U55,

D10,GF0 BHF22PSB0 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 05/11/2020 . 03/27/2026 ............ 106 .......... 119,674 ..............1129 .......... 23,432 ................ 0 ................ 0 ..........61,810 ........... ..........61,810 ........... 6,541 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U50,

D10,GF0 BHF22PSE4 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 05/12/2020 . 03/31/2026 ..............43 .......... 111,800 ..............2600 ..........14,724 ................ 0 ................ 0 .......... 48,593 ........... .......... 48,593 ..........11,536 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U60,

D10,GF0 BHF22PSM6 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 05/12/2020 . 03/27/2026 ............ 358 .......... 904,666 ..............2527 .........173,334 ................ 0 ................ 0 .........532,957 ........... .........532,957 .........112,889 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U65,

D10,GF0 BHF22PSN4 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 05/12/2020 . 03/30/2026 ............ 190 .......... 499,130 ..............2627 ..........97,480 ................ 0 ................ 0 .........302,285 ........... .........302,285 ..........65,683 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION MAR26 SPX 

C @ 2539 BHF22PW74 ... Fixed Annuities ...... Exh 5 ........ Equity/Index

WELLS FARGO BANK NA 

........................ KB1H1DSPRFMYMCUFXT09 . 05/06/2020 . 03/25/2026 ..............25 ........... 63,475 ..............2539 ..........17,091 ................ 0 ................ 0 ..........82,978 ........... ..........82,978 .......... 23,193 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION MAR26 SPX 

C @ 2537 BHF22PW90 ... Fixed Annuities ...... Exh 5 ........ Equity/Index

WELLS FARGO BANK NA 

........................ KB1H1DSPRFMYMCUFXT09 . 05/06/2020 . 03/27/2026 ............ 127 .......... 322,199 ..............2537 ..........87,202 ................ 0 ................ 0 .........421,797 ........... .........421,797 .........117,832 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,C,PS,1Y,U7,D

10,GF0 BHF22PWE9 ..... Fixed Annuities ...... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 05/06/2020 . 04/17/2026 ..............74 ........... 88,208 ..............1192 ........... 8,371 ................ 0 ................ 0 ........... 3,050 ........... ........... 3,050 ........... 1,087 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,C,PS,1Y,U7.5

,D10,GF0 BHF22PYW7 .. Fixed Annuities ...... Exh 5 ........ Equity/Index

SOCIETE GENERALE SA 

........................ O2RNE8IBXP4R0TD8PU41 . 05/07/2020 . 04/17/2026 ............ 236 .......... 659,384 ..............2794 .......... 63,499 ................ 0 ................ 0 .........142,575 ........... .........142,575 ..........30,082 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,C,PS,1Y,U8,D

10,GF0 BHF22PZ06 ..... Fixed Annuities ...... Exh 5 ........ Equity/Index

SOCIETE GENERALE SA 

........................ O2RNE8IBXP4R0TD8PU41 . 05/07/2020 . 04/16/2026 ..........1,441 ........3,969,955 ..............2755 .........419,624 ................ 0 ................ 0 .........905,502 ........... .........905,502 ........ 188,087 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,C,PS,1Y,U8.2

5,D10,GF BHF22PZ22 ... Fixed Annuities ...... Exh 5 ........ Equity/Index

SOCIETE GENERALE SA 

........................ O2RNE8IBXP4R0TD8PU41 . 05/07/2020 . 04/10/2026 ............ 230 .......... 624,450 ..............2715 ..........69,626 ................ 0 ................ 0 .........149,127 ........... .........149,127 ..........28,825 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U45,

D10,GF0 BHF22PZ55 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 05/11/2020 . 04/16/2026 ............ 178 .......... 213,956 ..............1202 ..........26,038 ................ 0 ................ 0 ..........66,072 ........... ..........66,072 ........... 8,794 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U55,

D10,GF0 BHF22PZ89 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 05/11/2020 . 04/22/2026 ............ 517 .......... 634,876 ..............1228 .......... 99,993 ................ 0 ................ 0 .........261,521 ........... .........261,521 ..........28,509 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U50,

D10,GF0 BHF22PZC0 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 05/12/2020 . 04/17/2026 ............ 736 ........2,074,784 ..............2819 .........216,192 ................ 0 ................ 0 .........827,487 ........... .........827,487 .........203,818 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U60,

D10,GF0 BHF22PZE6 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 05/12/2020 . 04/17/2026 ..........4,700 ...... 13,145,900 ..............2797 ...... 1,904,841 ................ 0 ................ 0 ......6,586,662 ........... ......6,586,662 ...... 1,515,744 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U65,

D10,GF0 BHF22PZF3 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 05/12/2020 . 04/16/2026 ..........2,711 ....... 7,460,672 ..............2752 ...... 1,286,220 ................ 0 ................ 0 ...... 4,209,750 ........... ...... 4,209,750 .........929,007 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION APR26 RTY 

C @ 1217 BHF22PZU0 ... Fixed Annuities ...... Exh 5 ........ Equity/Index

MORGAN STANLEY & CO 

INTL. PLC ........... 4PQUHN3JPFGFNF3BB653 . 05/07/2020 . 04/21/2026 ..............26 ........... 31,642 ..............1217 ........... 7,556 ................ 0 ................ 0 ..........27,698 ........... ..........27,698 ........... 4,178 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION APR26 RTY 

C @ 1228 BHF22PZW6 ... Fixed Annuities ...... Exh 5 ........ Equity/Index

MORGAN STANLEY & CO 

INTL. PLC ........... 4PQUHN3JPFGFNF3BB653 . 05/07/2020 . 04/17/2026 ............ 108 .......... 132,624 ..............1228 ..........30,774 ................ 0 ................ 0 .........113,948 ........... .........113,948 ..........17,267 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
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(b)
CALL OPTION APR26 SPX 

C @ 2811 BHF22PZY2 ... Fixed Annuities ...... Exh 5 ........ Equity/Index BARCLAYS BANK PLC G5GSEF7VJP5I7OUK5573 . 05/07/2020 . 04/21/2026 ..............80 .......... 224,880 ..............2811 .......... 44,213 ................ 0 ................ 0 .........246,113 ........... .........246,113 ..........73,192 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION APR26 SPX 

C @ 2795 BHF22PZZ9 ... Fixed Annuities ...... Exh 5 ........ Equity/Index BARCLAYS BANK PLC G5GSEF7VJP5I7OUK5573 . 05/07/2020 . 04/17/2026 ..........1,037 ........2,898,415 ..............2795 ........ 580,160 ................ 0 ................ 0 ...... 3,204,399 ........... ...... 3,204,399 .........949,467 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION APR26 SPX 

C @ 2694 BHF22Q028 ... Fixed Annuities ...... Exh 5 ........ Equity/Index BARCLAYS BANK PLC G5GSEF7VJP5I7OUK5573 . 05/07/2020 . 04/10/2026 .............454 ........1,223,076 ..............2694 .........275,442 ................ 0 ................ 0 ...... 1,443,704 ........... ...... 1,443,704 .........417,672 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CITNA_VCSA 

CLIQUET,A,C,PS,1Y,U6.2

5,D10,GF BHF244NZ7 ... Fixed Annuities ...... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 06/11/2020 . 05/22/2026 ..............77 .......... 103,873 ..............1349 ........... 8,092 ................ 0 ................ 0 ........... 8,285 ........... ........... 8,285 ........... 2,092 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CITNA_VCSA 

CLIQUET,A,C,PS,1Y,U7,D

10,GF0, BHF244P69 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 06/11/2020 . 05/14/2026 ..............28 ........... 37,016 ..............1322 ........... 3,380 ................ 0 ................ 0 ........... 2,577 ........... ........... 2,577 ..............627 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CITNA_VCSA 

CLIQUET,A,C,PS,1Y,U7.5

,D10,GF0 BHF244P85 ... Fixed Annuities ...... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 06/11/2020 . 05/08/2026 ............ 241 .......... 311,372 ..............1292 .......... 31,542 ................ 0 ................ 0 ..........22,130 ........... ..........22,130 ........... 5,932 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,C,PS,1Y,U6.7

5,D10,GF BHF244PB8 ... Fixed Annuities ...... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 06/09/2020 . 05/22/2026 ..............21 ........... 62,748 ..............2988 ........... 5,723 ................ 0 ................ 0 .......... 12,224 ........... .......... 12,224 ........... 2,373 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,C,PS,1Y,U7.2

5,D10,GF BHF244PD4 ... Fixed Annuities ...... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 06/09/2020 . 05/19/2026 ............ 397 ....... 1,175,517 ..............2961 .........119,433 ................ 0 ................ 0 .........262,143 ........... .........262,143 ..........49,046 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,C,PS,1Y,U7.5

,D10,GF0 BHF244PH5 ... Fixed Annuities ...... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 06/09/2020 . 05/15/2026 ............ 460 ........1,344,580 ..............2923 .........144,811 ................ 0 ................ 0 .........275,739 ........... .........275,739 .......... 53,244 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,C,PS,1Y,U8.2

5,D10,GF BHF244PN2 ... Fixed Annuities ...... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 06/09/2020 . 05/12/2026 ............ 509 ....... 1,486,789 ..............2921 .........181,834 ................ 0 ................ 0 .........375,188 ........... .........375,188 ..........70,582 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U35,

D10,GF0, BHF244PS1 ... Fixed Annuities ...... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 06/08/2020 . 05/22/2026 ..............29 ............39,904 ..............1376 ........... 3,252 ................ 0 ................ 0 ........... 7,790 ........... ........... 7,790 ........... 1,218 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U55,

D10,GF0, BHF244PU6 ... Fixed Annuities ...... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 06/08/2020 . 05/14/2026 ..........3,490 ........4,533,510 ..............1299 .........882,221 ................ 0 ................ 0 ......1,909,871 ........... ......1,909,871 .........216,343 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U60,

D10,GF0, BHF244PV4 ... Fixed Annuities ...... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 06/08/2020 . 05/12/2026 ..........1,489 ........1,898,475 ..............1275 .........439,687 ................ 0 ................ 0 .........910,963 ........... .........910,963 .......... 95,990 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CITNA_VCSA 

CLIQUET,A,P,PS,1Y,U40,

D10,GF0, BHF244PW2 ... Fixed Annuities ...... Exh 5 ........ Equity/Index

SOCIETE GENERALE SA 

........................ O2RNE8IBXP4R0TD8PU41 . 06/10/2020 . 05/21/2026 ............ 172 .......... 510,668 ..............2969 .......... 43,305 ................ 0 ................ 0 ........ 138,776 ........... ........ 138,776 ..........40,987 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CITNA_VCSA 

CLIQUET,A,P,PS,1Y,U50,

D10,GF0, BHF244PX0 .. Fixed Annuities ...... Exh 5 ........ Equity/Index

SOCIETE GENERALE SA 

........................ O2RNE8IBXP4R0TD8PU41 . 06/10/2020 . 05/15/2026 ..........2,175 ........6,364,050 ..............2926 .........799,961 ................ 0 ................ 0 ...... 2,446,175 ........... ...... 2,446,175 .........635,520 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U55,

D10,GF0, BHF244PY8 .. Fixed Annuities ...... Exh 5 ........ Equity/Index

SOCIETE GENERALE SA 

........................ O2RNE8IBXP4R0TD8PU41 . 06/10/2020 . 05/22/2026 ............ 136 .......... 401,880 ..............2955 ..........56,946 ................ 0 ................ 0 .........164,959 ........... .........164,959 ..........43,116 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U65,

D10,GF0, BHF244Q01 .. Fixed Annuities ...... Exh 5 ........ Equity/Index

SOCIETE GENERALE SA 

........................ O2RNE8IBXP4R0TD8PU41 . 06/10/2020 . 05/08/2026 ..........4,478 ...... 12,936,942 ..............2889 ...... 2,498,124 ............... (1)................ 0 ...... 6,912,576 ........... ...... 6,912,576 ......1,609,310 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CITNA_VCSA 

CLIQUET,A,C,PS,1Y,U7.5

,D10,GF0 BHF244Q50 ... Fixed Annuities ...... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 06/11/2020 . 04/30/2026 ..............24 ........... 31,464 ..............1311 ........... 3,150 ................ 0 ................ 0 ........... 2,279 ........... ........... 2,279 ..............712 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U55,

D10,GF0, BHF244Q68 .. Fixed Annuities ...... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 06/08/2020 . 04/30/2026 ..............44 ........... 57,684 ..............1311 ..........10,925 ................ 0 ................ 0 .......... 22,927 ........... .......... 22,927 ........... 2,644 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,C,PS,1Y,U7.5

,D10,GF0 BHF244Q76 .. Fixed Annuities ...... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 06/09/2020 . 04/30/2026 ..............17 ............49,504 ..............2912 ........... 5,361 ................ 0 ................ 0 ..........10,757 ........... ..........10,757 ........... 2,305 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
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CALL OPTION 

CLIQUET,A,C,PS,1Y,U8,D

10,GF0, BHF244Q84 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 06/09/2020 . 04/30/2026 ............ 146 .......... 425,152 ..............2912 ..........50,168 ................ 0 ................ 0 ..........98,865 ........... ..........98,865 ..........21,064 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CITNA_VCSA 

CLIQUET,A,P,PS,1Y,U50,

D10,GF0, BHF244QA9 ... Fixed Annuities ...... Exh 5 ........ Equity/Index

SOCIETE GENERALE SA 

........................ O2RNE8IBXP4R0TD8PU41 . 06/10/2020 . 04/21/2026 ..............35 ........... 99,050 ..............2830 ..........15,551 ................ 0 ................ 0 ..........39,020 ........... ..........39,020 ........... 9,691 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CITNA_VCSA 

CLIQUET,A,P,PS,1Y,U60,

D10,GF0, BHF244QB7 .. Fixed Annuities ...... Exh 5 ........ Equity/Index

SOCIETE GENERALE SA 

........................ O2RNE8IBXP4R0TD8PU41 . 06/10/2020 . 04/24/2026 ............ 983 ........2,815,312 ..............2864 .........493,524 ................ 0 ................ 0 ...... 1,378,221 ........... ...... 1,378,221 .........324,605 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CITNA_VCSA 

CLIQUET,A,P,PS,1Y,U65,

D10,GF0, BHF244QE1 .. Fixed Annuities ...... Exh 5 ........ Equity/Index

SOCIETE GENERALE SA 

........................ O2RNE8IBXP4R0TD8PU41 . 06/10/2020 . 04/28/2026 .............349 .......... 999,187 ..............2863 .........197,539 ................ 0 ................ 0 .........535,826 ........... .........535,826 .........123,424 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION APR26 RTY 

C @ 1282 BHF245P66 ... Fixed Annuities ...... Exh 5 ........ Equity/Index

MORGAN STANLEY & CO 

INTL. PLC ........... 4PQUHN3JPFGFNF3BB653 . 06/09/2020 . 04/27/2026 ..............11 ........... 14,102 ..............1282 ........... 4,685 ................ 0 ................ 0 ..........11,081 ........... ..........11,081 ........... 1,709 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION APR26 SPX 

C @ 2848 BHF245P82 ... Fixed Annuities ...... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 06/08/2020 . 04/24/2026 ..............78 .......... 222,144 ..............2848 ..........56,226 ................ 0 ................ 0 .........237,425 ........... .........237,425 ..........71,251 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION MAY26 RTY 

C @ 1299 BHF245PM1 ... Fixed Annuities ...... Exh 5 ........ Equity/Index

MORGAN STANLEY & CO 

INTL. PLC ........... 4PQUHN3JPFGFNF3BB653 . 06/09/2020 . 05/13/2026 ..............48 ............62,352 ..............1299 .......... 19,959 ................ 0 ................ 0 ..........47,695 ........... ..........47,695 ........... 7,382 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION MAY26 RTY 

C @ 1302 BHF245PQ2 ... Fixed Annuities ...... Exh 5 ........ Equity/Index

MORGAN STANLEY & CO 

INTL. PLC ........... 4PQUHN3JPFGFNF3BB653 . 06/09/2020 . 05/11/2026 ............ 237 .......... 308,574 ..............1302 ..........98,550 ................ 0 ................ 0 .........234,819 ........... .........234,819 .......... 36,399 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION MAY26 RTY 

C @ 1347 BHF245PS8 ... Fixed Annuities ...... Exh 5 ........ Equity/Index

MORGAN STANLEY & CO 

INTL. PLC ........... 4PQUHN3JPFGFNF3BB653 . 06/09/2020 . 05/20/2026 ..............47 ........... 63,309 ..............1347 ..........19,066 ................ 0 ................ 0 .......... 44,733 ........... .......... 44,733 ........... 7,039 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION MAY26 SPX 

C @ 2939 BHF245PT6 ... Fixed Annuities ...... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 06/08/2020 . 05/20/2026 ..............46 .......... 135,194 ..............2939 ..........31,192 ................ 0 ................ 0 .........136,445 ........... .........136,445 ..........41,746 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION MAY26 SPX 

C @ 2904 BHF245PV1 ... Fixed Annuities ...... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 06/08/2020 . 05/12/2026 ..............90 .......... 261,360 ..............2904 .......... 62,555 ............... (1)................ 0 .........269,706 ........... .........269,706 ..........81,921 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION MAY26 SPX 

C @ 2970 BHF245PW9 ... Fixed Annuities ...... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 06/08/2020 . 05/22/2026 ............ 187 .......... 555,390 ..............2970 .........128,498 ................ 0 ................ 0 .........549,452 ........... .........549,452 .........169,264 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION MAY26 SPX 

C @ 2902 BHF245PY5 ... Fixed Annuities ...... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 06/08/2020 . 05/13/2026 ..........1,189 ........3,450,478 ..............2902 .........827,366 ................ 0 ................ 0 ...... 3,565,513 ........... ...... 3,565,513 ...... 1,082,420 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION MAY26 SPX 

C @ 2881 BHF245Q24 ... Fixed Annuities ...... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 06/08/2020 . 05/08/2026 ............ 482 ........1,388,642 ..............2881 .........340,253 ................ 0 ................ 0 ...... 1,454,231 ........... ...... 1,454,231 .........439,567 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
WELBK_CSA 

CLIQUET,A,P,PS,1Y,U60,

D10,GF0, BHF24EB54 .. Fixed Annuities ...... Exh 5 ........ Equity/Index

SOCIETE GENERALE SA 

........................ O2RNE8IBXP4R0TD8PU41 . 06/10/2020 . 05/13/2026 .........12,977 ...... 37,750,093 ..............2909 ......6,357,116 ................ 0 ................ 0 .....18,095,282 ........... .....18,095,282 ......4,388,171 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,C,PS,1Y,U6.2

5,D10,GF BHF25T7Z9 .. Fixed Annuities ...... Exh 5 ........ Equity/Index BNP PARIBAS ........ R0MUWSFPU8MPRO8K5P83 . 07/13/2020 . 05/26/2026 ..............40 ........... 55,720 ..............1393 ........... 4,023 ................ 0 ................ 0 ........... 2,864 ........... ........... 2,864 ..............769 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,C,PS,1Y,U7,D

10,GF0 BHF25T8Q8 ..... Fixed Annuities ...... Exh 5 ........ Equity/Index BNP PARIBAS ........ R0MUWSFPU8MPRO8K5P83 . 07/13/2020 . 05/26/2026 ..............11 ............15,323 ..............1393 ........... 1,296 ................ 0 ................ 0 ........... 1,019 ........... ........... 1,019 ..............271 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,C,PS,1Y,U7.5

,D10,GF0 BHF25T8R6 .. Fixed Annuities ...... Exh 5 ........ Equity/Index BNP PARIBAS ........ R0MUWSFPU8MPRO8K5P83 . 07/13/2020 . 05/28/2026 ..............29 ........... 40,629 ..............1401 ........... 3,738 ................ 0 ................ 0 ........... 2,502 ........... ........... 2,502 ..............690 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,C,PS,1Y,U6.7

5,D10,GF BHF25T8W5 .. Fixed Annuities ...... Exh 5 ........ Equity/Index

JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 07/09/2020 . 05/26/2026 ..............31 ............92,752 ..............2992 ........... 7,949 ................ 0 ................ 0 ..........17,824 ........... ..........17,824 ........... 3,508 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,C,PS,1Y,U7.2

5,D10,GF BHF25T9N4 ... Fixed Annuities ...... Exh 5 ........ Equity/Index

JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 07/09/2020 . 05/27/2026 ..............91 .......... 274,729 ..............3019 .......... 25,550 ................ 0 ................ 0 .......... 56,334 ........... .......... 56,334 ..........11,083 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,C,PS,1Y,U7.5

,D10,GF0 BHF25T9V6 .. Fixed Annuities ...... Exh 5 ........ Equity/Index

JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 07/09/2020 . 05/26/2026 ............ 202 .......... 606,202 ..............3001 ..........59,287 ................ 0 ................ 0 ........ 130,177 ........... ........ 130,177 .......... 25,405 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,C,PS,1Y,U8,D

10,GF0 BHF25TA10 ..... Fixed Annuities ...... Exh 5 ........ Equity/Index

JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 07/09/2020 . 05/20/2026 ............ 117 .......... 347,373 ..............2969 ..........37,169 ................ 0 ................ 0 ..........82,711 ........... ..........82,711 ..........15,651 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
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CALL OPTION 

CLIQUET,A,P,PS,1Y,U45,

D10,GF0 BHF25TA93 .... Fixed Annuities ...... Exh 5 ........ Equity/Index CITIBANK NA ........ E57ODZWZ7FF32TWEFA76 . 07/10/2020 . 05/27/2026 .............235 .......... 329,000 ..............1400 .......... 32,143 ................ 0 ................ 0 ..........78,418 ........... ..........78,418 ..........11,395 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U55,

D10,GF0 BHF25TB35 .... Fixed Annuities ...... Exh 5 ........ Equity/Index CITIBANK NA ........ E57ODZWZ7FF32TWEFA76 . 07/10/2020 . 05/26/2026 ............ 241 .......... 335,954 ..............1394 .......... 45,522 ................ 0 ................ 0 .........118,505 ........... .........118,505 ..........14,800 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U40,

D10,GF0 BHF25TBD3 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 07/14/2020 . 05/26/2026 ..............28 ........... 83,776 ..............2992 ........... 6,409 ................ 0 ................ 0 .......... 23,743 ........... .......... 23,743 ........... 6,777 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U50,

D10,GF0 BHF25TBS0 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 07/14/2020 . 05/27/2026 ............ 974 ........2,927,844 ..............3006 .........325,283 ................ 0 ................ 0 ......1,104,817 ........... ......1,104,817 .........289,538 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U55,

D10,GF0 BHF25TCD2 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 07/14/2020 . 05/26/2026 ..............88 .......... 263,296 ..............2992 ..........34,781 ................ 0 ................ 0 ........ 108,805 ........... ........ 108,805 ..........28,216 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U60,

D10,GF0 BHF25TCH3 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 07/14/2020 . 05/22/2026 ..........1,275 ........3,798,225 ..............2979 ........ 586,066 ................ 0 ................ 0 ......1,707,361 ........... ......1,707,361 .........439,549 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U65,

D10,GF0 BHF25TCL4 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 07/14/2020 . 05/01/2026 ............ 371 ....... 1,050,301 ..............2831 .........211,951 ................ 0 ................ 0 .........578,037 ........... .........578,037 .........129,176 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,C,PS,1Y,U5.7

5,D10,GF BHF25TDR0 ... Fixed Annuities ...... Exh 5 ........ Equity/Index BNP PARIBAS ........ R0MUWSFPU8MPRO8K5P83 . 07/13/2020 . 06/19/2026 ..............53 ........... 75,472 ..............1424 ........... 4,657 ................ 0 ................ 0 ........... 7,914 ........... ........... 7,914 ........... 2,249 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,C,PS,1Y,U6.2

5,D10,GF BHF25TE65 .. Fixed Annuities ...... Exh 5 ........ Equity/Index BNP PARIBAS ........ R0MUWSFPU8MPRO8K5P83 . 07/13/2020 . 06/12/2026 ............ 200 .......... 289,600 ..............1448 ..........19,635 ................ 0 ................ 0 ..........29,966 ........... ..........29,966 ........... 8,329 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,C,PS,1Y,U6.5

,D10,GF0 BHF25TE81 .. Fixed Annuities ...... Exh 5 ........ Equity/Index BNP PARIBAS ........ R0MUWSFPU8MPRO8K5P83 . 07/13/2020 . 06/29/2026 ..............53 ........... 75,313 ..............1421 ........... 5,543 ................ 0 ................ 0 ........... 9,835 ........... ........... 9,835 ........... 2,630 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,C,PS,1Y,U7.5

,D10,GF0 BHF25TE99 .. Fixed Annuities ...... Exh 5 ........ Equity/Index BNP PARIBAS ........ R0MUWSFPU8MPRO8K5P83 . 07/13/2020 . 06/02/2026 ..............37 ........... 52,466 ..............1418 ........... 4,748 ................ 0 ................ 0 ........... 4,017 ........... ........... 4,017 ........... 1,149 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,C,PS,1Y,U6.7

5,D10,GF BHF25TEG3 .. Fixed Annuities ...... Exh 5 ........ Equity/Index

JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 07/09/2020 . 06/15/2026 ............ 125 .......... 385,875 ..............3087 ..........31,873 ................ 0 ................ 0 ..........60,202 ........... ..........60,202 ..........13,547 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,C,PS,1Y,U7.2

5,D10,GF BHF25TER9 ... Fixed Annuities ...... Exh 5 ........ Equity/Index

JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 07/09/2020 . 06/12/2026 ............ 967 ........3,004,469 ..............3107 .........269,501 ................ 0 ................ 0 .........576,782 ........... .........576,782 ........ 117,307 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,C,PS,1Y,U7.5

,D10,GF0 BHF25TEW8 .. Fixed Annuities ...... Exh 5 ........ Equity/Index

JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 07/09/2020 . 06/12/2026 ............ 115 .......... 354,315 ..............3081 .......... 33,554 ................ 0 ................ 0 ..........71,429 ........... ..........71,429 ..........14,446 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,C,PS,1Y,U8,D

10,GF0 BHF25TF23 ..... Fixed Annuities ...... Exh 5 ........ Equity/Index

JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 07/09/2020 . 06/08/2026 ............ 275 .......... 853,875 ..............3105 ..........86,583 ................ 0 ................ 0 .........204,770 ........... .........204,770 ..........40,072 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U35,

D10,GF0 BHF25TFJ6 .... Fixed Annuities ...... Exh 5 ........ Equity/Index CITIBANK NA ........ E57ODZWZ7FF32TWEFA76 . 07/10/2020 . 06/19/2026 ..............49 ........... 70,560 ..............1440 ........... 4,191 ................ 0 ................ 0 .......... 13,953 ........... .......... 13,953 ........... 2,203 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U45,

D10,GF0 BHF25TFR8 .... Fixed Annuities ...... Exh 5 ........ Equity/Index CITIBANK NA ........ E57ODZWZ7FF32TWEFA76 . 07/10/2020 . 06/12/2026 ............ 760 ....... 1,104,280 ..............1453 ..........96,735 ................ 0 ................ 0 ........ 308,188 ........... ........ 308,188 .......... 41,535 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U50,

D10,GF0 BHF25TG06 .... Fixed Annuities ...... Exh 5 ........ Equity/Index CITIBANK NA ........ E57ODZWZ7FF32TWEFA76 . 07/10/2020 . 06/26/2026 ............ 316 .......... 442,084 ..............1399 ..........51,503 ................ 0 ................ 0 ........ 160,517 ........... ........ 160,517 ..........18,130 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U55,

D10,GF0 BHF25TG22 .... Fixed Annuities ...... Exh 5 ........ Equity/Index CITIBANK NA ........ E57ODZWZ7FF32TWEFA76 . 07/10/2020 . 06/12/2026 ............ 184 .......... 266,432 ..............1448 .......... 32,585 ................ 0 ................ 0 ..........99,751 ........... ..........99,751 ..........11,720 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
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CALL OPTION 

CLIQUET,A,P,PS,1Y,U60,

D10,GF0 BHF25TG48 .... Fixed Annuities ...... Exh 5 ........ Equity/Index CITIBANK NA ........ E57ODZWZ7FF32TWEFA76 . 07/10/2020 . 06/05/2026 ............ 166 .......... 250,162 ..............1507 ..........31,370 ................ 0 ................ 0 ..........82,361 ........... ..........82,361 ..........10,790 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U40,

D10,GF0 BHF25TGG1 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 07/14/2020 . 06/12/2026 ............ 566 ....... 1,771,014 ..............3129 .........117,950 ................ 0 ................ 0 .........417,950 ........... .........417,950 .........135,221 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U50,

D10,GF0 BHF25TGU0 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 07/14/2020 . 06/12/2026 ..........5,190 ...... 16,161,660 ..............3114 ......1,617,782 ................ 0 ................ 0 ...... 5,261,853 ........... ...... 5,261,853 ...... 1,554,961 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U55,

D10,GF0 BHF25TH13 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 07/14/2020 . 06/19/2026 ..........1,150 ........3,543,150 ..............3081 .........431,910 ................ 0 ................ 0 ...... 1,349,387 ........... ...... 1,349,387 .........369,293 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U60,

D10,GF0 BHF25TH88 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 07/14/2020 . 06/10/2026 ..........2,358 ........7,314,516 ..............3102 ......1,008,672 ................ 0 ................ 0 ...... 3,037,987 ........... ...... 3,037,987 .........829,915 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION MAY26 RTY 

C @ 1401 BHF25WPK5 ... Fixed Annuities ...... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 07/16/2020 . 05/28/2026 ..............11 ........... 15,411 ..............1401 ........... 3,658 ................ 0 ................ 0 ........... 9,959 ........... ........... 9,959 ........... 1,599 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION MAY26 SPX 

C @ 3025 BHF25WPL3 ... Fixed Annuities ...... Exh 5 ........ Equity/Index

WELLS FARGO BANK NA 

........................ KB1H1DSPRFMYMCUFXT09 . 07/16/2020 . 05/27/2026 ..............14 ............42,350 ..............3025 ........... 9,216 ................ 0 ................ 0 ..........40,447 ........... ..........40,447 ..........12,613 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION MAY26 SPX 

C @ 2967 BHF25WPN9 ... Fixed Annuities ...... Exh 5 ........ Equity/Index

WELLS FARGO BANK NA 

........................ KB1H1DSPRFMYMCUFXT09 . 07/16/2020 . 05/22/2026 ............ 130 .......... 385,710 ..............2967 ..........89,115 ................ 0 ................ 0 .........382,328 ........... .........382,328 .........117,699 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION MAY26 SPX 

C @ 3011 BHF25WQ57 ... Fixed Annuities ...... Exh 5 ........ Equity/Index

WELLS FARGO BANK NA 

........................ KB1H1DSPRFMYMCUFXT09 . 07/16/2020 . 05/26/2026 ............ 138 .......... 415,518 ..............3011 ..........91,736 ............... (1)................ 0 .........400,422 ........... .........400,422 .........124,473 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION JUN26 RTY 

C @ 1472 BHF25WRN7 ... Fixed Annuities ...... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 07/16/2020 . 06/05/2026 ..............18 ........... 26,496 ..............1472 ........... 5,384 ................ 0 ................ 0 ..........15,210 ........... ..........15,210 ........... 2,503 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION JUN26 RTY 

C @ 1462 BHF25WSV8 ... Fixed Annuities ...... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 07/16/2020 . 06/16/2026 ............ 159 .......... 232,458 ..............1462 ..........48,384 ................ 0 ................ 0 .........135,929 ........... .........135,929 .......... 22,242 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION JUN26 RTY 

C @ 1404 BHF25WT13 ... Fixed Annuities ...... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 07/16/2020 . 06/22/2026 ............ 125 .......... 175,500 ..............1404 ..........41,563 ............... (1)................ 0 .........113,189 ........... .........113,189 ..........18,115 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION JUN26 SPX 

C @ 3085 BHF25WT39 ... Fixed Annuities ...... Exh 5 ........ Equity/Index

WELLS FARGO BANK NA 

........................ KB1H1DSPRFMYMCUFXT09 . 07/16/2020 . 06/12/2026 ..............60 .......... 185,100 ..............3085 ..........38,102 ................ 0 ................ 0 ........ 170,260 ........... ........ 170,260 .......... 53,755 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION JUN26 SPX 

C @ 3076 BHF25WTG0 .. Fixed Annuities ...... Exh 5 ........ Equity/Index

WELLS FARGO BANK NA 

........................ KB1H1DSPRFMYMCUFXT09 . 07/16/2020 . 06/03/2026 ..............14 ........... 43,064 ..............3076 ........... 8,890 ................ 0 ................ 0 ..........39,816 ........... ..........39,816 .......... 12,555 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION JUN26 SPX 

C @ 3092 BHF25WTM7 ... Fixed Annuities ...... Exh 5 ........ Equity/Index

WELLS FARGO BANK NA 

........................ KB1H1DSPRFMYMCUFXT09 . 07/16/2020 . 06/12/2026 .............994 ........3,073,448 ..............3092 .........624,987 ................ 0 ................ 0 ...... 2,814,319 ........... ...... 2,814,319 .........889,986 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION JUN26 SPX 

C @ 3069 BHF25WTQ8 ... Fixed Annuities ...... Exh 5 ........ Equity/Index

WELLS FARGO BANK NA 

........................ KB1H1DSPRFMYMCUFXT09 . 07/16/2020 . 06/12/2026 ............ 141 .......... 432,729 ..............3069 ..........90,168 ................ 0 ................ 0 .........402,160 ........... .........402,160 .........126,502 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION JUN26 SPX 

C @ 3115 BHF25WTR6 ... Fixed Annuities ...... Exh 5 ........ Equity/Index

WELLS FARGO BANK NA 

........................ KB1H1DSPRFMYMCUFXT09 . 07/16/2020 . 06/18/2026 ..............89 .......... 277,235 ..............3115 ..........55,038 ................ 0 ................ 0 .........250,239 ........... .........250,239 ..........79,514 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,C,PS,1Y,U5.5

,D10,GF0 BHF27ZKW5 .. Fixed Annuities ...... Exh 5 ........ Equity/Index

JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 08/25/2020 . 07/15/2026 ..............43 ........... 62,737 ..............1459 ........... 3,733 ................ 0 ................ 0 ........... 5,329 ........... ........... 5,329 ........... 1,227 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,C,PS,1Y,U5.7

5,D10,GF BHF27ZKX3 .. Fixed Annuities ...... Exh 5 ........ Equity/Index

JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 08/25/2020 . 07/13/2026 ..............20 ........... 28,580 ..............1429 ........... 1,886 ................ 0 ................ 0 ........... 2,757 ........... ........... 2,757 ..............737 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,C,PS,1Y,U5,D

10,GF0 BHF27ZKZ8 ..... Fixed Annuities ...... Exh 5 ........ Equity/Index

JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 08/25/2020 . 07/23/2026 ..............11 ........... 16,390 ..............1490 ..............836 ................ 0 ................ 0 ........... 1,043 ........... ........... 1,043 ..............213 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,C,PS,1Y,U6.2

5,D10,GF BHF27ZL04 .. Fixed Annuities ...... Exh 5 ........ Equity/Index

JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 08/25/2020 . 06/30/2026 ..............13 ........... 18,733 ..............1441 ........... 1,377 ................ 0 ................ 0 ........... 2,280 ........... ........... 2,280 ..............627 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,C,PS,1Y,U6.2

5,D10,GF BHF27ZL12 .. Fixed Annuities ...... Exh 5 ........ Equity/Index

JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 08/25/2020 . 07/17/2026 ............ 193 .......... 283,131 ..............1467 .......... 20,244 ................ 0 ................ 0 .......... 29,563 ........... .......... 29,563 ........... 5,813 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
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CALL OPTION 

CLIQUET,A,P,PS,1Y,U30,

D10,GF0 BHF27ZMT0 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 08/21/2020 . 07/16/2026 ..............61 ........... 88,511 ..............1451 ........... 3,983 ................ 0 ................ 0 ..........10,689 ........... ..........10,689 ........... 1,821 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U35,

D10,GF0 BHF27ZMU7 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 08/21/2020 . 06/23/2026 ..............14 ........... 20,048 ..............1432 ........... 1,301 ................ 0 ................ 0 ........... 4,116 ........... ........... 4,116 ..............576 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U35,

D10,GF0 BHF27ZMW3 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 08/21/2020 . 07/15/2026 ..............72 .......... 103,824 ..............1442 ........... 6,624 ................ 0 ................ 0 ..........17,615 ........... ..........17,615 ........... 2,778 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U40,

D10,GF0 BHF27ZMX1 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 08/21/2020 . 07/13/2026 ..............93 .......... 133,548 ..............1436 ..........11,338 ................ 0 ................ 0 ..........30,847 ........... ..........30,847 ........... 4,362 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U45,

D10,GF0 BHF27ZN02 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 08/21/2020 . 07/13/2026 .............455 .......... 656,565 ..............1443 ..........69,268 ................ 0 ................ 0 ........ 180,200 ........... ........ 180,200 .......... 23,755 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U55,

D10,GF0 BHF27ZN28 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 08/21/2020 . 06/05/2026 ..............67 .......... 101,974 ..............1522 .......... 13,542 ................ 0 ................ 0 ..........28,502 ........... ..........28,502 ........... 3,974 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,C,PS,1Y,U5.5

,D10,GF0 BHF27ZN44 .. Fixed Annuities ...... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 08/24/2020 . 07/24/2026 ..............44 .......... 142,516 ..............3239 ........... 8,964 ................ 0 ................ 0 ..........15,368 ........... ..........15,368 ........... 4,190 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,C,PS,1Y,U6.7

5,D10,GF BHF27ZN85 .. Fixed Annuities ...... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 08/24/2020 . 06/19/2026 ..............42 .......... 129,024 ..............3072 ..........11,909 ................ 0 ................ 0 ..........19,886 ........... ..........19,886 ........... 4,298 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,C,PS,1Y,U6.7

5,D10,GF BHF27ZNM4 .. Fixed Annuities ...... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 08/24/2020 . 07/14/2026 ............ 142 .......... 456,388 ..............3214 ..........40,117 ................ 0 ................ 0 ..........68,389 ........... ..........68,389 .......... 14,525 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,C,PS,1Y,U6,D

10,GF0 BHF27ZNN2 ..... Fixed Annuities ...... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 08/24/2020 . 07/22/2026 ............ 420 ........1,352,400 ..............3220 ..........98,725 ................ 0 ................ 0 .........174,967 ........... .........174,967 ..........40,783 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,C,PS,1Y,U7.2

5,D10,GF BHF27ZNQ5 ... Fixed Annuities ...... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 08/24/2020 . 06/30/2026 ............ 202 .......... 623,574 ..............3087 ..........63,605 ................ 0 ................ 0 .........108,252 ........... .........108,252 .......... 23,925 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,C,PS,1Y,U7.2

5,D10,GF BHF27ZNS1 .. Fixed Annuities ...... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 08/24/2020 . 07/15/2026 ............ 561 ........1,795,200 ..............3200 ........ 176,468 ................ 0 ................ 0 .........300,992 ........... .........300,992 ..........62,033 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,C,PS,1Y,U8.2

5,D10,GF BHF27ZNT9 .. Fixed Annuities ...... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 08/24/2020 . 06/29/2026 ..............52 .......... 158,756 ..............3053 ..........19,670 ................ 0 ................ 0 .......... 33,555 ........... .......... 33,555 ........... 6,996 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U35,

D10,GF0 BHF27ZNU6 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 08/20/2020 . 07/17/2026 ............ 204 .......... 654,024 ..............3206 ..........39,111 ................ 0 ................ 0 ........ 116,127 ........... ........ 116,127 ..........40,919 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U40,

D10,GF0 BHF27ZNV4 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 08/20/2020 . 06/26/2026 ..............83 .......... 255,806 ..............3082 ..........21,795 ................ 0 ................ 0 ..........61,934 ........... ..........61,934 ..........19,503 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U40,

D10,GF0 BHF27ZNW2 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 08/20/2020 . 07/13/2026 ............ 182 .......... 583,128 ..............3204 ..........44,084 ................ 0 ................ 0 .........135,469 ........... .........135,469 .......... 43,542 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U45,

D10,GF0 BHF27ZNX0 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 08/20/2020 . 07/17/2026 ..........1,196 ........3,837,964 ..............3209 .........354,628 ................ 0 ................ 0 ...... 1,009,645 ........... ...... 1,009,645 .........319,886 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U50,

D10,GF0 BHF27ZNY8 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 08/20/2020 . 06/26/2026 .............325 ....... 1,001,650 ..............3082 .........124,605 ................ 0 ................ 0 .........332,242 ........... .........332,242 ..........96,119 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U50,

D10,GF0 BHF27ZNZ5 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 08/20/2020 . 07/13/2026 ..........3,461 ...... 11,040,590 ..............3190 ...... 1,242,066 ................ 0 ................ 0 ...... 3,597,878 ........... ...... 3,597,878 ......1,046,616 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
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CALL OPTION 

CLIQUET,A,P,PS,1Y,U55,

D10,GF0 BHF27ZP00 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 08/20/2020 . 06/26/2026 ............ 358 ........1,114,454 ..............3113 .........157,361 ................ 0 ................ 0 .........411,635 ........... .........411,635 ........ 116,571 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U55,

D10,GF0 BHF27ZP18 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 08/20/2020 . 07/16/2026 ............ 693 ........2,223,837 ..............3209 ........ 288,876 ................ 0 ................ 0 .........783,123 ........... .........783,123 .........230,231 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U65,

D10,GF0 BHF27ZP34 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 08/20/2020 . 06/22/2026 ............ 104 .......... 321,360 ..............3090 ..........60,512 ................ 0 ................ 0 .........151,123 ........... .........151,123 ..........39,084 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION JUN26 RTY 

C @ 1441 BHF281S19 ... Fixed Annuities ...... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 08/20/2020 . 06/30/2026 ..............15 ........... 21,615 ..............1441 ........... 5,500 ................ 0 ................ 0 ..........13,119 ........... ..........13,119 ........... 2,126 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION JUL26 RTY 

C @ 1453 BHF281S27 ... Fixed Annuities ...... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 08/20/2020 . 07/16/2026 ............ 118 .......... 171,454 ..............1453 .......... 42,695 ................ 0 ................ 0 .........102,214 ........... .........102,214 ..........16,593 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION JUL26 RTY 

C @ 1485 BHF281S43 ... Fixed Annuities ...... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 08/20/2020 . 07/27/2026 ............ 115 .......... 170,775 ..............1485 ..........39,819 ................ 0 ................ 0 ..........96,646 ........... ..........96,646 ..........15,837 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION JUL26 SPX 

C @ 3216 BHF281S50 ... Fixed Annuities ...... Exh 5 ........ Equity/Index

MORGAN STANLEY & CO 

INTL. PLC ........... 4PQUHN3JPFGFNF3BB653 . 08/21/2020 . 07/14/2026 ..............28 ........... 90,048 ..............3216 ..........18,607 ................ 0 ................ 0 ..........76,327 ........... ..........76,327 ..........24,791 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION JUL26 SPX 

C @ 3222 BHF281S68 ... Fixed Annuities ...... Exh 5 ........ Equity/Index

MORGAN STANLEY & CO 

INTL. PLC ........... 4PQUHN3JPFGFNF3BB653 . 08/21/2020 . 07/17/2026 ............ 374 ........1,205,028 ..............3222 .........247,778 ................ 0 ................ 0 ......1,017,739 ........... ......1,017,739 .........330,957 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION JUN26 SPX 

C @ 3055 BHF281S76 ... Fixed Annuities ...... Exh 5 ........ Equity/Index

MORGAN STANLEY & CO 

INTL. PLC ........... 4PQUHN3JPFGFNF3BB653 . 08/21/2020 . 06/29/2026 ............ 207 .......... 632,385 ..............3055 .........153,981 ................ 0 ................ 0 .........593,749 ........... .........593,749 .........185,945 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION JUL26 SPX 

C @ 3239 BHF281S92 ... Fixed Annuities ...... Exh 5 ........ Equity/Index

MORGAN STANLEY & CO 

INTL. PLC ........... 4PQUHN3JPFGFNF3BB653 . 08/21/2020 . 07/27/2026 ..............59 .......... 191,101 ..............3239 ..........38,710 ................ 0 ................ 0 .........159,782 ........... .........159,782 ..........52,131 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U35,

D10,GF0, BHF29CVD4 ... Fixed Annuities ...... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 09/16/2020 . 06/02/2026 ..............10 ........... 14,180 ..............1418 ..............990 ................ 0 ................ 0 ........... 2,230 ........... ........... 2,230 ..............387 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U40,

D10,GF0, BHF29CVF9 .. Fixed Annuities ...... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 09/16/2020 . 07/24/2026 ............ 100 .......... 147,100 ..............1471 ..........12,327 ................ 0 ................ 0 ..........28,298 ........... ..........28,298 ........... 4,312 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U30,

D10,GF0, BHF29CVG7 .. Fixed Annuities ...... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 09/16/2020 . 08/14/2026 ..............48 ........... 74,784 ..............1558 ........... 2,872 ................ 0 ................ 0 ........... 4,354 ........... ........... 4,354 ..............904 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U40,

D10,GF0, BHF29CVH5 ... Fixed Annuities ...... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 09/16/2020 . 08/13/2026 ............ 136 .......... 214,880 ..............1580 ..........14,870 ................ 0 ................ 0 .......... 23,333 ........... .......... 23,333 ........... 4,048 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U45,

D10,GF0, BHF29CVJ1 .. Fixed Annuities ...... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 09/16/2020 . 08/21/2026 ............ 350 .......... 550,200 ..............1572 .......... 49,133 ................ 0 ................ 0 ..........74,163 ........... ..........74,163 ..........11,436 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,C,PS,1Y,U5.2

5,D10,GF BHF29CVM4 ... Fixed Annuities ...... Exh 5 ........ Equity/Index BNP PARIBAS ........ R0MUWSFPU8MPRO8K5P83 . 09/16/2020 . 07/24/2026 ..............30 ........... 44,040 ..............1468 ........... 2,590 ................ 0 ................ 0 ........... 3,334 ........... ........... 3,334 ..............835 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,C,PS,1Y,U5.7

5,D10,GF BHF29CVR3 ... Fixed Annuities ...... Exh 5 ........ Equity/Index BNP PARIBAS ........ R0MUWSFPU8MPRO8K5P83 . 09/16/2020 . 07/31/2026 ..............63 ............93,240 ..............1480 ........... 6,601 ................ 0 ................ 0 ........... 8,069 ........... ........... 8,069 ........... 1,839 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,C,PS,1Y,U5,D

10,GF0, BHF29CVT9 .... Fixed Annuities ...... Exh 5 ........ Equity/Index BNP PARIBAS ........ R0MUWSFPU8MPRO8K5P83 . 09/16/2020 . 08/07/2026 ..............25 ........... 38,725 ..............1549 ........... 2,099 ................ 0 ................ 0 ........... 1,973 ........... ........... 1,973 ..............528 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,C,PS,1Y,U5.5

,D10,GF0 BHF29CVW2 .. Fixed Annuities ...... Exh 5 ........ Equity/Index BNP PARIBAS ........ R0MUWSFPU8MPRO8K5P83 . 09/16/2020 . 08/14/2026 ............ 159 .......... 249,153 ..............1567 .......... 15,323 ................ 0 ................ 0 ........... 8,093 ........... ........... 8,093 ........... 2,688 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,C,PS,1Y,U5.7

5,D10,GF BHF29CW27 ... Fixed Annuities ...... Exh 5 ........ Equity/Index BNP PARIBAS ........ R0MUWSFPU8MPRO8K5P83 . 09/16/2020 . 08/31/2026 ............ 160 .......... 249,920 ..............1562 ..........16,270 ................ 0 ................ 0 ..........16,797 ........... ..........16,797 ........... 2,874 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U60,

D10,GF0 BHF29CW76 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 09/15/2020 . 06/23/2026 ..............71 .......... 219,319 ..............3089 ..........38,271 ................ 0 ................ 0 ..........91,626 ........... ..........91,626 ..........24,662 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1
Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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CALL OPTION 

CLIQUET,A,P,PS,1Y,U65,

D10,GF0 BHF29CWT8 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 09/15/2020 . 06/18/2026 ............ 161 .......... 501,515 ..............3115 ..........97,896 ................ 0 ................ 0 ........ 210,116 ........... ........ 210,116 ..........56,480 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U45,

D10,GF0 BHF29CWV3 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 09/15/2020 . 07/24/2026 ..............95 .......... 305,520 ..............3216 ..........28,230 ................ 0 ................ 0 ..........79,137 ........... ..........79,137 ..........24,886 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U50,

D10,GF0 BHF29CX26 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 09/15/2020 . 07/29/2026 ............ 463 ........1,512,158 ..............3266 .........164,976 ................ 0 ................ 0 .........459,555 ........... .........459,555 .........136,832 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U65,

D10,GF0 BHF29CX83 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 09/15/2020 . 07/09/2026 .............232 .......... 731,264 ..............3152 .........139,671 ................ 0 ................ 0 .........333,027 ........... .........333,027 ..........89,572 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U35,

D10,GF0 BHF29CXF7 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 09/15/2020 . 08/14/2026 ............ 247 .......... 832,637 ..............3371 .......... 39,550 ................ 0 ................ 0 .........154,809 ........... .........154,809 .......... 52,413 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U40,

D10,GF0 BHF29CXG5 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 09/15/2020 . 08/03/2026 ..............38 .......... 125,210 ..............3295 ........... 8,489 ................ 0 ................ 0 ..........27,859 ........... ..........27,859 ........... 9,039 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U45,

D10,GF0 BHF29CXH3 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 09/15/2020 . 08/14/2026 ..........1,345 ........4,539,375 ..............3375 .........369,505 ................ 0 ................ 0 ......1,171,464 ........... ......1,171,464 .........368,758 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U50,

D10,GF0 BHF29CXK6 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 09/15/2020 . 08/13/2026 ............ 794 ........2,674,192 ..............3368 .........270,361 ................ 0 ................ 0 .........793,255 ........... .........793,255 .........241,523 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U55,

D10,GF0 BHF29CXS9 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 09/15/2020 . 08/03/2026 ............ 152 .......... 500,840 ..............3295 ..........64,108 ................ 0 ................ 0 ........ 169,807 ........... ........ 169,807 ..........48,986 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,C,PS,1Y,U5.5

,D10,GF0 BHF29CXU4 ... Fixed Annuities ...... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 09/17/2020 . 07/28/2026 ..............12 ........... 38,616 ..............3218 ........... 2,336 ................ 0 ................ 0 ........... 4,966 ........... ........... 4,966 ........... 1,254 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,C,PS,1Y,U6.7

5,D10,GF BHF29CXY6 .. Fixed Annuities ...... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 09/17/2020 . 07/31/2026 ..............62 .......... 202,802 ..............3271 ..........16,508 ................ 0 ................ 0 .......... 37,923 ........... .......... 37,923 ........... 8,598 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,C,PS,1Y,U5.5

,D10,GF0 BHF29CY90 .. Fixed Annuities ...... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 09/17/2020 . 08/14/2026 ............ 142 .......... 477,688 ..............3364 ..........26,989 ................ 0 ................ 0 ..........71,926 ........... ..........71,926 ..........16,093 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,C,PS,1Y,U6.2

5,D10,GF BHF29CYG4 ... Fixed Annuities ...... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 09/17/2020 . 08/18/2026 ............ 146 .......... 499,758 ..............3423 .......... 33,434 ................ 0 ................ 0 ..........78,842 ........... ..........78,842 ..........15,473 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,C,PS,1Y,U6.7

5,D10,GF BHF29CYJ8 ... Fixed Annuities ...... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 09/17/2020 . 08/03/2026 ..............20 ........... 65,900 ..............3295 ........... 5,298 ................ 0 ................ 0 ..........12,646 ........... ..........12,646 ........... 2,964 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,C,PS,1Y,U7.2

5,D10,GF BHF29CYN9 ... Fixed Annuities ...... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 09/17/2020 . 08/04/2026 ............ 159 .......... 525,177 ..............3303 ..........46,793 ................ 0 ................ 0 .........112,454 ........... .........112,454 .......... 25,337 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION AUG26 RTY 

C @ 1581 BHF29CZB4 ... Fixed Annuities ...... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 09/14/2020 . 08/11/2026 ..............39 ........... 61,659 ..............1581 ..........11,127 ................ 0 ................ 0 .......... 29,733 ........... .......... 29,733 ........... 5,031 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION AUG26 SPX 

C @ 3391 BHF29CZC2 ... Fixed Annuities ...... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 09/14/2020 . 08/14/2026 ............ 456 ........1,546,296 ..............3391 .........280,350 ................ 0 ................ 0 ......1,174,689 ........... ......1,174,689 .........396,736 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U50,

D10,GF0 BHF2AMTN1 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 10/13/2020 . 07/22/2026 ............ 309 .......... 998,379 ..............3231 .........120,205 ................ 0 ................ 0 .........300,430 ........... .........300,430 ..........91,899 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,C,PS,1Y,U5.7

5,D10,GF BHF2AMTP6 .. Fixed Annuities ...... Exh 5 ........ Equity/Index BNP PARIBAS ........ R0MUWSFPU8MPRO8K5P83 . 10/14/2020 . 08/28/2026 ..............31 ........... 48,918 ..............1578 ........... 3,405 ................ 0 ................ 0 ........... 2,164 ........... ........... 2,164 ..............423 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
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CALL OPTION 

CLIQUET,A,C,PS,1Y,U5.5

,D10,GF0 BHF2AMTQ4 .. Fixed Annuities ...... Exh 5 ........ Equity/Index

JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 10/13/2020 . 08/27/2026 ..............23 ........... 80,155 ..............3485 ........... 4,192 ................ 0 ................ 0 ........... 8,020 ........... ........... 8,020 ........... 1,650 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,C,PS,1Y,U6,D

10,GF0 BHF2AMTR2 ..... Fixed Annuities ...... Exh 5 ........ Equity/Index

JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 10/13/2020 . 08/28/2026 ............ 105 .......... 367,605 ..............3501 ..........22,020 ................ 0 ................ 0 ..........43,876 ........... ..........43,876 ........... 9,252 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,C,PS,1Y,U6.7

5,D10,GF BHF2AMTS0 .. Fixed Annuities ...... Exh 5 ........ Equity/Index

JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 10/13/2020 . 08/28/2026 ..............14 ........... 49,112 ..............3508 ........... 3,541 ................ 0 ................ 0 ........... 7,226 ........... ........... 7,226 ........... 1,481 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U40,

D10,GF0 BHF2AMTT8 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 10/14/2020 . 08/31/2026 ..............33 ........... 51,546 ..............1562 ........... 4,420 ................ 0 ................ 0 ........... 8,771 ........... ........... 8,771 ........... 1,286 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U35,

D10,GF0 BHF2AMTU5 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 10/13/2020 . 08/28/2026 ..............50 .......... 174,400 ..............3488 ........... 8,179 ................ 0 ................ 0 ..........25,018 ........... ..........25,018 ........... 9,882 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U45,

D10,GF0 BHF2AMTV3 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 10/13/2020 . 08/28/2026 ............ 219 .......... 766,062 ..............3498 ..........61,055 ................ 0 ................ 0 .........165,742 ........... .........165,742 ..........58,927 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U50,

D10,GF0 BHF2AMTX9 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 10/13/2020 . 08/12/2026 ............ 278 .......... 940,196 ..............3382 ........ 100,883 ................ 0 ................ 0 .........275,999 ........... .........275,999 ..........83,855 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U55,

D10,GF0 BHF2AMTY7 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 10/13/2020 . 08/11/2026 ............ 150 .......... 500,100 ..............3334 ..........66,713 ................ 0 ................ 0 ........ 167,288 ........... ........ 167,288 ..........48,808 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,C,PS,1Y,U5,D

10,GF0 BHF2AMTZ4 ..... Fixed Annuities ...... Exh 5 ........ Equity/Index BNP PARIBAS ........ R0MUWSFPU8MPRO8K5P83 . 10/14/2020 . 09/11/2026 ..............58 ........... 87,580 ..............1510 ........... 5,334 ................ 0 ................ 0 ........... 3,073 ........... ........... 3,073 ..............814 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,C,PS,1Y,U5.5

,D10,GF0 BHF2AMU09 .. Fixed Annuities ...... Exh 5 ........ Equity/Index BNP PARIBAS ........ R0MUWSFPU8MPRO8K5P83 . 10/14/2020 . 09/18/2026 ............ 257 .......... 387,813 ..............1509 .......... 26,953 ................ 0 ................ 0 .......... 22,245 ........... .......... 22,245 ........... 3,378 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,C,PS,1Y,U5.5

,D10,GF0 BHF2AMU17 .. Fixed Annuities ...... Exh 5 ........ Equity/Index

JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 10/13/2020 . 09/16/2026 ............ 152 .......... 506,920 ..............3335 ..........28,590 ................ 0 ................ 0 ..........50,134 ........... ..........50,134 ..........10,379 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,C,PS,1Y,U6,D

10,GF0 BHF2AMU25 ..... Fixed Annuities ...... Exh 5 ........ Equity/Index

JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 10/13/2020 . 09/14/2026 ............ 408 ........1,359,048 ..............3331 ..........88,882 ................ 0 ................ 0 .........159,666 ........... .........159,666 .......... 33,915 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,C,PS,1Y,U6.2

5,D10,GF BHF2AMU33 ... Fixed Annuities ...... Exh 5 ........ Equity/Index

JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 10/13/2020 . 09/29/2026 ............ 150 .......... 501,600 ..............3344 ..........34,811 ................ 0 ................ 0 ..........61,626 ........... ..........61,626 ........... 9,617 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U30,

D10,GF0 BHF2AMU41 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 10/14/2020 . 09/16/2026 ..............26 ........... 39,650 ..............1525 ........... 1,985 ................ 0 ................ 0 ........... 4,276 ........... ........... 4,276 ..............639 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U40,

D10,GF0 BHF2AMU58 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 10/14/2020 . 09/11/2026 ............ 139 .......... 209,612 ..............1508 ..........19,678 ................ 0 ................ 0 .......... 34,402 ........... .......... 34,402 ........... 5,020 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U45,

D10,GF0 BHF2AMU66 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 10/14/2020 . 09/14/2026 ............ 141 .......... 216,717 ..............1537 .......... 24,333 ................ 0 ................ 0 ..........43,837 ........... ..........43,837 ........... 6,140 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U35,

D10,GF0 BHF2AMU74 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 10/13/2020 . 09/11/2026 ............ 237 .......... 799,164 ..............3372 ..........41,876 ................ 0 ................ 0 .........129,309 ........... .........129,309 ..........47,097 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U45,

D10,GF0 BHF2AMU82 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 10/13/2020 . 09/11/2026 ..........1,047 ........3,527,343 ..............3369 .........313,934 ................ 0 ................ 0 .........844,881 ........... .........844,881 ........ 277,171 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U50,

D10,GF0 BHF2AMU90 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 10/13/2020 . 09/16/2026 ..........1,203 ........4,049,298 ..............3366 .........437,729 ................ 0 ................ 0 ...... 1,206,635 ........... ...... 1,206,635 .........371,449 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
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CALL OPTION SEP26 RTY 

C @ 1475 BHF2APA61 .. Fixed Annuities ...... Exh 5 ........ Equity/Index BARCLAYS BANK PLC G5GSEF7VJP5I7OUK5573 . 10/12/2020 . 09/18/2026 ..............76 .......... 112,100 ..............1475 ..........31,827 ................ 0 ................ 0 ..........65,012 ........... ..........65,012 ..........10,529 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION SEP26 SPX 

C @ 3344 BHF2APA87 ... Fixed Annuities ...... Exh 5 ........ Equity/Index

JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 10/12/2020 . 09/18/2026 ............ 156 .......... 521,664 ..............3344 .........113,334 ................ 0 ................ 0 .........409,735 ........... .........409,735 .........136,493 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U50,

D10,GF0, BHF2C9PF9 ... Fixed Annuities ...... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 11/17/2020 . 08/17/2026 ............ 185 .......... 625,670 ..............3382 ..........73,078 ................ 0 ................ 0 ........ 186,774 ........... ........ 186,774 ..........58,164 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U40,

D10,GF0 BHF2C9PJ1 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 11/18/2020 . 09/29/2026 ..............93 .......... 140,151 ..............1507 ..........16,258 ................ 0 ................ 0 ..........30,312 ........... ..........30,312 ........... 4,109 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U45,

D10,GF0 BHF2C9PK8 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 11/17/2020 . 09/25/2026 ............ 282 .......... 935,394 ..............3317 ..........98,029 ................ 0 ................ 0 ........ 268,668 ........... ........ 268,668 ..........81,981 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,C,PS,1Y,U5,D

10,GF0 BHF2C9PX0 ..... Fixed Annuities ...... Exh 5 ........ Equity/Index

JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 11/18/2020 . 10/20/2026 ..............15 ........... 24,270 ..............1618 ........... 1,456 ................ 0 ................ 0 ..............782 ........... ..............782 ............... 85 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,C,PS,1Y,U5.5

,D10,GF0 BHF2C9Q27 ... Fixed Annuities ...... Exh 5 ........ Equity/Index

JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 11/18/2020 . 10/23/2026 ............ 111 .......... 178,710 ..............1610 ..........12,277 ................ 0 ................ 0 ........... 4,811 ........... ........... 4,811 ..............563 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,C,PS,1Y,U5.7

5,D10,GF BHF2C9Q35 ... Fixed Annuities ...... Exh 5 ........ Equity/Index

JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 11/18/2020 . 10/26/2026 ............ 311 .......... 499,155 ..............1605 ..........36,488 ................ 0 ................ 0 ........... 7,692 ........... ........... 7,692 ..............922 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U40,

D10,GF0 BHF2C9QF8 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 11/18/2020 . 10/16/2026 ............ 103 .......... 163,873 ..............1591 ..........16,387 ................ 0 ................ 0 .......... 32,921 ........... .......... 32,921 ........... 5,059 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U35,

D10,GF0 BHF2C9QH4 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 11/17/2020 . 10/05/2026 ..............35 .......... 119,385 ..............3411 ........... 7,474 ............... (1)................ 0 ..........20,094 ........... ..........20,094 ........... 7,709 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U45,

D10,GF0 BHF2C9QK7 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 11/17/2020 . 10/16/2026 ..........1,802 ........6,150,226 ..............3413 .........592,267 ................ 0 ................ 0 ......1,778,940 ........... ......1,778,940 .........544,317 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U50,

D10,GF0 BHF2C9QL5 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 11/17/2020 . 10/22/2026 ............ 767 ........2,648,451 ..............3453 .........294,243 ................ 0 ................ 0 .........848,074 ........... .........848,074 .........273,483 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION SEP26 SPX 

C @ 3277 BHF2CFGQ1 ... Fixed Annuities ...... Exh 5 ........ Equity/Index

JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 11/17/2020 . 09/25/2026 ..............21 ........... 68,817 ..............3277 ..........16,812 ................ 0 ................ 0 .......... 56,445 ........... .......... 56,445 ..........18,500 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION OCT26 RTY 

C @ 1583 BHF2CFGR9 ... Fixed Annuities ...... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 11/17/2020 . 10/16/2026 ..............42 ........... 66,486 ..............1583 ..........19,041 ................ 0 ................ 0 .......... 32,347 ........... .......... 32,347 ........... 5,419 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION OCT26 SPX 

C @ 3396 BHF2CFGS7 ... Fixed Annuities ...... Exh 5 ........ Equity/Index

JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 11/17/2020 . 10/09/2026 ............ 179 .......... 607,884 ..............3396 .........134,792 ................ 0 ................ 0 .........462,787 ........... .........462,787 .........155,744 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,C,PS,1Y,U5.5

,D10,GF0 BHF2DHV22 ... Fixed Annuities ...... Exh 5 ........ Equity/Index

JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 12/11/2020 . 10/30/2026 ..............52 ........... 79,976 ..............1538 ........... 5,302 ................ 0 ................ 0 ..............471 ........... ..............471 ............... 62 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U40,

D10,GF0 BHF2DHVM8 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 12/11/2020 . 10/30/2026 ..............65 ........... 99,970 ..............1538 ..........13,856 ................ 0 ................ 0 .......... 15,325 ........... .......... 15,325 ........... 2,638 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U45,

D10,GF0 BHF2DHVS5 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 12/10/2020 . 10/16/2026 ............ 165 .......... 544,995 ..............3303 ..........59,677 ................ 0 ................ 0 ........ 167,561 ........... ........ 167,561 ..........49,075 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U50,

D10,GF0 BHF2DHVV8 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 12/10/2020 . 10/22/2026 ............ 577 ....... 1,957,761 ..............3393 .........235,519 ................ 0 ................ 0 .........648,021 ........... .........648,021 .........203,930 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,C,PS,1Y,U5.5

,D10,GF0 BHF2DHVY2 .. Fixed Annuities ...... Exh 5 ........ Equity/Index

JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 12/11/2020 . 11/06/2026 ............ 125 .......... 204,625 ..............1637 ..........13,076 ................ 0 ................ 0 ........... 6,399 ........... ........... 6,399 ..............966 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
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CALL OPTION 

CLIQUET,A,C,PS,1Y,U5.7

5,D10,GF BHF2DHW21 ... Fixed Annuities ...... Exh 5 ........ Equity/Index

JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 12/11/2020 . 11/09/2026 ............ 147 .......... 250,635 ..............1705 ..........16,642 ................ 0 ................ 0 ........... 8,115 ........... ........... 8,115 ........... 1,137 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U40,

D10,GF0 BHF2DHWN5 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 12/11/2020 . 11/13/2026 ............ 116 .......... 202,072 ..............1742 .......... 19,945 ................ 0 ................ 0 ..........22,103 ........... ..........22,103 ........... 3,918 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U35,

D10,GF0 BHF2DHWP0 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 12/10/2020 . 11/10/2026 ..............43 .......... 148,866 ..............3462 ........... 9,230 ................ 0 ................ 0 .......... 25,512 ........... .......... 25,512 ........... 9,372 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U45,

D10,GF0 BHF2DHWQ8 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 12/10/2020 . 11/13/2026 ..........1,666 ........5,864,320 ..............3520 .........530,721 ................ 0 ................ 0 ...... 1,443,044 ........... ...... 1,443,044 .........488,093 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U50,

D10,GF0 BHF2DHWR6 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 12/10/2020 . 11/10/2026 ............ 464 ....... 1,621,680 ..............3495 .........179,196 ................ 0 ................ 0 .........476,467 ........... .........476,467 .........155,655 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION NOV26 RTY 

C @ 1756 BHF2DHYA1 .. Fixed Annuities ...... Exh 5 ........ Equity/Index

WELLS FARGO BANK NA 

........................ KB1H1DSPRFMYMCUFXT09 . 12/10/2020 . 11/13/2026 ..............23 ........... 40,388 ..............1756 ..........10,666 ................ 0 ................ 0 ..........14,708 ........... ..........14,708 ........... 2,607 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION NOV26 SPX 

C @ 3526 BHF2DHYB9 ... Fixed Annuities ...... Exh 5 ........ Equity/Index

MORGAN STANLEY & CO 

INTL. PLC ........... 4PQUHN3JPFGFNF3BB653 . 12/10/2020 . 11/06/2026 ............ 257 .......... 906,182 ..............3526 ........ 181,668 ................ 0 ................ 0 .........636,941 ........... .........636,941 .........220,424 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U45,

D10,GF0 BHF2EZD88 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 01/13/2021 . 11/20/2026 ............ 221 .......... 788,970 ..............3570 ..........78,345 ................ 0 ................ 0 .........193,530 ........... .........193,530 ..........65,782 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,C,PS,1Y,U5.5

,D10,GF0 BHF2EZD96 .. Fixed Annuities ...... Exh 5 ........ Equity/Index

JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 01/14/2021 . 12/10/2026 ..............76 .......... 145,692 ..............1917 ..........10,359 ................ 0 ................ 0 ..........10,579 ........... ..........10,579 ........... 1,820 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U30,

D10,GF0 BHF2EZDK1 .... Fixed Annuities ...... Exh 5 ........ Equity/Index BNP PARIBAS ........ R0MUWSFPU8MPRO8K5P83 . 01/14/2021 . 12/17/2026 ..............27 ........... 52,731 ..............1953 ........... 3,340 ................ 0 ................ 0 ........... 2,315 ........... ........... 2,315 ..............416 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U40,

D10,GF0 BHF2EZDM7 .... Fixed Annuities ...... Exh 5 ........ Equity/Index BNP PARIBAS ........ R0MUWSFPU8MPRO8K5P83 . 01/14/2021 . 12/16/2026 ............ 178 .......... 345,320 ..............1940 ..........35,797 ................ 0 ................ 0 ..........28,001 ........... ..........28,001 ........... 4,842 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U35,

D10,GF0 BHF2EZDT2 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 01/13/2021 . 12/14/2026 ..............44 .......... 161,568 ..............3672 ........... 9,581 ................ 0 ................ 0 ..........23,048 ........... ..........23,048 ........... 9,271 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U45,

D10,GF0 BHF2EZDU9 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 01/13/2021 . 12/17/2026 .............939 ........3,470,544 ..............3696 .........311,655 ................ 0 ................ 0 ........ 805,887 ........... ........ 805,887 .........284,052 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U50,

D10,GF0 BHF2EZDV7 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 01/13/2021 . 12/09/2026 ............ 569 ........2,099,041 ..............3689 .........226,067 ................ 0 ................ 0 .........559,157 ........... .........559,157 .........192,213 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION NOV26 SPX 

C @ 3636 BHF2EZDW5 ... Fixed Annuities ...... Exh 5 ........ Equity/Index

JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 01/19/2021 . 11/27/2026 ..............25 ........... 90,900 ..............3636 ..........19,475 ................ 0 ................ 0 ..........59,719 ........... ..........59,719 ..........21,178 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION DEC26 SPX 

C @ 3716 BHF2EZDX3 .. Fixed Annuities ...... Exh 5 ........ Equity/Index

JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 01/19/2021 . 12/24/2026 ............ 145 .......... 538,820 ..............3716 .........108,315 ................ 0 ................ 0 .........337,563 ........... .........337,563 .........121,693 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,C,PS,1Y,U6,D

10,GF0 BHF2GVBB0 ..... Fixed Annuities ...... Exh 5 ........ Equity/Index

JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 02/12/2021 . 12/29/2026 ..............53 .......... 198,273 ..............3741 ..........14,672 ................ 0 ................ 0 ..........22,317 ........... ..........22,317 ........... 5,788 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U45,

D10,GF0 BHF2GVBD6 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

SOCIETE GENERALE SA 

........................ O2RNE8IBXP4R0TD8PU41 . 02/12/2021 . 12/15/2026 ..............52 .......... 191,516 ..............3683 ..........21,067 ................ 0 ................ 0 .......... 45,279 ........... .......... 45,279 ..........15,483 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,C,PS,1Y,U5.5

,D10,GF0 BHF2GVBF1 .. Fixed Annuities ...... Exh 5 ........ Equity/Index

JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 02/12/2021 . 01/15/2027 ..............28 .......... 106,120 ..............3790 ........... 6,654 ................ 0 ................ 0 ..........10,023 ........... ..........10,023 ........... 2,897 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,C,PS,1Y,U6,D

10,GF0 BHF2GVBG9 ..... Fixed Annuities ...... Exh 5 ........ Equity/Index

JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 02/12/2021 . 01/08/2027 ............ 203 .......... 767,340 ..............3780 ..........55,862 ................ 0 ................ 0 ..........86,130 ........... ..........86,130 ..........23,501 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
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CALL OPTION 

CLIQUET,A,C,PS,1Y,U6,D

10,GF0 BHF2GVBM6 ..... Fixed Annuities ...... Exh 5 ........ Equity/Index

JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 02/12/2021 . 01/22/2027 ............ 285 ........1,091,550 ..............3830 ..........77,609 ................ 0 ................ 0 .........123,383 ........... .........123,383 ..........31,084 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U30,

D10,GF0 BHF2GVBR5 .... Fixed Annuities ...... Exh 5 ........ Equity/Index BNP PARIBAS ........ R0MUWSFPU8MPRO8K5P83 . 02/16/2021 . 01/15/2027 ..............25 ............52,975 ..............2119 ........... 3,414 ................ 0 ................ 0 ........... 1,216 ........... ........... 1,216 ..............243 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U40,

D10,GF0 BHF2GVBT1 .... Fixed Annuities ...... Exh 5 ........ Equity/Index BNP PARIBAS ........ R0MUWSFPU8MPRO8K5P83 . 02/16/2021 . 01/22/2027 ..............37 ............79,994 ..............2162 ........... 8,023 ................ 0 ................ 0 ........... 2,156 ........... ........... 2,156 ..............329 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U45,

D10,GF0 BHF2GVBU8 .... Fixed Annuities ...... Exh 5 ........ Equity/Index BNP PARIBAS ........ R0MUWSFPU8MPRO8K5P83 . 02/16/2021 . 01/19/2027 ............ 116 .......... 249,516 ..............2151 ..........31,277 ................ 0 ................ 0 ..........10,257 ........... ..........10,257 ........... 1,826 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U35,

D10,GF0 BHF2GVBX2 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

SOCIETE GENERALE SA 

........................ O2RNE8IBXP4R0TD8PU41 . 02/12/2021 . 01/14/2027 ..............99 .......... 375,012 ..............3788 .......... 25,426 ................ 0 ................ 0 ..........50,633 ........... ..........50,633 ..........21,866 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U45,

D10,GF0 BHF2GVBY0 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

SOCIETE GENERALE SA 

........................ O2RNE8IBXP4R0TD8PU41 . 02/12/2021 . 01/08/2027 ............ 163 .......... 617,444 ..............3788 ..........58,040 ................ 0 ................ 0 .........134,318 ........... .........134,318 ..........47,745 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U45,

D10,GF0 BHF2GVCA1 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

SOCIETE GENERALE SA 

........................ O2RNE8IBXP4R0TD8PU41 . 02/12/2021 . 01/22/2027 ............ 637 ........2,439,073 ..............3829 .........213,419 ................ 0 ................ 0 .........432,022 ........... .........432,022 ........ 168,040 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U50,

D10,GF0 BHF2GVCB9 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

SOCIETE GENERALE SA 

........................ O2RNE8IBXP4R0TD8PU41 . 02/12/2021 . 01/08/2027 ............ 470 ....... 1,777,540 ..............3782 .........192,685 ................ 0 ................ 0 .........456,341 ........... .........456,341 .........154,524 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION JAN27 SPX 

C @ 3821 BHF2GVM85 .. Fixed Annuities ...... Exh 5 ........ Equity/Index

JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 02/12/2021 . 01/15/2027 ............ 149 .......... 569,329 ..............3821 .........121,371 ................ 0 ................ 0 .........334,715 ........... .........334,715 .........123,409 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION DEC26 SPX 

C @ 3715 BHF2GVMD4 ... Fixed Annuities ...... Exh 5 ........ Equity/Index

JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 02/12/2021 . 12/24/2026 ..............16 ............59,440 ..............3715 ..........13,680 ................ 0 ................ 0 ..........37,262 ........... ..........37,262 ..........13,430 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,C,PS,1Y,U5.5

,D10,GF0 BHF2JH327 ... Fixed Annuities ...... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 03/16/2021 . 02/10/2027 ..............34 ........... 77,656 ..............2284 ........... 5,436 ................ 0 ................ 0 ..............946 ........... ..............946 ..............258 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U40,

D10,GF0 BHF2JH350 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

SOCIETE GENERALE SA 

........................ O2RNE8IBXP4R0TD8PU41 . 03/16/2021 . 02/12/2027 ............ 106 .......... 241,150 ..............2275 ..........21,028 ................ 0 ................ 0 ........... 4,858 ........... ........... 4,858 ..............431 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,C,PS,1Y,U5.5

,D10,GF0 BHF2JH368 .. Fixed Annuities ...... Exh 5 ........ Equity/Index

JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 03/15/2021 . 02/08/2027 ..............37 .......... 144,374 ..............3902 ........... 9,197 ................ 0 ................ 0 ..........14,278 ........... ..........14,278 ........... 3,633 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,C,PS,1Y,U6,D

10,GF0 BHF2JH376 ..... Fixed Annuities ...... Exh 5 ........ Equity/Index

JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 03/15/2021 . 02/09/2027 ............ 125 .......... 487,250 ..............3898 ..........35,764 ................ 0 ................ 0 ..........52,089 ........... ..........52,089 ..........13,064 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,C,PS,1Y,U6.2

5,D10,GF BHF2JH384 ... Fixed Annuities ...... Exh 5 ........ Equity/Index

JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 03/15/2021 . 02/05/2027 ..............49 .......... 190,463 ..............3887 .......... 15,542 ................ 0 ................ 0 ..........25,088 ........... ..........25,088 ........... 6,027 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U45,

D10,GF0 BHF2JH392 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

SOCIETE GENERALE SA 

........................ O2RNE8IBXP4R0TD8PU41 . 03/15/2021 . 02/05/2027 ............ 380 ....... 1,471,360 ..............3872 .........132,128 ................ 0 ................ 0 .........261,246 ........... .........261,246 .........103,423 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U45,

D10,GF0 BHF2JH3B7 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

SOCIETE GENERALE SA 

........................ O2RNE8IBXP4R0TD8PU41 . 03/15/2021 . 02/19/2027 ............ 185 .......... 722,055 ..............3903 ..........64,768 ................ 0 ................ 0 .........131,990 ........... .........131,990 ..........51,420 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U50,

D10,GF0 BHF2JH3D3 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

SOCIETE GENERALE SA 

........................ O2RNE8IBXP4R0TD8PU41 . 03/15/2021 . 02/02/2027 .............352 ........1,341,472 ..............3811 .........150,513 ................ 0 ................ 0 .........287,350 ........... .........287,350 ........ 107,737 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U50,

D10,GF0 BHF2JH3F8 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

SOCIETE GENERALE SA 

........................ O2RNE8IBXP4R0TD8PU41 . 03/15/2021 . 02/18/2027 .............255 .......... 999,345 ..............3919 .........104,232 ................ 0 ................ 0 .........210,849 ........... .........210,849 ..........77,929 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U45,

D10,GF0 BHF2JH3L5 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

SOCIETE GENERALE SA 

........................ O2RNE8IBXP4R0TD8PU41 . 03/15/2021 . 01/22/2027 ..............29 .......... 110,055 ..............3795 .......... 12,249 ................ 0 ................ 0 ..........19,930 ........... ..........19,930 ........... 7,654 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
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CALL OPTION FEB27 RTY 

C @ 2271 BHF2JH5V1 ... Fixed Annuities ...... Exh 5 ........ Equity/Index

JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 03/10/2021 . 02/12/2027 ..............29 ........... 65,859 ..............2271 ..........14,703 ................ 0 ................ 0 ........... 9,477 ........... ........... 9,477 ........... 1,970 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION FEB27 SPX 

C @ 3890 BHF2JH5W9 ... Fixed Annuities ...... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 03/10/2021 . 02/12/2027 ............ 164 .......... 637,960 ..............3890 .........123,865 ................ 0 ................ 0 .........360,557 ........... .........360,557 .........134,426 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION JAN27 SPX 

C @ 3800 BHF2JH5X7 ... Fixed Annuities ...... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 03/10/2021 . 01/25/2027 ..............11 ........... 41,800 ..............3800 ........... 8,713 ................ 0 ................ 0 .......... 24,946 ........... .......... 24,946 ........... 9,138 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,C,PS,1Y,U5.5

,D10,GF0 BHF2LALD5 .. Fixed Annuities ...... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 04/21/2021 . 03/19/2027 ............ 120 .......... 263,280 ..............2194 ..........18,825 ................ 0 ................ 0 ........... 5,015 ........... ........... 5,015 ........... 1,180 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,C,PS,1Y,U5.7

5,D10,GF BHF2LALE3 .. Fixed Annuities ...... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 04/21/2021 . 03/11/2027 ..............65 .......... 152,035 ..............2339 ..........10,080 ................ 0 ................ 0 ..............929 ........... ..............929 ..............193 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,C,PS,1Y,U5.5

,D10,GF0 BHF2LALF0 .. Fixed Annuities ...... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 04/20/2021 . 03/22/2027 ............ 101 .......... 398,647 ..............3947 ..........28,105 ................ 0 ................ 0 ..........34,651 ........... ..........34,651 ........... 8,742 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,C,PS,1Y,U6,D

10,GF0 BHF2LALG8 ..... Fixed Annuities ...... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 04/20/2021 . 03/15/2027 ............ 477 ....... 1,860,300 ..............3900 .........151,987 ................ 0 ................ 0 .........213,931 ........... .........213,931 ..........51,743 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,C,PS,1Y,U6.2

5,D10,GF BHF2LALH6 .. Fixed Annuities ...... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 04/20/2021 . 03/18/2027 ............ 205 .......... 803,805 ..............3921 ..........69,047 ................ 0 ................ 0 ..........90,251 ........... ..........90,251 ..........21,719 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U40,

D10,GF0 BHF2LALJ2 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 04/21/2021 . 03/12/2027 ..............54 .......... 122,634 ..............2271 ........... 9,480 ................ 0 ................ 0 ........... 2,330 ........... ........... 2,330 ..............177 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U35,

D10,GF0 BHF2LALK9 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 04/20/2021 . 03/12/2027 ..............54 .......... 212,382 ..............3933 ..........11,808 ................ 0 ................ 0 .......... 24,927 ........... .......... 24,927 ..........11,231 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U45,

D10,GF0 BHF2LALL7 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 04/20/2021 . 03/12/2027 ............ 764 ........2,983,420 ..............3905 .........282,232 ................ 0 ................ 0 .........542,438 ........... .........542,438 .........221,124 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U50,

D10,GF0 BHF2LALM5 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 04/20/2021 . 03/16/2027 ............ 601 ........2,353,516 ..............3916 .........269,478 ................ 0 ................ 0 .........484,936 ........... .........484,936 ........ 190,866 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U45,

D10,GF0 BHF2LALN3 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 04/20/2021 . 02/19/2027 ............ 216 .......... 832,248 ..............3853 ..........81,061 ................ 0 ................ 0 .........156,792 ........... .........156,792 ..........60,026 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,C,PS,1Y,U5.5

,D10,GF0 BHF2LALP8 .. Fixed Annuities ...... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 04/20/2021 . 02/05/2027 ..............18 ........... 69,966 ..............3887 ........... 5,087 ................ 0 ................ 0 ........... 7,426 ........... ........... 7,426 ........... 1,870 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION MAR27 RTY 

C @ 2202 BHF2LB3E1 ... Fixed Annuities ...... Exh 5 ........ Equity/Index

JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 04/29/2021 . 03/12/2027 ............ 130 .......... 286,260 ..............2202 ..........66,707 ................ 0 ................ 0 ..........48,098 ........... ..........48,098 ........... 9,765 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION MAR27 SPX 

C @ 3902 BHF2LB3F8 ... Fixed Annuities ...... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 04/29/2021 . 03/15/2027 ............ 372 ........1,451,544 ..............3902 .........360,472 ................ 0 ................ 0 .........818,436 ........... .........818,436 .........304,505 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION FEB27 SPX 

C @ 3888 BHF2LB3G6 .. Fixed Annuities ...... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 04/29/2021 . 02/10/2027 ..............27 .......... 104,976 ..............3888 ..........26,180 ................ 0 ................ 0 .......... 59,385 ........... .......... 59,385 ..........22,137 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,C,PS,1Y,U5.4

2,D10,GF BHF2MZXM6 .. Fixed Annuities ...... Exh 5 ........ Equity/Index

JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 05/19/2021 . 04/13/2027 ............ 125 .......... 278,875 ..............2231 ..........16,733 ............... (1)................ 0 ........... 1,483 ........... ........... 1,483 ..............403 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,C,PS,1Y,U5.7

5,D10,GF BHF2MZXR5 .. Fixed Annuities ...... Exh 5 ........ Equity/Index

JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 05/19/2021 . 04/06/2027 ..............33 ........... 74,547 ..............2259 ........... 4,846 ................ 0 ................ 0 ..............450 ........... ..............450 ............... 85 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,C,PS,1Y,U5.5

,D10,GF0 BHF2MZXW4 .. Fixed Annuities ...... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 05/18/2021 . 04/16/2027 ..............64 .......... 265,216 ..............4144 ..........17,000 ................ 0 ................ 0 ..........32,097 ........... ..........32,097 ........... 8,418 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............

 E
0
6
.1

4



STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1
Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23

Description

Description
 of Item(s)
Hedged,
Used for
Income

Generation
or Replicated

Schedule/
Exhibit

Identifier

Type(s)
of

Risk(s)
(a)

Exchange, Counterparty
or Central Clearinghouse

Trade
Date

Date of 
Maturity

or
Expiration

Number
of

Contracts
Notional 
Amount

Strike
Price,

Rate or
Index

Received 
(Paid)

Cumulative
Prior 

Year(s) 
Initial Cost 

of Un-
discounted 
Premium 

(Received) 
Paid

Current 
Year Initial 

Cost of
Un-

discounted 
Premium 

(Received) 
Paid

Current 
Year

Income

Book/ 
Adjusted 
Carrying 

Value Code Fair Value

Unrealized 
Valuation 
Increase/ 

(Decrease)

Total 
Foreign 

Exchange 
Change in 
B./A.C.V.

Current 
Year�s 

(Amorti-
zation)/ 

Accretion

Adjustment 
to Carrying 

Value of 
Hedged 

Item
Potential 
Exposure

Credit 
Quality 

of
Refer-
ence 
Entity

Hedge
Effectiveness 
at Inception

and at 
Quarter-end

(b)
CALL OPTION 

CLIQUET,A,C,PS,1Y,U6,D

10,GF0 BHF2MZXZ7 ..... Fixed Annuities ...... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 05/18/2021 . 04/16/2027 ............ 419 ........1,736,336 ..............4144 .........126,753 ................ 0 ................ 0 .........239,239 ........... .........239,239 ..........61,119 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,C,PS,1Y,U6.2

5,D10,GF BHF2MZY29 .. Fixed Annuities ...... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 05/18/2021 . 04/16/2027 ............ 468 ........1,940,328 ..............4146 .........149,987 ................ 0 ................ 0 ........ 278,866 ........... ........ 278,866 ..........70,882 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U30,

D10,GF0 BHF2MZYE3 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 05/19/2021 . 04/19/2027 ..............29 ........... 65,598 ..............2262 ........... 2,526 ................ 0 ................ 0 ..............442 ........... ..............442 ..............(20)................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U40,

D10,GF0 BHF2MZZ02 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 05/19/2021 . 04/14/2027 ..............55 .......... 123,090 ..............2238 ........... 8,493 ................ 0 ................ 0 ........... 2,485 ........... ........... 2,485 ..............206 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U45,

D10,GF0 BHF2MZZ44 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 05/19/2021 . 04/21/2027 ............ 164 .......... 375,396 ..............2289 ..........30,182 ................ 0 ................ 0 ..........11,192 ........... ..........11,192 ........... 1,280 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U35,

D10,GF0 BHF2MZZM4 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 05/18/2021 . 04/14/2027 ............ 103 .......... 425,802 ..............4134 ..........20,566 ................ 0 ................ 0 ..........46,907 ........... ..........46,907 ..........20,905 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U45,

D10,GF0 BHF2MZZX0 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 05/18/2021 . 04/16/2027 ............ 941 ........3,901,386 ..............4146 .........315,622 ................ 0 ................ 0 .........631,369 ........... .........631,369 .........261,182 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U50,

D10,GF0 BHF2N0030 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 05/18/2021 . 04/15/2027 ............ 821 ........3,396,477 ..............4137 .........339,308 ................ 0 ................ 0 .........644,437 ........... .........644,437 .........257,785 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION APR27 RTY 

C @ 2245 BHF2N07W9 ... Fixed Annuities ...... Exh 5 ........ Equity/Index

WELLS FARGO BANK NA 

........................ KB1H1DSPRFMYMCUFXT09 . 05/18/2021 . 04/14/2027 ..............37 ........... 83,065 ..............2245 ..........16,610 ................ 0 ................ 0 ..........13,094 ........... ..........13,094 ........... 2,682 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION APR27 SPX 

C @ 4135 BHF2N07Z2 ... Fixed Annuities ...... Exh 5 ........ Equity/Index

JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 05/18/2021 . 04/14/2027 ............ 411 ........1,699,485 ..............4135 .........332,748 ................ 0 ................ 0 .........830,395 ........... .........830,395 .........324,011 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION MAR27 SPX 

C @ 3896 BHF2N0816 .. Fixed Annuities ...... Exh 5 ........ Equity/Index

JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 05/18/2021 . 03/25/2027 ..............10 ........... 38,960 ..............3896 ........... 9,190 ................ 0 ................ 0 ..........22,089 ........... ..........22,089 ........... 8,196 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,C,PS,1Y,U5.2

3,D10,GF BHF2PCAU1 ... Fixed Annuities ...... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 06/15/2021 . 05/07/2027 ..............33 ........... 72,468 ..............2196 ........... 4,102 ................ 0 ................ 0 ........... 1,230 ........... ........... 1,230 ..............275 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,C,PS,1Y,U5.5

,D10,GF0 BHF2PCAX5 .. Fixed Annuities ...... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 06/15/2021 . 05/14/2027 ..............50 .......... 208,900 ..............4178 .......... 13,934 ................ 0 ................ 0 ..........23,114 ........... ..........23,114 ........... 6,024 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,C,PS,1Y,U6,D

10,GF0 BHF2PCB06 ..... Fixed Annuities ...... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 06/15/2021 . 05/13/2027 ............ 227 .......... 945,682 ..............4166 ..........72,061 ................ 0 ................ 0 .........118,928 ........... .........118,928 ..........30,467 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,C,PS,1Y,U6.2

5,D10,GF BHF2PCB48 ... Fixed Annuities ...... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 06/15/2021 . 05/03/2027 ............ 179 .......... 750,547 ..............4193 .......... 59,894 ................ 0 ................ 0 ..........91,218 ........... ..........91,218 .......... 24,252 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U39,

D10,GF0 BHF2PCB63 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 06/15/2021 . 05/14/2027 ............ 130 .......... 290,940 ..............2238 .......... 23,042 ................ 0 ................ 0 ..........13,970 ........... ..........13,970 ........... 2,180 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U40,

D10,GF0 BHF2PCBC0 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

SOCIETE GENERALE SA 

........................ O2RNE8IBXP4R0TD8PU41 . 06/15/2021 . 05/13/2027 ..............60 .......... 248,460 ..............4141 ..........19,305 ................ 0 ................ 0 ..........37,654 ........... ..........37,654 ..........15,310 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U50,

D10,GF0 BHF2PCBD8 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

SOCIETE GENERALE SA 

........................ O2RNE8IBXP4R0TD8PU41 . 06/15/2021 . 05/13/2027 ..........1,082 ........4,497,874 ..............4157 .........461,482 ................ 0 ................ 0 .........902,469 ........... .........902,469 .........351,981 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U55,

D10,GF0 BHF2PCBF3 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

SOCIETE GENERALE SA 

........................ O2RNE8IBXP4R0TD8PU41 . 06/15/2021 . 05/10/2027 .............299 ........1,249,521 ..............4179 .........149,818 ................ 0 ................ 0 .........275,790 ........... .........275,790 ........ 107,690 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
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CALL OPTION 

CLIQUET,A,P,PS,1Y,U45,

D10,GF0 BHF2PCBK2 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

SOCIETE GENERALE SA 

........................ O2RNE8IBXP4R0TD8PU41 . 06/15/2021 . 04/27/2027 ..............70 .......... 292,810 ..............4183 .......... 25,914 ................ 0 ................ 0 ..........52,511 ........... ..........52,511 ..........20,615 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U50,

D10,GF0 BHF2PCBN6 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

SOCIETE GENERALE SA 

........................ O2RNE8IBXP4R0TD8PU41 . 06/15/2021 . 04/09/2027 ............ 117 .......... 479,817 ..............4101 ..........51,772 ................ 0 ................ 0 ..........89,104 ........... ..........89,104 ..........36,770 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION MAY27 RTY 

C @ 2193 BHF2PCCC9 ... Fixed Annuities ...... Exh 5 ........ Equity/Index

WELLS FARGO BANK NA 

........................ KB1H1DSPRFMYMCUFXT09 . 06/15/2021 . 05/13/2027 ..............12 ........... 26,316 ..............2193 ........... 6,240 ................ 0 ................ 0 ........... 4,661 ........... ........... 4,661 ..............936 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION MAY27 SPX 

C @ 4177 BHF2PCCE5 ... Fixed Annuities ...... Exh 5 ........ Equity/Index

JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 06/15/2021 . 05/11/2027 ............ 456 ........1,904,712 ..............4177 .........382,990 ................ 0 ................ 0 .........910,927 ........... .........910,927 .........357,204 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION APR27 RTY 

C @ 2266 BHF2PCCH8 ... Fixed Annuities ...... Exh 5 ........ Equity/Index

WELLS FARGO BANK NA 

........................ KB1H1DSPRFMYMCUFXT09 . 06/15/2021 . 04/30/2027 ..............12 ........... 27,192 ..............2266 ........... 5,761 ................ 0 ................ 0 ........... 4,157 ........... ........... 4,157 ..............855 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION APR27 SPX 

C @ 4181 BHF2PCCJ4 ... Fixed Annuities ...... Exh 5 ........ Equity/Index

JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 06/15/2021 . 04/30/2027 ............... 7 ........... 29,267 ..............4181 ........... 5,810 ................ 0 ................ 0 ..........13,930 ........... ..........13,930 ........... 5,478 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,C,PS,1Y,U5,D

10,GF0 BHF2RKEK9 ..... Fixed Annuities ...... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 07/19/2021 . 06/11/2027 ..............21 ........... 48,615 ..............2315 ........... 1,706 ................ 0 ................ 0 ........... 2,294 ........... ........... 2,294 ..............692 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,C,PS,1Y,U5.5

,D10,GF0 BHF2RKEM5 .. Fixed Annuities ...... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 07/19/2021 . 06/11/2027 ..............32 ............73,952 ..............2311 ........... 3,121 ................ 0 ................ 0 ........... 4,082 ........... ........... 4,082 ........... 1,230 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,C,PS,1Y,U5.5

,D10,GF0 BHF2RKEP8 .. Fixed Annuities ...... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 07/19/2021 . 06/16/2027 ..............45 .......... 190,710 ..............4238 ..........12,053 ................ 0 ................ 0 ..........15,620 ........... ..........15,620 ........... 4,578 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,C,PS,1Y,U6,D

10,GF0 BHF2RKER4 ..... Fixed Annuities ...... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 07/19/2021 . 06/07/2027 ............ 175 .......... 738,850 ..............4222 ..........54,010 ................ 0 ................ 0 .........103,313 ........... .........103,313 ..........26,077 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,C,PS,1Y,U6,D

10,GF0 BHF2RKEV5 ..... Fixed Annuities ...... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 07/19/2021 . 06/25/2027 ............ 202 .......... 864,156 ..............4278 ..........61,441 ................ 0 ................ 0 .......... 94,243 ........... .......... 94,243 ..........25,478 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,C,PS,1Y,U6.2

5,D10,GF BHF2RKKV8 .. Fixed Annuities ...... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 07/19/2021 . 06/18/2027 ............ 106 .......... 448,804 ..............4234 ..........34,603 ................ 0 ................ 0 ..........47,572 ........... ..........47,572 .......... 13,594 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U105

,D10,GF0 BHF2RKKW6 .. Fixed Annuities ...... Exh 5 ........ Equity/Index UBS AG ............... BFM8T61CT2L1QCEMIK50 . 07/19/2021 . 06/15/2027 ............ 589 .......... 159,619 ............... 271 ........... 9,801 ................ 0 ................ 0 ........... 1,979 ........... ........... 1,979 ..............557 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U120

,D10,GF0 BHF2RKKY2 .. Fixed Annuities ...... Exh 5 ........ Equity/Index UBS AG ............... BFM8T61CT2L1QCEMIK50 . 07/19/2021 . 06/16/2027 ............ 742 .......... 200,340 ............... 270 ..........15,506 ................ 0 ................ 0 ........... 3,820 ........... ........... 3,820 ........... 1,074 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U30,

D10,GF0 BHF2RKKZ9 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 07/19/2021 . 06/11/2027 ..............48 .......... 111,456 ..............2322 ........... 3,678 ................ 0 ................ 0 ........... 3,320 ........... ........... 3,320 ..............656 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U40,

D10,GF0 BHF2RKL05 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 07/19/2021 . 06/21/2027 ..............64 .......... 148,608 ..............2322 ........... 8,203 ................ 0 ................ 0 ..........10,715 ........... ..........10,715 ........... 2,018 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U45,

D10,GF0 BHF2RKL21 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 07/19/2021 . 06/16/2027 ..............43 ............99,545 ..............2315 ........... 6,859 ................ 0 ................ 0 ........... 9,903 ........... ........... 9,903 ........... 1,753 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U40,

D10,GF0 BHF2RKL39 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 07/19/2021 . 06/11/2027 ..............67 .......... 282,137 ..............4211 ..........18,790 ................ 0 ................ 0 .......... 35,429 ........... .......... 35,429 ..........15,735 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U50,

D10,GF0 BHF2RKL47 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 07/19/2021 . 06/04/2027 ............ 548 ........2,309,820 ..............4215 .........226,824 ................ 0 ................ 0 .........452,102 ........... .........452,102 ........ 177,471 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U50,

D10,GF0 BHF2RKL54 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 07/19/2021 . 06/23/2027 ............ 783 ........3,333,231 ..............4257 .........320,990 ................ 0 ................ 0 .........568,477 ........... .........568,477 .........240,976 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
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CALL OPTION 

CLIQUET,A,P,PS,1Y,U55,

D10,GF0 BHF2RKL62 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 07/19/2021 . 06/18/2027 ............ 437 ........1,849,821 ..............4233 .........213,839 ................ 0 ................ 0 .........401,639 ........... .........401,639 .........155,522 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,C,PS,1Y,U6,D

10,GF0 BHF2RKL88 ..... Fixed Annuities ...... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 07/19/2021 . 05/10/2027 ..............47 .......... 196,178 ..............4174 ..........14,753 ................ 0 ................ 0 .......... 24,974 ........... .......... 24,974 ........... 6,417 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,C,PS,1Y,U6.2

5,D10,GF BHF2RKL96 .. Fixed Annuities ...... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 07/19/2021 . 05/28/2027 ............ 150 .......... 630,600 ..............4204 ..........49,880 ................ 0 ................ 0 ..........87,156 ........... ..........87,156 ..........22,111 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U40,

D10,GF0 BHF2RKLA3 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 07/19/2021 . 05/27/2027 ..............20 ........... 84,020 ..............4201 ........... 5,638 ................ 0 ................ 0 ..........13,034 ........... ..........13,034 ........... 5,268 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U50,

D10,GF0 BHF2RKLB1 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 07/19/2021 . 05/14/2027 ..............37 .......... 155,252 ..............4196 ..........15,479 ................ 0 ................ 0 ..........30,012 ........... ..........30,012 ..........11,954 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U55,

D10,GF0 BHF2RKLC9 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 07/19/2021 . 05/21/2027 ............ 241 ....... 1,001,596 ..............4156 .........119,691 ................ 0 ................ 0 .........218,336 ........... .........218,336 ..........86,208 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION JUN27 RTY 

C @ 2294 BHF2RKLP0 ... Fixed Annuities ...... Exh 5 ........ Equity/Index

JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 07/19/2021 . 06/09/2027 ..............21 ........... 48,174 ..............2294 ........... 7,245 ................ 0 ................ 0 ........... 7,155 ........... ........... 7,155 ........... 1,475 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION JUN27 SPX 

C @ 4244 BHF2RKLQ8 ... Fixed Annuities ...... Exh 5 ........ Equity/Index

MORGAN STANLEY & CO 

INTL. PLC ........... 4PQUHN3JPFGFNF3BB653 . 07/19/2021 . 06/15/2027 ............ 269 ....... 1,141,636 ..............4244 .........217,715 ................ 0 ................ 0 .........526,859 ........... .........526,859 .........208,478 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION MAY27 SPX 

C @ 4204 BHF2RKLR6 ... Fixed Annuities ...... Exh 5 ........ Equity/Index

MORGAN STANLEY & CO 

INTL. PLC ........... 4PQUHN3JPFGFNF3BB653 . 07/19/2021 . 05/28/2027 ..............72 .......... 302,688 ..............4204 .......... 59,425 ................ 0 ................ 0 .........142,777 ........... .........142,777 ..........56,166 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,C,PS,1Y,U5,D

10,GF0 BHF2STVD6 ..... Fixed Annuities ...... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 08/12/2021 . 07/22/2027 ..............25 ........... 55,400 ..............2216 ........... 3,186 ............... (1)................ 0 ........... 2,535 ........... ........... 2,535 ..............646 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,C,PS,1Y,U5.5

,D10,GF0 BHF2STVE4 .. Fixed Annuities ...... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 08/12/2021 . 07/13/2027 ..............78 .......... 174,408 ..............2236 ..........11,406 ................ 0 ................ 0 ..........10,733 ........... ..........10,733 ........... 3,092 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,C,PS,1Y,U5.5

,D10,GF0 BHF2STVF1 .. Fixed Annuities ...... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 08/16/2021 . 07/16/2027 ..............44 .......... 192,456 ..............4374 ..........13,164 ................ 0 ................ 0 ..........15,029 ........... ..........15,029 ........... 4,241 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,C,PS,1Y,U6,D

10,GF0 BHF2STVG9 ..... Fixed Annuities ...... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 08/16/2021 . 07/13/2027 ............ 137 .......... 597,457 ..............4361 ..........46,841 ................ 0 ................ 0 .......... 56,499 ........... .......... 56,499 ..........15,988 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,C,PS,1Y,U6.2

5,D10,GF BHF2STVH7 .. Fixed Annuities ...... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 08/16/2021 . 07/09/2027 ............ 113 .......... 493,923 ..............4371 ..........40,749 ................ 0 ................ 0 ..........50,950 ........... ..........50,950 ..........13,636 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U105

,D10,GF0 BHF2STVJ3 .. Fixed Annuities ...... Exh 5 ........ Equity/Index UBS AG ............... BFM8T61CT2L1QCEMIK50 . 08/13/2021 . 07/12/2027 .............424 .......... 115,328 ............... 272 ........... 7,635 ................ 0 ................ 0 ........... 1,376 ........... ........... 1,376 ..............376 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U120

,D10,GF0 BHF2STVP9 .. Fixed Annuities ...... Exh 5 ........ Equity/Index UBS AG ............... BFM8T61CT2L1QCEMIK50 . 08/13/2021 . 07/14/2027 ............ 727 .......... 198,471 ............... 273 ..........15,580 ................ 0 ................ 0 ........... 3,302 ........... ........... 3,302 ..............892 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U30,

D10,GF0 BHF2STVQ7 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 08/12/2021 . 07/15/2027 ..............32 ........... 71,232 ..............2226 ........... 3,134 ................ 0 ................ 0 ........... 2,378 ........... ........... 2,378 ..............398 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U40,

D10,GF0 BHF2STVR5 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 08/12/2021 . 07/09/2027 ............ 246 .......... 556,944 ..............2264 ..........39,710 ................ 0 ................ 0 ..........34,675 ........... ..........34,675 ........... 5,917 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U45,

D10,GF0 BHF2STVS3 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 08/12/2021 . 07/14/2027 .............234 .......... 519,948 ..............2222 ..........48,667 ................ 0 ................ 0 ..........45,765 ........... ..........45,765 ........... 7,270 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U40,

D10,GF0 BHF2STVT1 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

SOCIETE GENERALE SA 

........................ O2RNE8IBXP4R0TD8PU41 . 08/16/2021 . 07/13/2027 ..............70 .......... 304,570 ..............4351 ..........21,990 ................ 0 ................ 0 ..........34,907 ........... ..........34,907 ..........15,659 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
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CALL OPTION 

CLIQUET,A,P,PS,1Y,U50,

D10,GF0 BHF2STVU8 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

SOCIETE GENERALE SA 

........................ O2RNE8IBXP4R0TD8PU41 . 08/16/2021 . 07/06/2027 ............ 275 ........1,195,975 ..............4349 .........122,827 ................ 0 ................ 0 .........198,500 ........... .........198,500 ..........83,804 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U50,

D10,GF0 BHF2STVV6 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

SOCIETE GENERALE SA 

........................ O2RNE8IBXP4R0TD8PU41 . 08/16/2021 . 07/23/2027 ............ 564 ........2,459,604 ..............4361 .........252,109 ................ 0 ................ 0 .........389,196 ........... .........389,196 .........162,665 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U55,

D10,GF0 BHF2STVW4 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

SOCIETE GENERALE SA 

........................ O2RNE8IBXP4R0TD8PU41 . 08/16/2021 . 07/07/2027 ............ 287 ....... 1,251,607 ..............4361 .........147,940 ................ 0 ................ 0 .........234,065 ........... .........234,065 ..........97,427 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U55,

D10,GF0 BHF2STVX2 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

SOCIETE GENERALE SA 

........................ O2RNE8IBXP4R0TD8PU41 . 08/16/2021 . 07/21/2027 .............353 ........1,526,019 ..............4323 ........ 186,174 ................ 0 ................ 0 .........294,832 ........... .........294,832 .........116,223 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U50,

D10,GF0 BHF2STVY0 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

SOCIETE GENERALE SA 

........................ O2RNE8IBXP4R0TD8PU41 . 08/16/2021 . 06/22/2027 ..............28 .......... 119,252 ..............4259 ..........12,975 ................ 0 ................ 0 ..........20,858 ........... ..........20,858 ........... 8,634 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION JUL27 RTY 

C @ 2241 BHF2SUS88 ... Fixed Annuities ...... Exh 5 ........ Equity/Index

JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 08/16/2021 . 07/16/2027 ..............26 ........... 58,266 ..............2241 ..........11,960 ................ 0 ................ 0 ........... 9,775 ........... ........... 9,775 ........... 1,976 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION JUL27 SPX 

C @ 4364 BHF2SUS96 ... Fixed Annuities ...... Exh 5 ........ Equity/Index

JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 08/16/2021 . 07/15/2027 ............ 269 ....... 1,173,916 ..............4364 .........236,922 ................ 0 ................ 0 .........504,377 ........... .........504,377 .........203,673 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION JUL27 

CSEATVUS C @ 274 

BHF2SUSA3 .............. Fixed Annuities ...... Exh 5 ........ Equity/Index UBS AG ............... BFM8T61CT2L1QCEMIK50 . 08/13/2021 . 07/20/2027 ..........2,665 .......... 730,210 ............... 274 ..........40,016 ................ 0 ................ 0 ........... 6,079 ........... ........... 6,079 ........... 1,468 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION JUN27 

CSEATVUS C @ 270 

BHF2SUSB1 .............. Fixed Annuities ...... Exh 5 ........ Equity/Index UBS AG ............... BFM8T61CT2L1QCEMIK50 . 08/13/2021 . 06/17/2027 ..........1,844 .......... 497,880 ............... 270 ..........30,470 ................ 0 ................ 0 ........... 5,379 ........... ........... 5,379 ........... 1,340 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION MAY27 

CSEATVUS C @ 270 

BHF2SUSV7 .............. Fixed Annuities ...... Exh 5 ........ Equity/Index UBS AG ............... BFM8T61CT2L1QCEMIK50 . 08/13/2021 . 05/21/2027 .............444 .......... 119,880 ............... 270 ........... 7,301 ................ 0 ................ 0 ........... 1,258 ........... ........... 1,258 ..............312 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,C,PS,1Y,U5.5

,D10,GF0 BHF2UHS27 ... Fixed Annuities ...... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 09/16/2021 . 08/16/2027 ............ 114 .......... 253,422 ..............2223 ..........16,574 ................ 0 ................ 0 ........... 3,201 ........... ........... 3,201 ..............904 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,C,PS,1Y,U5.7

5,D10,GF BHF2UHS50 ... Fixed Annuities ...... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 09/16/2021 . 08/13/2027 ..............89 .......... 197,847 ..............2223 ..........13,790 ................ 0 ................ 0 ........... 4,880 ........... ........... 4,880 ........... 1,613 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,C,PS,1Y,U5.5

,D10,GF0 BHF2UHS68 .. Fixed Annuities ...... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 09/16/2021 . 08/20/2027 ..............63 .......... 281,988 ..............4476 ..........18,809 ................ 0 ................ 0 ..........30,062 ........... ..........30,062 ........... 7,717 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,C,PS,1Y,U6,D

10,GF0 BHF2UHS76 ..... Fixed Annuities ...... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 09/16/2021 . 08/17/2027 ............ 484 ........2,163,964 ..............4471 .........164,028 ................ 0 ................ 0 .........233,540 ........... .........233,540 ..........61,402 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,C,PS,1Y,U6.2

5,D10,GF BHF2UHSA9 ... Fixed Annuities ...... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 09/16/2021 . 08/04/2027 ............ 130 .......... 575,120 ..............4424 ..........47,275 ................ 0 ................ 0 ..........77,968 ........... ..........77,968 ..........21,917 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U105

,D10,GF0 BHF2UHSD3 ... Fixed Annuities ...... Exh 5 ........ Equity/Index UBS AG ............... BFM8T61CT2L1QCEMIK50 . 09/16/2021 . 08/10/2027 ............ 182 ............50,232 ............... 276 ........... 2,858 ................ 0 ................ 0 ..............484 ........... ..............484 ..............130 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U115

,D10,GF0 BHF2UHSS0 ... Fixed Annuities ...... Exh 5 ........ Equity/Index UBS AG ............... BFM8T61CT2L1QCEMIK50 . 09/16/2021 . 08/17/2027 ..........2,860 .......... 792,220 ............... 277 ..........50,385 ................ 0 ................ 0 ..........10,145 ........... ..........10,145 ........... 2,683 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U120

,D10,GF0 BHF2UHSU5 ... Fixed Annuities ...... Exh 5 ........ Equity/Index UBS AG ............... BFM8T61CT2L1QCEMIK50 . 09/16/2021 . 08/12/2027 ............ 809 .......... 223,284 ............... 276 ..........15,563 ................ 0 ................ 0 ........... 3,339 ........... ........... 3,339 ..............886 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U40,

D10,GF0 BHF2UHT59 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 09/16/2021 . 08/17/2027 ............ 379 .......... 835,695 ..............2205 ..........66,605 ................ 0 ................ 0 .......... 22,629 ........... .......... 22,629 ........... 1,746 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
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CALL OPTION 

CLIQUET,A,P,PS,1Y,U45,

D10,GF0 BHF2UHTA8 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 09/16/2021 . 08/25/2027 ............ 112 .......... 250,768 ..............2239 .......... 23,296 ................ 0 ................ 0 ..........10,693 ........... ..........10,693 ........... 1,148 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U40,

D10,GF0 BHF2UHTE0 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 09/16/2021 . 08/13/2027 ..............76 .......... 338,808 ..............4458 .......... 23,513 ................ 0 ................ 0 ..........40,789 ........... ..........40,789 ..........17,261 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U50,

D10,GF0 BHF2UHTF7 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 09/16/2021 . 08/17/2027 ..........1,331 ........5,934,929 ..............4459 .........605,956 ................ 0 ................ 0 ......1,001,527 ........... ......1,001,527 .........407,929 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U55,

D10,GF0 BHF2UHTG5 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 09/16/2021 . 08/13/2027 ............ 404 ........1,803,456 ..............4464 .........214,972 ................ 0 ................ 0 .........339,873 ........... .........339,873 .........132,981 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U115

,D10,GF0 BHF2UHTR1 .. Fixed Annuities ...... Exh 5 ........ Equity/Index UBS AG ............... BFM8T61CT2L1QCEMIK50 . 09/16/2021 . 07/16/2027 ............ 281 ........... 76,713 ............... 273 ........... 5,454 ................ 0 ................ 0 ........... 1,129 ........... ........... 1,129 ..............304 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U40,

D10,GF0 BHF2UHTU4 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 09/16/2021 . 07/23/2027 ..............35 ........... 76,440 ..............2184 ........... 6,215 ................ 0 ................ 0 ........... 4,303 ........... ........... 4,303 ..............656 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U50,

D10,GF0 BHF2UHTV2 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 09/16/2021 . 07/27/2027 ............ 124 .......... 540,020 ..............4355 ..........58,700 ................ 0 ................ 0 ..........87,948 ........... ..........87,948 ..........35,674 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION AUG27 

CSEATVUS C @ 277 

BHF2UHU32 .............. Fixed Annuities ...... Exh 5 ........ Equity/Index UBS AG ............... BFM8T61CT2L1QCEMIK50 . 09/16/2021 . 08/17/2027 ..........3,847 ....... 1,065,619 ............... 277 ..........51,742 ................ 0 ................ 0 ........... 7,311 ........... ........... 7,311 ........... 1,721 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION AUG27 RTY 

C @ 2228 BHF2UHU40 ... Fixed Annuities ...... Exh 5 ........ Equity/Index

JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 09/17/2021 . 08/13/2027 ..............57 .......... 126,996 ..............2228 ..........26,790 ................ 0 ................ 0 .......... 22,155 ........... .......... 22,155 ........... 4,442 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION AUG27 SPX 

C @ 4449 BHF2UHU57 ... Fixed Annuities ...... Exh 5 ........ Equity/Index BARCLAYS BANK PLC G5GSEF7VJP5I7OUK5573 . 09/17/2021 . 08/17/2027 ............ 331 ........1,472,619 ..............4449 .........293,875 ................ 0 ................ 0 .........602,968 ........... .........602,968 .........246,276 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,C,PS,1Y,U5.4

,D10,GF0 BHF2WP2T6 .. Fixed Annuities ...... Exh 5 ........ Equity/Index

JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 10/25/2021 . 09/16/2027 ..............56 .......... 125,272 ..............2237 ........... 7,642 ................ 0 ................ 0 ........... 5,322 ........... ........... 5,322 ........... 1,070 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,C,PS,1Y,U5.7

5,D10,GF BHF2WP2V1 .. Fixed Annuities ...... Exh 5 ........ Equity/Index

JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 10/25/2021 . 09/27/2027 ..............22 ........... 50,182 ..............2281 ........... 3,262 ................ 0 ................ 0 ........... 3,149 ........... ........... 3,149 ..............424 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,C,PS,1Y,U5.5

,D10,GF0 BHF2WP2X7 .. Fixed Annuities ...... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 10/22/2021 . 09/10/2027 ..............21 ............93,933 ..............4473 ........... 6,200 ................ 0 ................ 0 ........... 8,008 ........... ........... 8,008 ........... 2,326 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,C,PS,1Y,U5.5

,D10,GF0 BHF2WP2Y5 .. Fixed Annuities ...... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 10/22/2021 . 09/21/2027 ..............31 .......... 136,400 ..............4400 ........... 9,262 ................ 0 ................ 0 ..........10,277 ........... ..........10,277 ........... 2,568 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,C,PS,1Y,U6,D

10,GF0 BHF2WP2Z2 ..... Fixed Annuities ...... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 10/22/2021 . 09/10/2027 ............ 159 .......... 714,387 ..............4493 .......... 53,579 ................ 0 ................ 0 ..........69,784 ........... ..........69,784 ..........19,851 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,C,PS,1Y,U6,D

10,GF0 BHF2WP308 ..... Fixed Annuities ...... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 10/22/2021 . 09/23/2027 ............ 140 .......... 619,360 ..............4424 ..........47,753 ................ 0 ................ 0 ..........55,418 ........... ..........55,418 ..........12,457 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,C,PS,1Y,U6.2

5,D10,GF BHF2WP316 .. Fixed Annuities ...... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 10/22/2021 . 09/09/2027 ............ 123 .......... 551,040 ..............4480 .......... 44,193 ................ 0 ................ 0 ..........59,416 ........... ..........59,416 ..........16,767 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U105

,D10,GF0 BHF2WP324 ... Fixed Annuities ...... Exh 5 ........ Equity/Index UBS AG ............... BFM8T61CT2L1QCEMIK50 . 10/22/2021 . 09/15/2027 .............424 .......... 117,024 ............... 276 ........... 6,050 ................ 0 ................ 0 ........... 1,205 ........... ........... 1,205 ..............320 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U115

,D10,GF0 BHF2WP340 .. Fixed Annuities ...... Exh 5 ........ Equity/Index UBS AG ............... BFM8T61CT2L1QCEMIK50 . 10/22/2021 . 09/15/2027 .......... 3,993 ....... 1,102,068 ............... 276 ..........65,573 ................ 0 ................ 0 .......... 15,434 ........... .......... 15,434 ........... 4,096 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
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CALL OPTION 

CLIQUET,A,P,PS,1Y,U120

,D10,GF0 BHF2WP357 .. Fixed Annuities ...... Exh 5 ........ Equity/Index UBS AG ............... BFM8T61CT2L1QCEMIK50 . 10/22/2021 . 09/27/2027 ............ 914 .......... 249,522 ............... 273 ..........17,367 ................ 0 ................ 0 ........... 5,646 ........... ........... 5,646 ........... 1,621 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U30,

D10,GF0 BHF2WP365 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 10/25/2021 . 09/17/2027 ..............42 ........... 93,618 ..............2229 ........... 4,868 ................ 0 ................ 0 ........... 2,974 ........... ........... 2,974 ..............355 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U40,

D10,GF0 BHF2WP381 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

SOCIETE GENERALE SA 

........................ O2RNE8IBXP4R0TD8PU41 . 10/22/2021 . 09/17/2027 ..............50 .......... 221,100 ..............4422 ..........19,125 ................ 0 ................ 0 .......... 24,538 ........... .......... 24,538 ..........10,864 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U50,

D10,GF0 BHF2WP399 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

SOCIETE GENERALE SA 

........................ O2RNE8IBXP4R0TD8PU41 . 10/22/2021 . 09/13/2027 ............ 884 ........3,944,408 ..............4462 .........437,040 ................ 0 ................ 0 .........624,351 ........... .........624,351 .........259,713 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U55,

D10,GF0 BHF2WP3A6 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

SOCIETE GENERALE SA 

........................ O2RNE8IBXP4R0TD8PU41 . 10/22/2021 . 09/08/2027 ............ 581 ........2,609,271 ..............4491 .........328,507 ................ 0 ................ 0 .........453,400 ........... .........453,400 .........183,637 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

SEP27CSEATVUSC@276 

BHF2WQGB8 .............. Fixed Annuities ...... Exh 5 ........ Equity/Index UBS AG ............... BFM8T61CT2L1QCEMIK50 . 10/22/2021 . 09/15/2027 ..........4,471 ........1,233,996 ............... 276 .......... 55,932 ................ 0 ................ 0 ........... 9,464 ........... ........... 9,464 ........... 2,269 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

SEP27RTYC@2221 

BHF2WQGC6 .............. Fixed Annuities ...... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 10/25/2021 . 09/17/2027 ..............58 .......... 128,818 ..............2221 ..........30,182 ................ 0 ................ 0 ..........23,181 ........... ..........23,181 ........... 4,612 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

SEP27SPXC@4443 

BHF2WQGD4 .............. Fixed Annuities ...... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 10/25/2021 . 09/16/2027 ............ 230 ....... 1,021,890 ..............4443 .........215,706 ............... (1)................ 0 .........422,672 ........... .........422,672 ........ 171,189 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,C,PS,1Y,U5.5

,D10,GF0 BHF2Y9UC6 .. Fixed Annuities ...... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 11/19/2021 . 10/15/2027 ..............66 .......... 148,896 ..............2256 ..........10,423 ................ 0 ................ 0 ........... 5,765 ........... ........... 5,765 ..............457 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,C,PS,1Y,U5.5

,D10,GF0 BHF2Y9UG7 .. Fixed Annuities ...... Exh 5 ........ Equity/Index

JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 11/22/2021 . 10/15/2027 ..............30 .......... 133,020 ..............4434 ........... 9,311 ................ 0 ................ 0 ........... 9,728 ........... ........... 9,728 ........... 2,172 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,C,PS,1Y,U6,D

10,GF0 BHF2Y9UK8 ..... Fixed Annuities ...... Exh 5 ........ Equity/Index

JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 11/22/2021 . 10/15/2027 ............ 507 ........2,261,220 ..............4460 .........186,551 ................ 0 ................ 0 .........198,206 ........... .........198,206 ..........42,719 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U115

,D10,GF0 BHF2Y9UL6 .. Fixed Annuities ...... Exh 5 ........ Equity/Index UBS AG ............... BFM8T61CT2L1QCEMIK50 . 11/23/2021 . 10/15/2027 ..........1,635 .......... 444,720 ............... 272 ..........29,841 ................ 0 ................ 0 ........... 9,261 ........... ........... 9,261 ........... 2,728 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U39,

D10,GF0 BHF2Y9UQ5 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 11/19/2021 . 10/12/2027 ............ 200 .......... 449,800 ..............2249 ..........38,458 ................ 0 ................ 0 ..........33,560 ........... ..........33,560 ........... 4,371 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U40,

D10,GF0 BHF2Y9UR3 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

SOCIETE GENERALE SA 

........................ O2RNE8IBXP4R0TD8PU41 . 11/22/2021 . 10/08/2027 ..............28 .......... 123,480 ..............4410 ..........11,175 ................ 0 ................ 0 ..........16,749 ........... ..........16,749 ........... 7,008 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U50,

D10,GF0 BHF2Y9US1 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

SOCIETE GENERALE SA 

........................ O2RNE8IBXP4R0TD8PU41 . 11/22/2021 . 10/15/2027 ..........1,211 ........5,390,161 ..............4451 .........666,224 ................ 0 ................ 0 ...... 1,119,553 ........... ...... 1,119,553 .........421,598 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U55,

D10,GF0 BHF2Y9UT9 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

SOCIETE GENERALE SA 

........................ O2RNE8IBXP4R0TD8PU41 . 11/22/2021 . 10/08/2027 ............ 338 ........1,498,692 ..............4434 .........215,062 ................ 0 ................ 0 .........349,884 ........... .........349,884 .........132,090 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U50,

D10,GF0 BHF2Y9UV4 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

SOCIETE GENERALE SA 

........................ O2RNE8IBXP4R0TD8PU41 . 11/22/2021 . 09/10/2027 ..............35 .......... 156,030 ..............4458 ..........19,004 ................ 0 ................ 0 ..........23,691 ........... ..........23,691 ........... 9,897 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U55,

D10,GF0 BHF2Y9UW2 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

SOCIETE GENERALE SA 

........................ O2RNE8IBXP4R0TD8PU41 . 11/22/2021 . 09/30/2027 .............232 .......... 999,456 ..............4308 .........154,716 ................ 0 ................ 0 .........241,584 ........... .........241,584 ..........90,039 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

OCT27CSEATVUSC@273 

BHF2Y9V27 .............. Fixed Annuities ...... Exh 5 ........ Equity/Index UBS AG ............... BFM8T61CT2L1QCEMIK50 . 11/23/2021 . 10/15/2027 ..........1,765 .......... 481,845 ............... 273 .......... 24,233 ................ 0 ................ 0 ........... 4,750 ........... ........... 4,750 ........... 1,174 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
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CALL OPTION 

OCT27RTYC@2221 

BHF2Y9V35 .............. Fixed Annuities ...... Exh 5 ........ Equity/Index CITIBANK NA ........ E57ODZWZ7FF32TWEFA76 . 11/23/2021 . 10/05/2027 ..............49 .......... 108,829 ..............2221 ..........28,751 ................ 0 ................ 0 ..........19,764 ........... ..........19,764 ........... 3,921 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

OCT27SPXC@4444 

BHF2Y9V43 .............. Fixed Annuities ...... Exh 5 ........ Equity/Index

SOCIETE GENERALE SA 

........................ O2RNE8IBXP4R0TD8PU41 . 11/22/2021 . 10/14/2027 .............345 ........1,533,180 ..............4444 .........372,893 ................ 0 ................ 0 .........637,415 ........... .........637,415 .........256,550 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,C,PS,1Y,U5.4

6,D10,GF BHF311KK0 .. Fixed Annuities ...... Exh 5 ........ Equity/Index

JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 01/20/2022 . 11/25/2027 ............ 168 .......... 384,216 ..............2287 ..........18,250 ................ 0 ................ 0 ........... 7,456 ........... ........... 7,456 ..............835 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,C,PS,1Y,U6.0

6,D10,GF BHF311KL8 .. Fixed Annuities ...... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 01/19/2022 . 11/26/2027 ............ 896 ....... 4,171,776 ..............4656 .........314,135 ................ 0 ................ 0 .........374,068 ........... .........374,068 .......... 92,044 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U42,

D10,GF0 BHF311KR5 .... Fixed Annuities ...... Exh 5 ........ Equity/Index BNP PARIBAS ........ R0MUWSFPU8MPRO8K5P83 . 01/20/2022 . 12/03/2027 ..........1,068 ........2,420,088 ..............2266 .........197,963 ................ 0 ................ 0 .........135,361 ........... .........135,361 ..........23,131 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U51,

D10,GF0 BHF311KU8 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

SOCIETE GENERALE SA 

........................ O2RNE8IBXP4R0TD8PU41 . 01/19/2022 . 11/29/2027 .......... 3,445 ...... 16,039,920 ..............4656 ......1,674,568 ................ 0 ................ 0 ...... 2,656,967 ........... ...... 2,656,967 ...... 1,098,945 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,C,PS,1Y,U6.1

8,D10,GF BHF311KV6 .. Fixed Annuities ...... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 01/19/2022 . 10/21/2027 ............ 215 .......... 970,725 ..............4515 ..........77,949 ................ 0 ................ 0 ..........90,320 ........... ..........90,320 ..........17,902 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U45,

D10,GF0 BHF311KX2 .... Fixed Annuities ...... Exh 5 ........ Equity/Index BNP PARIBAS ........ R0MUWSFPU8MPRO8K5P83 . 01/20/2022 . 10/29/2027 ............ 157 .......... 360,629 ..............2297 ..........31,663 ................ 0 ................ 0 .......... 21,292 ........... .......... 21,292 ........... 2,976 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U51,

D10,GF0 BHF311KY0 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

SOCIETE GENERALE SA 

........................ O2RNE8IBXP4R0TD8PU41 . 01/19/2022 . 10/18/2027 ..............29 .......... 130,036 ..............4484 ..........14,876 ................ 0 ................ 0 .......... 25,474 ........... .......... 25,474 ..........10,001 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

NOV27CSEATVUSC@275 

BHF313846 .............. Fixed Annuities ...... Exh 5 ........ Equity/Index UBS AG ............... BFM8T61CT2L1QCEMIK50 . 01/20/2022 . 11/29/2027 .........12,120 ........3,333,000 ............... 275 .........131,132 ................ 0 ................ 0 ..........29,877 ........... ..........29,877 ........... 7,320 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

DEC27RTYC@2258 

BHF313853 .............. Fixed Annuities ...... Exh 5 ........ Equity/Index BNP PARIBAS ........ R0MUWSFPU8MPRO8K5P83 . 01/20/2022 . 12/01/2027 ..............96 .......... 216,768 ..............2258 ..........38,066 ................ 0 ................ 0 ..........37,963 ........... ..........37,963 ........... 7,548 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

NOV27SPXC@4676 

BHF313861 .............. Fixed Annuities ...... Exh 5 ........ Equity/Index

SOCIETE GENERALE SA 

........................ O2RNE8IBXP4R0TD8PU41 . 01/19/2022 . 11/26/2027 ............ 802 ........3,750,152 ..............4676 .........700,459 ................ 0 ................ 0 ...... 1,357,532 ........... ...... 1,357,532 .........569,171 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

OCT27SPXC@4550 

BHF313887 .............. Fixed Annuities ...... Exh 5 ........ Equity/Index

SOCIETE GENERALE SA 

........................ O2RNE8IBXP4R0TD8PU41 . 01/19/2022 . 10/22/2027 ..............56 .......... 254,800 ..............4550 ..........51,976 ................ 0 ................ 0 ..........99,178 ........... ..........99,178 ..........40,788 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,C,PS,1Y,U5.4

3,D10,GF BHF33ZTP3 ... Fixed Annuities ...... Exh 5 ........ Equity/Index

SOCIETE GENERALE SA 

........................ O2RNE8IBXP4R0TD8PU41 . 03/22/2022 . 01/21/2028 ............ 188 .......... 396,868 ..............2111 .......... 25,241 ................ 0 ................ 0 ..........16,732 ........... ..........16,732 ........... 2,298 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,C,PS,1Y,U6.1

2,D10,GF BHF33ZTQ1 .. Fixed Annuities ...... Exh 5 ........ Equity/Index

JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 03/21/2022 . 01/24/2028 ..........1,480 ....... 6,674,800 ..............4510 .........566,023 ................ 0 ................ 0 .........571,726 ........... .........571,726 .........153,755 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U115

,D10,GF0 BHF33ZTR9 .. Fixed Annuities ...... Exh 5 ........ Equity/Index UBS AG ............... BFM8T61CT2L1QCEMIK50 . 03/22/2022 . 02/02/2028 ..........6,403 ....... 1,716,004 ............... 268 ..........93,007 ................ 0 ................ 0 ..........38,160 ........... ..........38,160 ..........12,273 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U44,

D10,GF0 BHF33ZTS7 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 03/22/2022 . 01/19/2028 ..........1,108 ........2,322,368 ..............2096 .........237,578 ................ 0 ................ 0 ........ 168,186 ........... ........ 168,186 ..........26,193 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U52,

D10,GF0 BHF33ZTU2 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

SOCIETE GENERALE SA 

........................ O2RNE8IBXP4R0TD8PU41 . 03/21/2022 . 01/31/2028 ..........3,011 ...... 13,495,302 ..............4482 ...... 1,589,747 ................ 0 ................ 0 ...... 2,211,254 ........... ...... 2,211,254 .........917,138 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

JAN28CSEATVUSC@269 

BHF33ZU48 .............. Fixed Annuities ...... Exh 5 ........ Equity/Index UBS AG ............... BFM8T61CT2L1QCEMIK50 . 03/22/2022 . 01/25/2028 ..........5,855 ........1,574,995 ............... 269 .......... 62,942 ................ 0 ................ 0 .......... 22,272 ........... .......... 22,272 ........... 5,641 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
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CALL OPTION JAN28 RTY 

C @ 2108 BHF33ZVE5 .. Fixed Annuities ...... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 03/22/2022 . 01/21/2028 ..............72 .......... 151,776 ..............2108 .......... 36,559 ................ 0 ................ 0 ..........35,100 ........... ..........35,100 ........... 6,588 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION JAN28 SPX 

C @ 4501 BHF3406W9 ... Fixed Annuities ...... Exh 5 ........ Equity/Index

SOCIETE GENERALE SA 

........................ O2RNE8IBXP4R0TD8PU41 . 03/21/2022 . 01/31/2028 ............ 621 ........2,795,121 ..............4501 .........638,276 ................ 0 ................ 0 ......1,148,286 ........... ......1,148,286 .........456,508 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,C,PS,1Y,U6.2

2,D10,GF BHF36L5W2 .. Fixed Annuities ...... Exh 5 ........ Equity/Index

JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 05/17/2022 . 01/07/2028 ..............10 ........... 46,670 ..............4667 ........... 2,572 ................ 0 ................ 0 ........... 4,267 ........... ........... 4,267 ........... 1,192 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U40,

D10,GF0 BHF36L619 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 05/17/2022 . 02/25/2028 ..............24 ........... 48,984 ..............2041 ........... 3,527 ................ 0 ................ 0 ........... 3,238 ........... ........... 3,238 ..............598 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,C,PS,1Y,U5.4

3,D10,GF BHF36L635 .. Fixed Annuities ...... Exh 5 ........ Equity/Index

JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 05/17/2022 . 03/24/2028 ............ 176 .......... 354,464 ..............2014 ..........15,136 ................ 0 ................ 0 ..........15,541 ........... ..........15,541 ........... 2,935 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,C,PS,1Y,U6.0

7,D10,GF BHF36L643 .. Fixed Annuities ...... Exh 5 ........ Equity/Index

JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 05/17/2022 . 03/31/2028 ..........1,558 ........6,894,150 ..............4425 .........446,741 ................ 0 ................ 0 .........663,873 ........... .........663,873 .........143,905 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U129

,D10,GF0 BHF36L668 .. Fixed Annuities ...... Exh 5 ........ Equity/Index UBS AG ............... BFM8T61CT2L1QCEMIK50 . 05/17/2022 . 03/27/2028 .........20,626 ........5,445,264 ............... 264 .........312,014 ................ 0 ................ 0 .........187,382 ........... .........187,382 .......... 48,993 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U37,

D10,GF0 BHF36L684 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 05/17/2022 . 03/24/2028 ............ 320 .......... 637,120 ..............1991 ..........42,878 ................ 0 ................ 0 ..........38,748 ........... ..........38,748 ........... 4,945 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U47,

D10,GF0 BHF36L692 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

SOCIETE GENERALE SA 

........................ O2RNE8IBXP4R0TD8PU41 . 05/17/2022 . 03/24/2028 ..........3,919 ...... 17,290,628 ..............4412 ...... 1,483,536 ................ 0 ................ 0 ...... 2,530,477 ........... ...... 2,530,477 ...... 1,044,915 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION MAR28 

CSEATVUS C @ 264 

BHF36L767 .............. Fixed Annuities ...... Exh 5 ........ Equity/Index UBS AG ............... BFM8T61CT2L1QCEMIK50 . 05/17/2022 . 03/31/2028 ..........6,397 ....... 1,688,808 ............... 264 ..........61,247 ................ 0 ................ 0 .......... 33,983 ........... .......... 33,983 ........... 8,655 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION MAR28 RTY 

C @ 2003 BHF36L7E0 .. Fixed Annuities ...... Exh 5 ........ Equity/Index

JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 05/17/2022 . 03/31/2028 ..............97 .......... 194,291 ..............2003 ..........40,740 ................ 0 ................ 0 .......... 54,583 ........... .......... 54,583 ........... 9,790 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION MAR28 SPX 

C @ 4378 BHF36L7G5 .. Fixed Annuities ...... Exh 5 ........ Equity/Index

SOCIETE GENERALE SA 

........................ O2RNE8IBXP4R0TD8PU41 . 05/17/2022 . 03/30/2028 ............ 654 ........2,863,212 ..............4378 .........561,132 ................ 0 ................ 0 ...... 1,284,914 ........... ...... 1,284,914 .........491,809 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,C,PS,1Y,U6.7

2,D10,GF BHF39B4Z5 ... Fixed Annuities ...... Exh 5 ........ Equity/Index

SOCIETE GENERALE SA 

........................ O2RNE8IBXP4R0TD8PU41 . 08/09/2022 . 05/26/2028 ............ 104 .......... 180,336 ..............1734 ..........17,853 ................ 0 ................ 0 ..........26,774 ........... ..........26,774 ........... 4,276 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,C,PS,1Y,U7.3

1,D10,GF BHF39B501 .. Fixed Annuities ...... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 07/14/2022 . 05/25/2028 ..........1,278 ........5,122,224 ..............4008 .........493,270 ................ 0 ................ 0 ......1,066,703 ........... ......1,066,703 .........198,143 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U151

,D10,GF0 BHF39B8P3 .. Fixed Annuities ...... Exh 5 ........ Equity/Index UBS AG ............... BFM8T61CT2L1QCEMIK50 . 07/28/2022 . 05/26/2028 .........13,311 ........3,420,927 ............... 257 .........304,304 ................ 0 ................ 0 .........229,644 ........... .........229,644 ..........57,046 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U43,

D10,GF0 BHF39B8R9 .... Fixed Annuities ...... Exh 5 ........ Equity/Index BNP PARIBAS ........ R0MUWSFPU8MPRO8K5P83 . 08/09/2022 . 05/24/2028 ............ 256 .......... 456,192 ..............1782 ..........56,203 ................ 0 ................ 0 ..........63,159 ........... ..........63,159 ........... 9,053 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U49,

D10,GF0 BHF39B8S7 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

SOCIETE GENERALE SA 

........................ O2RNE8IBXP4R0TD8PU41 . 07/14/2022 . 05/26/2028 .......... 2,453 ........9,721,239 ..............3963 ...... 1,012,953 ................ 0 ................ 0 ...... 2,310,159 ........... ...... 2,310,159 .........778,453 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U48,

D10,GF0 BHF39B9T4 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

SOCIETE GENERALE SA 

........................ O2RNE8IBXP4R0TD8PU41 . 07/14/2022 . 04/10/2028 ..............38 .......... 165,490 ..............4355 .......... 12,594 ................ 0 ................ 0 .......... 27,935 ........... .......... 27,935 ..........10,930 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

MAY28CSEATVUSC@258 

BHF39B9V9 .............. Fixed Annuities ...... Exh 5 ........ Equity/Index UBS AG ............... BFM8T61CT2L1QCEMIK50 . 07/28/2022 . 05/31/2028 ..........5,911 ........1,525,038 ............... 258 ..........68,981 ................ 0 ................ 0 ..........44,378 ........... ..........44,378 ..........11,180 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

JUN28RTYC@1783 

BHF39B9W7 .............. Fixed Annuities ...... Exh 5 ........ Equity/Index

WELLS FARGO BANK NA 

........................ KB1H1DSPRFMYMCUFXT09 . 07/19/2022 . 06/07/2028 ............ 109 .......... 194,347 ..............1783 ..........50,447 ................ 0 ................ 0 ..........77,941 ........... ..........77,941 ..........12,891 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
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CALL OPTION 

JUN28SPXC@3970 

BHF39B9X5 .............. Fixed Annuities ...... Exh 5 ........ Equity/Index

SOCIETE GENERALE SA 

........................ O2RNE8IBXP4R0TD8PU41 . 07/14/2022 . 06/02/2028 ..........1,122 ........4,454,340 ..............3970 .........952,643 ................ 0 ................ 0 ...... 2,575,838 ........... ...... 2,575,838 .........899,615 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,C,PS,1Y,U8.9

2,D10,GF BHF3CVCA3 ... Fixed Annuities ...... Exh 5 ........ Equity/Index

SOCIETE GENERALE SA 

........................ O2RNE8IBXP4R0TD8PU41 . 09/21/2022 . 08/21/2028 ..............41 ........... 77,244 ..............1884 ........... 8,783 ................ 0 ................ 0 .......... 12,255 ........... .......... 12,255 ........... 1,776 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,C,PS,1Y,U9.4

6,D10,GF BHF3CVCK1 .. Fixed Annuities ...... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 09/21/2022 . 08/03/2028 ............ 882 ........3,595,032 ..............4076 .........472,387 ................ 0 ................ 0 ...... 1,121,033 ........... ...... 1,121,033 .........233,245 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U172

,D10,GF0 BHF3CVCL9 .. Fixed Annuities ...... Exh 5 ........ Equity/Index UBS AG ............... BFM8T61CT2L1QCEMIK50 . 09/21/2022 . 07/26/2028 .........15,988 ........4,076,940 ............... 255 .........339,201 ................ 0 ................ 0 .........320,618 ........... .........320,618 ..........64,406 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U49,

D10,GF0 BHF3CVCM7 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 09/21/2022 . 07/25/2028 ............ 147 .......... 265,776 ..............1808 ..........35,720 ................ 0 ................ 0 .......... 44,145 ........... .......... 44,145 ........... 6,634 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U56,

D10,GF0 BHF3CVCN5 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

SOCIETE GENERALE SA 

........................ O2RNE8IBXP4R0TD8PU41 . 09/21/2022 . 07/28/2028 ..........2,820 ...... 11,358,960 ..............4028 ......1,605,021 ................ 0 ................ 0 ...... 3,112,968 ........... ...... 3,112,968 .........989,128 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

JUL28CSEATVUSC@254 

BHF3CVCP0 .............. Fixed Annuities ...... Exh 5 ........ Equity/Index UBS AG ............... BFM8T61CT2L1QCEMIK50 . 09/21/2022 . 07/14/2028 ..........3,585 .......... 910,590 ............... 254 .......... 32,552 ................ 0 ................ 0 ..........33,191 ........... ..........33,191 ........... 8,226 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

AUG28RTYC@1859 

BHF3CVCQ8 .............. Fixed Annuities ...... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 09/21/2022 . 08/02/2028 ............ 108 .......... 200,772 ..............1859 ..........50,486 ................ 0 ................ 0 ..........72,851 ........... ..........72,851 ..........12,288 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

JUL28SPXC@4047 

BHF3CVCR6 .............. Fixed Annuities ...... Exh 5 ........ Equity/Index

SOCIETE GENERALE SA 

........................ O2RNE8IBXP4R0TD8PU41 . 09/21/2022 . 07/31/2028 ..........1,201 ........4,860,447 ..............4047 ......1,096,675 ................ 0 ................ 0 ......2,712,670 ........... ......2,712,670 .........952,053 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

AUG28RTYC@1859 

BHF3CZFR4 .............. Fixed Annuities ...... Exh 5 ........ Equity/Index

WELLS FARGO BANK NA 

........................ KB1H1DSPRFMYMCUFXT09 . 09/21/2022 . 08/02/2028 ............ 108 .......... 200,772 ..............1859 ..........46,969 ................ 0 ................ 0 ..........72,851 ........... ..........72,851 ..........12,288 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,C,PS,1Y,U9.4

5,D10,GF BHF3FB3K2 .. Fixed Annuities ...... Exh 5 ........ Equity/Index

SOCIETE GENERALE SA 

........................ O2RNE8IBXP4R0TD8PU41 . 11/23/2022 . 09/11/2028 ............ 122 .......... 218,624 ..............1792 ..........30,717 ................ 0 ................ 0 ..........46,777 ........... ..........46,777 ........... 8,151 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U185

,D10,GF0 BHF3FB3M8 .. Fixed Annuities ...... Exh 5 ........ Equity/Index UBS AG ............... BFM8T61CT2L1QCEMIK50 . 11/22/2022 . 09/28/2028 ..........4,618 ....... 1,136,028 ............... 246 .........136,664 ................ 0 ................ 0 .........165,461 ........... .........165,461 .......... 44,483 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U55,

D10,GF0 BHF3FB3N6 .... Fixed Annuities ...... Exh 5 ........ Equity/Index CITIBANK NA ........ E57ODZWZ7FF32TWEFA76 . 11/23/2022 . 09/11/2028 ............ 262 .......... 468,980 ..............1790 ..........91,170 ................ 0 ................ 0 .......... 94,941 ........... .......... 94,941 ..........12,910 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

OCT28CSEATVUSC@246 

BHF3FB4F2 .............. Fixed Annuities ...... Exh 5 ........ Equity/Index UBS AG ............... BFM8T61CT2L1QCEMIK50 . 11/22/2022 . 10/04/2028 ..........1,753 .......... 431,238 ............... 246 ..........20,826 ................ 0 ................ 0 .......... 23,503 ........... .......... 23,503 ........... 5,550 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

SEP28RTYC@1837 

BHF3FB4H8 .............. Fixed Annuities ...... Exh 5 ........ Equity/Index CITIBANK NA ........ E57ODZWZ7FF32TWEFA76 . 11/23/2022 . 09/18/2028 ............ 114 .......... 209,418 ..............1837 .......... 63,943 ................ 0 ................ 0 ..........79,381 ........... ..........79,381 ..........13,215 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

SEP28SPXC@3798 

BHF3FB4J4 .............. Fixed Annuities ...... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 11/22/2022 . 09/28/2028 ..........1,931 ........7,333,938 ..............3798 ...... 2,299,068 ................ 0 ................ 0 ......4,766,630 ........... ......4,766,630 ...... 1,587,439 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

JUL28SPXC@3974 

BHF3FB4L9 .............. Fixed Annuities ...... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 11/22/2022 . 07/26/2028 ............ 127 .......... 504,698 ..............3974 .........138,130 ................ 0 ................ 0 .........293,644 ........... .........293,644 ........ 101,790 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,C,PS,1Y,U10.

19,D10,G BHF3FHW50 .. Fixed Annuities ...... Exh 5 ........ Equity/Index CITIBANK NA ........ E57ODZWZ7FF32TWEFA76 . 11/22/2022 . 09/28/2028 ..........1,524 ........5,759,196 ..............3779 ...... 1,033,200 ................ 0 ................ 0 ......1,817,194 ........... ......1,817,194 .........275,296 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
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CALL OPTION 

5x20SWAPTIONSYNTH 

BHF3FVQL1 Periodical 

2024-12-02 ............. Variable Annuities ... Exh 5 ........
Interest 

Rate...........
BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 11/30/2022 . 11/30/2027 ............... 0 .....700,000,000 ..........0.00495 ...... 6,994,600 .........201,960 ................ 0 ...... 1,737,351 ^......... ...... 1,737,351 .... (1,008,611)................ 0 ....... (201,960)................ 0 ................ 0  .......... 0002 ............
CALL OPTION 

5x20SWAPTIONSYNTH 

BHF3FVQM9 Periodical 

2024-11-29 ............. Variable Annuities ... Exh 5 ........
Interest 

Rate........... DEUTSCHE BANK AG .. 7LTWFZYICNSX8D621K86 . 11/30/2022 . 11/30/2027 ............... 0 .....750,000,000 ..........0.00555 ...... 7,304,412 .........210,953 ................ 0 ...... 2,023,617 ^......... ...... 2,023,617 .....(1,082,673)................ 0 ....... (210,953)................ 0 ................ 0  .......... 0002 ............
CALL OPTION 

5x20SWAPTIONSYNTH 

BHF3FVW67 Periodical 

2024-12-02 ............. Variable Annuities ... Exh 5 ........
Interest 

Rate...........
MIZUHO CAPITAL 

MARKETS LLC ........ OV6W8S6QX2D1J857QP30 . 12/01/2022 . 12/01/2027 ............... 0 .....500,000,000 ..........0.00432 ...... 5,436,907 .........156,976 ................ 0 ...... 1,137,940 ^......... ...... 1,137,940 ....... (391,406)................ 0 ....... (156,976)................ 0 ................ 0  .......... 0002 ............
CALL OPTION 

5x20SWAPTIONSYNTH 

BHF3FVWA8 Periodical 

2024-12-05 ............. Variable Annuities ... Exh 5 ........
Interest 

Rate...........
MORGAN STANLEY 

CAPITAL SERVICES .. I7331LVCZKQKX5T7XV54 . 12/01/2022 . 12/01/2027 ............... 0 .....700,000,000 ..........0.00432 ......7,616,140 .........219,863 ................ 0 ...... 1,594,460 ^......... ...... 1,594,460 ....... (548,317)................ 0 ....... (219,863)................ 0 ................ 0  .......... 0002 ............
CALL OPTION 

5x20SWAPTIONSYNTH 

BHF3FW0R4 Periodical 

2024-12-06 ............. Variable Annuities ... Exh 5 ........
Interest 

Rate...........
MORGAN STANLEY 

CAPITAL SERVICES .. I7331LVCZKQKX5T7XV54 . 12/02/2022 . 12/02/2027 ............... 0 .....400,000,000 ............ 0.015 .....11,588,642 .........334,520 ................ 0 ...... 3,710,123 ^......... ...... 3,710,123 .... (1,118,087)................ 0 ....... (334,520)................ 0 ................ 0  .......... 0002 ............
CALL OPTION 

5x20SWAPTIONSYNTH 

BHF3G1216 Periodical 

2024-12-07 ............. Variable Annuities ... Exh 5 ........
Interest 

Rate...........
BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 12/05/2022 . 12/06/2027 ............... 0 .....750,000,000 ........... 0.0041 ......7,908,679 .........228,279 ................ 0 ......1,668,505 ^......... ......1,668,505 ....... (560,744)................ 0 ....... (228,279)................ 0 ................ 0  .......... 0002 ............
CALL OPTION 

5x20SWAPTIONSYNTH 

BHF3G14V8 Periodical 

2024-12-08 ............. Variable Annuities ... Exh 5 ........
Interest 

Rate...........
MORGAN STANLEY 

CAPITAL SERVICES .. I7331LVCZKQKX5T7XV54 . 12/06/2022 . 12/06/2027 ............... 0 .....400,000,000 ........... 0.0143 .....12,354,496 .........356,582 ................ 0 ...... 3,420,720 ^......... ...... 3,420,720 .....(1,013,982)................ 0 ....... (356,582)................ 0 ................ 0  .......... 0002 ............
CALL OPTION 

5x20SWAPTIONSYNTH 

BHF3G8J47 Periodical 

2024-12-09 ............. Variable Annuities ... Exh 5 ........
Interest 

Rate........... DEUTSCHE BANK AG .. 7LTWFZYICNSX8D621K86 . 12/09/2022 . 12/09/2027 ............... 0 .. 1,000,000,000 ..........0.00407 .....12,489,861 .........360,466 ................ 0 ...... 2,231,403 ^......... ...... 2,231,403 ....... (735,513)................ 0 ....... (360,466)................ 0 ................ 0  .......... 0002 ............
CALL OPTION 

5x20SWAPTIONSYNTH 

BHF3GHTZ7 Periodical 

2024-12-16 ............. Variable Annuities ... Exh 5 ........
Interest 

Rate........... DEUTSCHE BANK AG .. 7LTWFZYICNSX8D621K86 . 12/16/2022 . 12/16/2027 ............... 0 .....500,000,000 ..........0.01496 .....14,544,884 .........419,597 ................ 0 ...... 4,691,515 ^......... ...... 4,691,515 .....(1,377,861)................ 0 ....... (419,597)................ 0 ................ 0  .......... 0002 ............
CALL OPTION 

5x20SWAPTIONSYNTH 

BHF3GM0B0 Periodical 

2024-12-23 ............. Variable Annuities ... Exh 5 ........
Interest 

Rate........... BNP PARIBAS ........ R0MUWSFPU8MPRO8K5P83 . 12/19/2022 . 12/20/2027 ............... 0 .....200,000,000 ..........0.01511 ...... 5,815,513 ........ 167,689 ................ 0 ...... 1,920,933 ^......... ...... 1,920,933 ....... (560,414)................ 0 ....... (167,689)................ 0 ................ 0  .......... 0002 ............
CALL OPTION 

5x20SWAPTIONSYNTH 

BHF3GM0C8 Periodical 

2024-12-19 ............. Variable Annuities ... Exh 5 ........
Interest 

Rate........... DEUTSCHE BANK AG .. 7LTWFZYICNSX8D621K86 . 12/19/2022 . 12/20/2027 ............... 0 .....600,000,000 ..........0.00422 ...... 5,862,728 .........169,109 ................ 0 ...... 1,390,697 ^......... ...... 1,390,698 ....... (461,356)................ 0 ....... (169,109)................ 0 ................ 0  .......... 0002 ............
CALL OPTION 

5x20SWAPTIONSYNTH 

BHF3GNV16 Periodical 

2024-12-23 ............. Variable Annuities ... Exh 5 ........
Interest 

Rate...........
JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 12/20/2022 . 12/20/2027 ............... 0 .....400,000,000 ..........0.01583 .....11,854,645 .........341,863 ................ 0 ...... 3,914,419 ^......... ...... 3,914,419 .....(1,501,822)................ 0 ....... (341,863)................ 0 ................ 0  .......... 0002 ............
CALL OPTION 

5x20SWAPTIONSYNTH 

BHF3GQGX6 Periodical 

2024-12-23 ............. Variable Annuities ... Exh 5 ........
Interest 

Rate...........
MORGAN STANLEY 

CAPITAL SERVICES .. I7331LVCZKQKX5T7XV54 . 12/21/2022 . 12/21/2027 ............... 0 .....250,000,000 ........... 0.0195 .....10,326,783 .........297,796 ................ 0 ...... 4,098,134 ^......... ...... 4,098,133 .....(1,266,474)................ 0 ....... (297,795)................ 0 ................ 0  .......... 0002 ............
CALL OPTION 

5x20SWAPTIONSYNTH 

BHF3GQHH0 Periodical 

2024-12-23 ............. Variable Annuities ... Exh 5 ........
Interest 

Rate........... BARCLAYS BANK PLC G5GSEF7VJP5I7OUK5573 . 12/21/2022 . 12/21/2027 ............... 0 .....250,000,000 ........... 0.0195 .....10,252,707 .........295,659 ................ 0 ...... 4,097,983 ^......... ...... 4,097,983 .....(1,266,399)................ 0 ....... (295,659)................ 0 ................ 0  .......... 0002 ............
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(b)
CALL OPTION 

5x20SWAPTIONSYNTH 

BHF3GVU43 .............. Variable Annuities ... Exh 5 ........
Interest 

Rate...........
BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 12/27/2022 . 12/29/2027 ............... 0 .....250,000,000 ........... 0.0155 ...... 6,527,500 ................ 0 ................ 0 ...... 2,529,060 ........... ...... 2,529,060 ....... (758,812)................ 0 ................ 0 ................ 0 ................ 0  .......... 0002 ............
CALL OPTION 

5x20SWAPTIONSYNTH 

BHF3GVW41 Periodical 

2024-12-30 ............. Variable Annuities ... Exh 5 ........
Interest 

Rate...........
ROYAL BANK OF 

CANADA ............... ES7IP3U3RHIGC71XBU11 . 12/28/2022 . 12/28/2027 ............... 0 .....150,000,000 ........... 0.0157 ...... 3,101,504 .........969,055 ................ 0 ...... 1,561,653 ^......... ...... 1,561,653 ....... (450,238)................ 0 ....... (114,055)................ 0 ................ 0  .......... 0002 ............
CALL OPTION 

5x20SWAPTIONSYNTH 

BHF3H5V06 .............. Variable Annuities ... Exh 5 ........
Interest 

Rate........... DEUTSCHE BANK AG .. 7LTWFZYICNSX8D621K86 . 01/05/2023 . 01/05/2028 ............... 0 .....500,000,000 ........... 0.0155 .....13,600,000 ................ 0 ................ 0 ...... 5,097,569 ........... ...... 5,097,569 .....(1,509,881)................ 0 ................ 0 ................ 0 ................ 0  .......... 0002 ............
CALL OPTION 

5x20SWAPTIONSYNTH 

BHF3H5V30 .............. Variable Annuities ... Exh 5 ........
Interest 

Rate...........
SOCIETE GENERALE SA 

........................ O2RNE8IBXP4R0TD8PU41 . 01/05/2023 . 01/05/2028 ............... 0 .....250,000,000 ........... 0.0155 ......6,825,000 ................ 0 ................ 0 ...... 2,548,784 ........... ...... 2,548,784 ....... (754,941)................ 0 ................ 0 ................ 0 ................ 0  .......... 0002 ............
CALL OPTION 

5x20SWAPTIONSYNTH 

BHF3HA1M0 Periodical 

2025-01-11 ............. Variable Annuities ... Exh 5 ........
Interest 

Rate........... BARCLAYS BANK PLC G5GSEF7VJP5I7OUK5573 . 01/09/2023 . 01/10/2028 ............... 0 .....350,000,000 ..........0.01488 .....10,226,310 .........303,944 ................ 0 ...... 3,347,777 ^......... ...... 3,347,777 .....(1,229,566)................ 0 ....... (298,188)................ 0 ................ 0  .......... 0002 ............
CALL OPTION 

5x20SWAPTIONSYNTH 

BHF3HBVK9 Periodical 

2025-01-10 ............. Variable Annuities ... Exh 5 ........
Interest 

Rate........... DEUTSCHE BANK AG .. 7LTWFZYICNSX8D621K86 . 01/10/2023 . 01/10/2028 ............... 0 .....100,000,000 ........... 0.0155 ...... 2,804,156 .......... 83,259 ................ 0 ......1,031,206 ^......... ......1,031,206 ....... (369,019)................ 0 ........ (81,681)................ 0 ................ 0  .......... 0002 ............
CALL OPTION 

5x20SWAPTIONSYNTH 

BHF3HE3G3 .............. Variable Annuities ... Exh 5 ........
Interest 

Rate........... DEUTSCHE BANK AG .. 7LTWFZYICNSX8D621K86 . 01/11/2023 . 01/11/2028 ............... 0 .....400,000,000 ..........0.01955 .....15,680,000 ................ 0 ................ 0 ......6,689,847 ........... ......6,689,847 .....(1,744,214)................ 0 ................ 0 ................ 0 ................ 0  .......... 0002 ............
CALL OPTION 

5x20SWAPTIONSYNTH 

BHF3HGEK7 Periodical 

2025-01-13 ............. Variable Annuities ... Exh 5 ........
Interest 

Rate........... DEUTSCHE BANK AG .. 7LTWFZYICNSX8D621K86 . 01/12/2023 . 01/12/2028 ............... 0 .....300,000,000 ..........0.01935 .....12,235,396 .........364,019 ................ 0 ...... 4,930,343 ^......... ...... 4,930,343 .....(1,479,597)................ 0 ....... (357,132)................ 0 ................ 0  .......... 0002 ............
CALL OPTION 

5x20SWAPTIONSYNTH 

BHF3HGEL5 Periodical 

2025-01-13 ............. Variable Annuities ... Exh 5 ........
Interest 

Rate........... DEUTSCHE BANK AG .. 7LTWFZYICNSX8D621K86 . 01/12/2023 . 01/12/2028 ............... 0 .....300,000,000 ........... 0.0192 .....11,586,906 .........344,726 ................ 0 ...... 4,842,078 ^......... ...... 4,842,078 .....(1,463,404)................ 0 ....... (338,204)................ 0 ................ 0  .......... 0002 ............
CALL OPTION 

5x20SWAPTIONSYNTH 

BHF3HGFN0 .............. Variable Annuities ... Exh 5 ........
Interest 

Rate...........
MORGAN STANLEY 

CAPITAL SERVICES .. I7331LVCZKQKX5T7XV54 . 01/12/2023 . 01/12/2028 ............... 0 .....100,000,000 ........... 0.0188 ......3,900,000 ................ 0 ................ 0 ...... 1,530,763 ........... ...... 1,530,763 ....... (401,716)................ 0 ................ 0 ................ 0 ................ 0  .......... 0002 ............
CALL OPTION 

CLIQUET,A,C,PS,1Y,U11.

5,D10,GF BHF3HWM07 .. Fixed Annuities ...... Exh 5 ........ Equity/Index

SOCIETE GENERALE SA 

........................ O2RNE8IBXP4R0TD8PU41 . 01/24/2023 . 12/05/2028 ..............27 ........... 49,680 ..............1840 ........... 8,863 ................ 0 ................ 0 ..........10,130 ........... ..........10,130 ........... 1,093 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,C,PS,1Y,U11.

24,D10,G BHF3HWQC7 ... Fixed Annuities ...... Exh 5 ........ Equity/Index

JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 01/24/2023 . 11/17/2028 ............ 446 ........1,730,034 ..............3879 .........338,914 ................ 0 ................ 0 .........582,785 ........... .........582,785 ..........98,328 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U187

,D10,GF0 BHF3HWQD5 ... Fixed Annuities ...... Exh 5 ........ Equity/Index UBS AG ............... BFM8T61CT2L1QCEMIK50 . 01/25/2023 . 11/17/2028 ..........4,611 ........1,143,528 ............... 248 .........137,338 ................ 0 ................ 0 .........154,735 ........... .........154,735 ..........40,848 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U62,

D10,GF0 BHF3HWQF0 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 01/24/2023 . 11/22/2028 ..........1,007 ........3,941,398 ..............3914 .........717,334 ................ 0 ................ 0 ...... 1,336,119 ........... ...... 1,336,119 .........395,021 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

NOV28CSEATVUSC@248 

BHF3HWQM5 .............. Fixed Annuities ...... Exh 5 ........ Equity/Index UBS AG ............... BFM8T61CT2L1QCEMIK50 . 01/25/2023 . 11/30/2028 ..........2,456 .......... 609,088 ............... 248 ..........28,588 ................ 0 ................ 0 ..........30,699 ........... ..........30,699 ........... 7,261 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

NOV28RTYC@1836 

BHF3HWQN3 .............. Fixed Annuities ...... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 01/25/2023 . 11/29/2028 ............ 173 .......... 317,628 ..............1836 ..........89,797 ................ 0 ................ 0 .........122,574 ........... .........122,574 ..........20,206 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

NOV28SPXC@3937 

BHF3HWQP8 .............. Fixed Annuities ...... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 01/24/2023 . 11/29/2028 .......... 3,524 ...... 13,873,988 ..............3937 ...... 3,697,384 ................ 0 ................ 0 ...... 8,403,478 ........... ...... 8,403,478 ...... 2,841,389 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
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(b)
CALL OPTION 

5x20SWAPTIONSYNTH 

BHF3HWYP9 Periodical 

2025-01-23 ............. Variable Annuities ... Exh 5 ........
Interest 

Rate...........
BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 01/20/2023 . 01/20/2028 ............... 0 .....400,000,000 ........... 0.0195 .....14,948,258 .........450,567 ................ 0 ...... 6,736,328 ^......... ...... 6,736,328 .....(1,985,862)................ 0 ....... (442,143)................ 0 ................ 0  .......... 0002 ............
CALL OPTION 

5x20SWAPTIONSYNTH 

BHF3HX223 Periodical 

2025-01-21 ............. Variable Annuities ... Exh 5 ........
Interest 

Rate........... DEUTSCHE BANK AG .. 7LTWFZYICNSX8D621K86 . 01/20/2023 . 01/20/2028 ............... 0 .....400,000,000 ........... 0.0195 .....14,951,829 .........449,689 ................ 0 ......6,736,073 ^......... ......6,736,073 .....(1,984,960)................ 0 ....... (441,264)................ 0 ................ 0  .......... 0002 ............
CALL OPTION BA1_VCSA 

BHF3HYH09 Periodical 

2025-01-27 ............. Variable Annuities ... Exh 5 ........
Interest 

Rate...........
BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 01/23/2023 . 01/24/2028 ............... 0 .....300,000,000 ........... 0.0195 .....10,935,050 .........329,953 ................ 0 ......5,071,207 ^......... ......5,071,206 .....(1,484,609)................ 0 ....... (323,789)................ 0 ................ 0  .......... 0002 ............
CALL OPTION MORCS_VCSA 

BHF3HYH41 Periodical 

2025-01-23 ............. Variable Annuities ... Exh 5 ........
Interest 

Rate...........
MORGAN STANLEY 

CAPITAL SERVICES .. I7331LVCZKQKX5T7XV54 . 01/23/2023 . 01/24/2028 ............... 0 .....300,000,000 ........... 0.0195 .....10,726,919 .........322,981 ................ 0 ...... 5,070,439 ^......... ...... 5,070,439 .....(1,483,638)................ 0 ....... (316,936)................ 0 ................ 0  .......... 0002 ............
CALL OPTION 

5x20SWAPTIONSYNTH 

BHF3J13V6 Periodical 

2025-01-24 ............. Variable Annuities ... Exh 5 ........
Interest 

Rate...........
MORGAN STANLEY 

CAPITAL SERVICES .. I7331LVCZKQKX5T7XV54 . 01/24/2023 . 01/24/2028 ............... 0 .....300,000,000 ..........0.01947 .....11,141,004 .........335,813 ................ 0 ...... 5,056,535 ^......... ...... 5,056,535 .....(1,482,195)................ 0 ....... (329,533)................ 0 ................ 0  .......... 0002 ............
CALL OPTION 20Y RTR 

1.930000 1/25/2028 

BHF3J2RD8 .............. Variable Annuities ... Exh 5 ........
Interest 

Rate........... BNP PARIBAS ........ R0MUWSFPU8MPRO8K5P83 . 01/25/2023 . 01/25/2028 ............... 0 .....300,000,000 ........... 0.0193 .....10,740,000 ................ 0 ................ 0 ...... 4,932,049 ........... ...... 4,932,049 .....(1,259,412)................ 0 ................ 0 ................ 0 ................ 0  .......... 0002 ............
CALL OPTION 

5x20SWAPTIONSYNTH 

BHF3J4Q03 Periodical 

2025-01-27 ............. Variable Annuities ... Exh 5 ........
Interest 

Rate........... DEUTSCHE BANK AG .. 7LTWFZYICNSX8D621K86 . 01/26/2023 . 01/26/2028 ............... 0 .....400,000,000 ........... 0.0195 .....14,574,551 .........440,235 ................ 0 ......6,772,701 ^......... ......6,772,702 .....(1,977,079)................ 0 ....... (432,020)................ 0 ................ 0  .......... 0002 ............
CALL OPTION 

CLIQUET,A,C,PS,1Y,U12.

43,D10,G BHF3LHMF2 ... Fixed Annuities ...... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 03/21/2023 . 02/02/2029 ..............37 ........... 70,078 ..............1894 ..........11,339 ................ 0 ................ 0 ..........15,768 ........... ..........15,768 ..............747 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,C,PS,1Y,U12.

78,D10,G BHF3LHMG0 .. Fixed Annuities ...... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 03/20/2023 . 01/26/2029 ............ 740 ........2,974,800 ..............4020 .........623,221 ................ 0 ................ 0 ...... 1,064,352 ........... ...... 1,064,352 .........224,250 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U67,

D10,GF0 BHF3LHMJ4 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 03/20/2023 . 02/01/2029 ............ 811 ........3,265,086 ..............4026 .........622,978 ................ 0 ................ 0 ......1,147,157 ........... ......1,147,157 .........302,358 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

JAN29CSEATVUSC@248 

BHF3LHMK1 .............. Fixed Annuities ...... Exh 5 ........ Equity/Index UBS AG ............... BFM8T61CT2L1QCEMIK50 . 03/21/2023 . 01/31/2029 ............ 880 .......... 218,240 ............... 248 ........... 9,390 ................ 0 ................ 0 ..........11,145 ........... ..........11,145 ........... 2,612 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

JAN29SPXC@3991 

BHF3LHML9 .............. Fixed Annuities ...... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 03/20/2023 . 01/26/2029 ..........1,845 ........7,363,395 ..............3991 ...... 1,823,469 ................ 0 ................ 0 ...... 4,363,213 ........... ...... 4,363,213 ......1,476,138 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

5x30SWAPTIONSYNTH 

BHF3MD4L7 Premium at 

Maturity 2028-04-03 . Liability Portfolio . N/A ...........
Interest 

Rate...........

NOMURA GLOBAL 

FINANCIAL PRODUCTS 

IN .................... 0Z3VO5H2G7GRS05BHJ91 . 03/30/2023 . 03/30/2028 ............... 0 .....300,000,000 ........... 0.0224 .....19,358,393 .........742,107 ................ 0 .....11,961,991 ^......... .....11,961,991 .....(2,265,583)................ 0 ....... (742,107)................ 0 ................ 0  .......... 0003 ............
CALL OPTION 

5x30SWAPTIONSYNTH 

BHF3MD4N3 Premium at 

Maturity 2028-04-03 . Liability Portfolio . N/A ...........
Interest 

Rate...........
MIZUHO CAPITAL 

MARKETS LLC ........ OV6W8S6QX2D1J857QP30 . 03/30/2023 . 03/30/2028 ............... 0 .....200,000,000 .......... 0.02252 .....12,826,714 .........491,714 ................ 0 ......7,567,270 ^......... ......7,567,271 .....(2,032,636)................ 0 ....... (491,714)................ 0 ................ 0  .......... 0003 ............
CALL OPTION 

5x30SWAPTIONSYNTH 

BHF3MTQ12 Premium at 

Maturity 2028-04-13 . Liability Portfolio . N/A ...........
Interest 

Rate...........
MORGAN STANLEY 

CAPITAL SERVICES .. I7331LVCZKQKX5T7XV54 . 04/11/2023 . 04/11/2028 ............... 0 .....250,000,000 ........... 0.0125 ......7,404,700 .........284,096 ................ 0 ......3,211,877 ^......... ......3,211,877 ....... (862,172)................ 0 ....... (284,096)................ 0 ................ 0  .......... 0003 ............
CALL OPTION 

5x30SWAPTIONSYNTH 

BHF3MTQ20 Premium at 

Maturity 2028-04-13 . Liability Portfolio . N/A ...........
Interest 

Rate...........

NOMURA GLOBAL 

FINANCIAL PRODUCTS 

IN .................... 0Z3VO5H2G7GRS05BHJ91 . 04/11/2023 . 04/11/2028 ............... 0 .....250,000,000 ........... 0.0125 ...... 7,493,578 .........287,506 ................ 0 ...... 3,212,653 ^......... ...... 3,212,653 ....... (862,165)................ 0 ....... (287,506)................ 0 ................ 0  .......... 0003 ............

 E
0
6
.2

6



STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1
Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23

Description

Description
 of Item(s)
Hedged,
Used for
Income

Generation
or Replicated

Schedule/
Exhibit

Identifier

Type(s)
of

Risk(s)
(a)

Exchange, Counterparty
or Central Clearinghouse

Trade
Date

Date of 
Maturity

or
Expiration

Number
of

Contracts
Notional 
Amount

Strike
Price,

Rate or
Index

Received 
(Paid)

Cumulative
Prior 

Year(s) 
Initial Cost 

of Un-
discounted 
Premium 

(Received) 
Paid

Current 
Year Initial 

Cost of
Un-

discounted 
Premium 

(Received) 
Paid

Current 
Year

Income

Book/ 
Adjusted 
Carrying 

Value Code Fair Value

Unrealized 
Valuation 
Increase/ 

(Decrease)

Total 
Foreign 

Exchange 
Change in 
B./A.C.V.

Current 
Year�s 

(Amorti-
zation)/ 

Accretion

Adjustment 
to Carrying 

Value of 
Hedged 

Item
Potential 
Exposure

Credit 
Quality 

of
Refer-
ence 
Entity

Hedge
Effectiveness 
at Inception

and at 
Quarter-end

(b)
CALL OPTION 

5x30SWAPTIONSYNTH 

BHF3MYJ01 Premium at 

Maturity 2028-04-17 . Liability Portfolio . N/A ...........
Interest 

Rate........... BARCLAYS BANK PLC G5GSEF7VJP5I7OUK5573 . 04/13/2023 . 04/13/2028 ............... 0 .....200,000,000 ........... 0.0228 .....12,656,928 .........485,768 ................ 0 ...... 8,316,230 ^......... ...... 8,316,230 .....(1,614,804)................ 0 ....... (485,768)................ 0 ................ 0  .......... 0003 ............
CALL OPTION 

CLIQUET,A,C,PS,1Y,U12.

5,D10,GF BHF3PFAQ1 .. Fixed Annuities ...... Exh 5 ........ Equity/Index

JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 05/16/2023 . 03/29/2029 ..............59 .......... 103,604 ..............1756 ..........19,685 ................ 0 ................ 0 ..........27,643 ........... ..........27,643 ........... 3,611 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,C,PS,1Y,U12.

94,D10,G BHF3PFAR9 ... Fixed Annuities ...... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 05/15/2023 . 04/05/2029 .............524 ........2,137,920 ..............4080 .........444,901 ................ 0 ................ 0 .........733,835 ........... .........733,835 .........153,122 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U185

,D10,GF0 BHF3PFAT5 .. Fixed Annuities ...... Exh 5 ........ Equity/Index UBS AG ............... BFM8T61CT2L1QCEMIK50 . 05/18/2023 . 04/16/2029 ............ 652 .......... 161,696 ............... 248 ..........17,027 ................ 0 ................ 0 ..........20,096 ........... ..........20,096 ........... 5,051 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U60,

D10,GF0, BHF3PFAU2 .. Fixed Annuities ...... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 05/16/2023 . 04/09/2029 ..............98 .......... 173,362 ..............1769 ..........29,576 ................ 0 ................ 0 ..........41,713 ........... ..........41,713 ........... 3,869 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U66,

D10,GF0 BHF3PFAV0 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 05/15/2023 . 03/26/2029 ..........1,157 ........4,653,454 ..............4022 .........910,216 ................ 0 ................ 0 ...... 1,644,501 ........... ...... 1,644,501 .........451,812 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

MAR29SPXC@4032 

BHF3PFAX6 .............. Fixed Annuities ...... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 05/15/2023 . 03/29/2029 ..........1,738 ....... 7,007,616 ..............4032 ...... 1,876,449 ................ 0 ................ 0 ...... 4,096,195 ........... ...... 4,096,195 ...... 1,382,570 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

JAN29SPXC@4053 

BHF3PFAY4 .............. Fixed Annuities ...... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 05/15/2023 . 01/31/2029 ..............45 .......... 182,385 ..............4053 ..........47,412 ................ 0 ................ 0 .........104,455 ........... .........104,455 ..........35,680 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

MAR29CSEATVUSC@247 

BHF3PFAZ1 .............. Fixed Annuities ...... Exh 5 ........ Equity/Index UBS AG ............... BFM8T61CT2L1QCEMIK50 . 05/18/2023 . 03/21/2029 ..........1,057 .......... 261,079 ............... 247 ..........10,972 ................ 0 ................ 0 ..........14,067 ........... ..........14,067 ........... 3,255 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,C,PS,1Y,U12.

69,D10,G BHF3T8PH7 .. Fixed Annuities ...... Exh 5 ........ Equity/Index

JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 08/02/2023 . 05/11/2029 ............ 135 .......... 235,845 ..............1747 .......... 55,341 ................ 0 ................ 0 ..........65,926 ........... ..........65,926 ..........11,272 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,C,PS,1Y,U13.

08,D10,G BHF3T8U08 .. Fixed Annuities ...... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 08/02/2023 . 05/25/2029 ..........1,341 ....... 5,673,771 ..............4231 ...... 1,394,811 ................ 0 ................ 0 ...... 1,931,401 ........... ...... 1,931,401 .........440,906 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U185

,D10,GF0 BHF3T8V56 .. Fixed Annuities ...... Exh 5 ........ Equity/Index UBS AG ............... BFM8T61CT2L1QCEMIK50 . 08/03/2023 . 06/11/2029 ............ 759 .......... 185,955 ............... 245 ..........19,693 ................ 0 ................ 0 ..........23,875 ........... ..........23,875 ........... 4,508 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U60,

D10,GF0, BHF3T8X21 .. Fixed Annuities ...... Exh 5 ........ Equity/Index

JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 08/02/2023 . 05/18/2029 ............ 112 .......... 202,496 ..............1808 .......... 45,426 ................ 0 ................ 0 ..........47,129 ........... ..........47,129 ........... 4,686 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U66,

D10,GF0 BHF3T8YB0 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 08/02/2023 . 05/25/2029 ..........1,129 ........4,770,025 ..............4225 ...... 1,085,904 ................ 0 ................ 0 ...... 1,554,454 ........... ...... 1,554,454 .........452,062 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

JUN29CSEATVUSC@244 

BHF3T9637 .............. Fixed Annuities ...... Exh 5 ........ Equity/Index UBS AG ............... BFM8T61CT2L1QCEMIK50 . 08/03/2023 . 06/05/2029 ..........1,551 .......... 378,444 ............... 244 ..........16,348 ................ 0 ................ 0 .......... 23,449 ........... .......... 23,449 ........... 5,271 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

JUN29RTYC@1848 

BHF3T96T0 .............. Fixed Annuities ...... Exh 5 ........ Equity/Index

JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 08/02/2023 . 06/08/2029 ..............96 .......... 177,408 ..............1848 ..........58,212 ................ 0 ................ 0 ..........70,144 ........... ..........70,144 ..........11,222 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

MAY29SPXC@4236 

BHF3T9868 .............. Fixed Annuities ...... Exh 5 ........ Equity/Index

JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 08/02/2023 . 05/28/2029 ..........1,521 ........6,442,956 ..............4236 ......2,100,311 ................ 0 ................ 0 ...... 3,398,060 ........... ...... 3,398,060 ......1,176,173 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

4.67x30SWAPTIONSYNTH 

BHF3TPC26 Premium at 

Maturity 2028-04-05 . Liability Portfolio . N/A ...........
Interest 

Rate...........
BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 08/03/2023 . 04/03/2028 ............... 0 .....350,000,000 ..............0.02 .....11,731,484 .........449,802 ................ 0 ...... 9,980,397 ^......... ...... 9,980,398 .....(2,295,337)................ 0 ....... (449,803)................ 0 ................ 0  .......... 0003 ............
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CALL OPTION 

4.67x30SWAPTIONSYNTH 

BHF3TPF23 Premium at 

Maturity 2028-04-05 . Liability Portfolio . N/A ...........
Interest 

Rate........... BNP PARIBAS ........ R0MUWSFPU8MPRO8K5P83 . 08/04/2023 . 04/03/2028 ............... 0 .....340,000,000 ..............0.02 .....11,804,350 .........452,597 ................ 0 ...... 9,694,767 ^......... ...... 9,694,767 .....(2,229,181)................ 0 ....... (452,596)................ 0 ................ 0  .......... 0003 ............
CALL OPTION 

4.67x30SWAPTIONSYNTH 

BHF3U3P03 Premium at 

Maturity 2028-04-05 . Liability Portfolio . N/A ...........
Interest 

Rate...........

NOMURA GLOBAL 

FINANCIAL PRODUCTS 

IN .................... 0Z3VO5H2G7GRS05BHJ91 . 08/07/2023 . 04/03/2028 ............... 0 .....310,000,000 ..............0.02 .....10,530,260 .........403,746 ................ 0 ...... 9,336,443 ^......... ...... 9,336,443 .....(1,535,990)................ 0 ....... (403,746)................ 0 ................ 0  .......... 0003 ............
MORGANSTANLEYCAPITALSE

RVICE 30Y RTR 2.243000 

3/30/2028 BHF3VN2W3 

Premium at Maturity 

2028-04-03 ............. Liability Portfolio . N/A ...........
Interest 

Rate...........
MORGAN STANLEY 

CAPITAL SERVICES .. I7331LVCZKQKX5T7XV54 . 09/11/2023 . 03/30/2028 ............... 0 .....300,000,000 .......... 0.02243 .....19,180,910 .........735,303 ................ 0 .....11,869,796 ^......... .....11,869,797 .....(1,664,265)................ 0 ....... (735,303)................ 0 ................ 0  .......... 0003 ............
CALL OPTION 

CLIQUET,A,C,PS,1Y,U13.

05,D10,G BHF3VN7Z1 .. Fixed Annuities ...... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 09/18/2023 . 08/08/2029 ............ 672 ........3,013,248 ..............4484 .........665,325 ................ 0 ................ 0 ......1,015,165 ........... ......1,015,165 .........274,666 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U183

,D10,GF0 BHF3VN807 .. Fixed Annuities ...... Exh 5 ........ Equity/Index UBS AG ............... BFM8T61CT2L1QCEMIK50 . 09/20/2023 . 07/20/2029 ............ 350 ........... 85,050 ............... 243 ........... 8,539 ................ 0 ................ 0 ..........11,672 ........... ..........11,672 ........... 2,292 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U59,

D10,GF0, BHF3VN815 .. Fixed Annuities ...... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 09/20/2023 . 07/10/2029 ..............28 ............53,256 ..............1902 ........... 8,830 ................ 0 ................ 0 ..........11,065 ........... ..........11,065 ........... 1,281 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U65,

D10,GF0 BHF3VN823 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

SOCIETE GENERALE SA 

........................ O2RNE8IBXP4R0TD8PU41 . 09/18/2023 . 07/27/2029 ............ 806 ........3,603,626 ..............4471 .........704,869 ................ 0 ................ 0 ......1,054,101 ........... ......1,054,101 .........325,146 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

JUL29CSEATVUSC@244 

BHF3VN856 .............. Fixed Annuities ...... Exh 5 ........ Equity/Index UBS AG ............... BFM8T61CT2L1QCEMIK50 . 09/20/2023 . 07/23/2029 ............ 788 .......... 192,272 ............... 244 ........... 7,391 ................ 0 ................ 0 ..........12,000 ........... ..........12,000 ........... 2,679 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

JUL29RTYC@1921 

BHF3VN864 .............. Fixed Annuities ...... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 09/20/2023 . 07/18/2029 ............ 103 .......... 197,863 ..............1921 .......... 49,398 ................ 0 ................ 0 ..........71,325 ........... ..........71,325 ..........11,560 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

JUL29SPXC@4489 

BHF3VN872 .............. Fixed Annuities ...... Exh 5 ........ Equity/Index

SOCIETE GENERALE SA 

........................ O2RNE8IBXP4R0TD8PU41 . 09/18/2023 . 07/30/2029 ..........2,091 ........9,386,499 ..............4489 ...... 2,568,459 ................ 0 ................ 0 ...... 4,359,331 ........... ...... 4,359,331 ...... 1,556,281 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,C,PS,1Y,U12.

5,D10,GF BHF3ZJBG3 .. Fixed Annuities ...... Exh 5 ........ Equity/Index

SOCIETE GENERALE SA 

........................ O2RNE8IBXP4R0TD8PU41 . 11/21/2023 . 09/28/2029 ..............39 ........... 68,328 ..............1752 .......... 13,932 ................ 0 ................ 0 ..........17,026 ........... ..........17,026 ........... 2,028 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,C,PS,1Y,U13.

1,D10,GF BHF3ZJBJ7 .. Fixed Annuities ...... Exh 5 ........ Equity/Index

JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 11/20/2023 . 09/21/2029 .............453 ....... 1,970,097 ..............4349 .........456,668 ................ 0 ................ 0 .........619,459 ........... .........619,459 .........121,222 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U185

,D10,GF0 BHF3ZJBK4 .. Fixed Annuities ...... Exh 5 ........ Equity/Index UBS AG ............... BFM8T61CT2L1QCEMIK50 . 11/20/2023 . 09/28/2029 ............ 511 .......... 122,640 ............... 240 ..........13,037 ................ 0 ................ 0 ..........19,880 ........... ..........19,880 ........... 4,578 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U65,

D10,GF0, BHF3ZJBN8 .. Fixed Annuities ...... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 11/21/2023 . 09/12/2029 ..............53 ........... 98,315 ..............1855 ..........18,641 ................ 0 ................ 0 ..........25,188 ........... ..........25,188 ........... 3,060 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U70,

D10,GF0 BHF3ZJBP3 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 11/20/2023 . 10/05/2029 ............ 304 ........1,311,456 ..............4314 .........303,327 ................ 0 ................ 0 ........ 461,101 ........... ........ 461,101 .........135,706 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

SEP29CSEATVUSC@241 

BHF3ZJBT5 .............. Fixed Annuities ...... Exh 5 ........ Equity/Index UBS AG ............... BFM8T61CT2L1QCEMIK50 . 11/20/2023 . 09/07/2029 ............ 404 ........... 97,364 ............... 241 ........... 3,915 ................ 0 ................ 0 ........... 6,892 ........... ........... 6,892 ........... 1,499 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

SEP29RTYC@1828 

BHF3ZJBU2 .............. Fixed Annuities ...... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 11/21/2023 . 09/18/2029 ............ 105 .......... 191,940 ..............1828 ..........50,749 ................ 0 ................ 0 ..........79,642 ........... ..........79,642 ..........12,448 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
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CALL OPTION 

SEP29SPXC@4321 

BHF3ZJBV0 .............. Fixed Annuities ...... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 11/20/2023 . 09/28/2029 ............ 898 ........3,880,258 ..............4321 ...... 1,237,740 ................ 0 ................ 0 ...... 1,995,487 ........... ...... 1,995,487 .........687,344 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

5x30SWAPTIONSYNTH 

BHF40XYL2 Premium at 

Maturity 2028-04-04 . Liability Portfolio . N/A ...........
Interest 

Rate........... DEUTSCHE BANK AG .. 7LTWFZYICNSX8D621K86 . 12/14/2023 . 03/31/2028 ............... 0 .....300,000,000 ........... 0.0225 .....20,132,157 .........771,833 ................ 0 .....11,976,843 ^......... .....11,976,843 .....(2,408,875)................ 0 ....... (771,833)................ 0 ................ 0  .......... 0003 ............
CALL OPTION 

5x30SWAPTIONSYNTH 

BHF40XYM0 Premium at 

Maturity 2028-04-17 . Liability Portfolio . N/A ...........
Interest 

Rate........... DEUTSCHE BANK AG .. 7LTWFZYICNSX8D621K86 . 12/14/2023 . 04/12/2028 ............... 0 .....700,000,000 ........... 0.0225 .....45,950,911 ...... 1,763,579 ................ 0 .....28,180,614 ^......... .....28,180,614 .....(5,553,916)................ 0 .....(1,763,580)................ 0 ................ 0  .......... 0003 ............
CALL OPTION 30Y RTR 

2.500000 BHF410R80 

Periodical 2024-12-23 

........................... Liability Portfolio . N/A ...........
Interest 

Rate........... CITIBANK NA ........ E57ODZWZ7FF32TWEFA76 . 12/15/2023 . 12/15/2028 ............... 0 .....500,000,000 ............ 0.025 .....31,285,466 ......1,165,030 ................ 0 .....28,668,679 ^......... .....28,668,679 .....(4,491,885)................ 0 .....(1,165,030)................ 0 ................ 0  .......... 0003 ............
CALL OPTION 30Y RTR 

2.500000 BHF410R98 

Periodical 2024-12-23 

........................... Liability Portfolio . N/A ...........
Interest 

Rate...........

NOMURA GLOBAL 

FINANCIAL PRODUCTS 

IN .................... 0Z3VO5H2G7GRS05BHJ91 . 12/15/2023 . 12/15/2028 ............... 0 .....500,000,000 ............ 0.025 .....31,162,601 ...... 1,160,454 ................ 0 .....28,668,901 ^......... .....28,668,901 .....(3,276,506)................ 0 .....(1,160,455)................ 0 ................ 0  .......... 0003 ............
CALL OPTION 

5x30SWAPTIONSYNTH 

BHF413075 Periodical 

2024-12-24 ............. Liability Portfolio . N/A ...........
Interest 

Rate........... CITIBANK NA ........ E57ODZWZ7FF32TWEFA76 . 12/18/2023 . 12/18/2028 ............... 0 .....500,000,000 ............ 0.025 .....29,295,637 ......1,090,888 ................ 0 .....28,715,337 ^......... .....28,715,337 .....(4,462,930)................ 0 .....(1,090,888)................ 0 ................ 0  .......... 0003 ............
CALL OPTION MORCS_VCSA 

BHF4184Z8 Periodical 

2024-12-23 ............. Liability Portfolio . N/A ...........
Interest 

Rate...........
MORGAN STANLEY 

CAPITAL SERVICES .. I7331LVCZKQKX5T7XV54 . 12/20/2023 . 12/20/2028 ............... 0 .....500,000,000 ..........0.02715 .....38,557,424 ...... 1,435,801 ................ 0 .....35,366,575 ^......... .....35,366,575 .....(3,500,620)................ 0 .....(1,435,801)................ 0 ................ 0  .......... 0003 ............
CALL OPTION 

5x30SWAPTIONSYNTH 

BHF41F1C6 Premium at 

Maturity 2028-12-28 . Liability Portfolio . N/A ...........
Interest 

Rate...........
GOLDMAN SACHS BANK 

USA .................. KD3XUN7C6T14HNAYLU02 . 12/26/2023 . 12/26/2028 ............... 0 .....250,000,000 ..........0.02753 .....19,698,773 .........773,122 ................ 0 .....18,999,888 ^......... .....18,999,888 .... (1,116,761)................ 0 ....... (773,122)................ 0 ................ 0  .......... 0003 ............
CALL OPTION 

5x30SWAPTIONSYNTH 

BHF41GAX8 Periodical 

2024-12-30 ............. Liability Portfolio . N/A ...........
Interest 

Rate...........
BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 12/27/2023 . 12/27/2028 ............... 0 .....200,000,000 ..........0.02672 .....16,341,897 .........608,519 ................ 0 .....13,632,174 ^......... .....13,632,174 .....(1,358,594)................ 0 ....... (608,519)................ 0 ................ 0  .......... 0003 ............
CALL OPTION DEUAG_VCSA 

BHF41JSH8 Periodical 

2024-12-30 ............. Liability Portfolio . N/A ...........
Interest 

Rate........... DEUTSCHE BANK AG .. 7LTWFZYICNSX8D621K86 . 12/28/2023 . 12/28/2028 ............... 0 .....150,000,000 ..........0.02704 .....12,287,849 .........457,536 ................ 0 .....10,531,573 ^......... .....10,531,574 .....(1,034,953)................ 0 ....... (457,536)................ 0 ................ 0  .......... 0003 ............
CALL OPTION 

5x30SWAPTIONSYNTH 

BHF41NJJ5 Periodical 

2025-01-06 ............. Liability Portfolio . N/A ...........
Interest 

Rate...........
BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 01/02/2024 . 01/02/2029 ............... 0 .....400,000,000 ..........0.02771 ................ 0 .....33,434,966 ................ 0 .....29,941,560 ^......... .....29,941,559 .....(2,262,877)................ 0 .....(1,230,529)................ 0 ................ 0  .......... 0003 ............
CALL OPTION 

CLIQUET,A,C,PS,1Y,U13.

15,D10,G BHF42SAH6 ... Fixed Annuities ...... Exh 5 ........ Equity/Index

SOCIETE GENERALE SA 

........................ O2RNE8IBXP4R0TD8PU41 . 01/23/2024 . 11/19/2029 ............ 622 ........2,792,780 ..............4490 ................ 0 .........722,213 ................ 0 .........821,492 ........... .........821,492 .......... 99,279 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U185

,D10,GF0 BHF42SAJ2 ... Fixed Annuities ...... Exh 5 ........ Equity/Index UBS AG ............... BFM8T61CT2L1QCEMIK50 . 01/24/2024 . 11/14/2029 ............ 837 .......... 199,206 ............... 238 ................ 0 .......... 25,538 ................ 0 ..........34,756 ........... ..........34,756 ........... 9,218 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U70,

D10,GF0, BHF42SAL7 .. Fixed Annuities ...... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 01/24/2024 . 12/07/2029 ..............94 .......... 174,652 ..............1858 ................ 0 ..........42,737 ................ 0 ..........49,816 ........... ..........49,816 ........... 7,079 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U75,

D10,GF0 BHF42SAM5 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

SOCIETE GENERALE SA 

........................ O2RNE8IBXP4R0TD8PU41 . 01/23/2024 . 11/21/2029 ............ 441 ........1,993,761 ..............4521 ................ 0 .........534,727 ................ 0 .........693,918 ........... .........693,918 .........159,191 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

NOV29CSEATVUSC@240 

BHF42YTF7 .............. Fixed Annuities ...... Exh 5 ........ Equity/Index UBS AG ............... BFM8T61CT2L1QCEMIK50 . 01/24/2024 . 11/26/2029 .............343 ........... 82,320 ............... 240 ................ 0 ........... 3,999 ................ 0 ........... 6,112 ........... ........... 6,112 ........... 2,113 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
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CALL OPTION 

NOV29RTYC@1717 

BHF42YTG5 .............. Fixed Annuities ...... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 01/24/2024 . 11/12/2029 ..............55 ............94,435 ..............1717 ................ 0 ..........37,055 ................ 0 ..........46,003 ........... ..........46,003 ........... 8,948 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

NOV29SPXC@4559 

BHF42YTH3 .............. Fixed Annuities ...... Exh 5 ........ Equity/Index

SOCIETE GENERALE SA 

........................ O2RNE8IBXP4R0TD8PU41 . 01/23/2024 . 11/28/2029 ..........1,506 ........6,865,854 ..............4559 ................ 0 ...... 2,207,977 ................ 0 ...... 3,142,955 ........... ...... 3,142,955 .........934,978 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

SEP29RTYC@1855 

BHF42YTJ9 .............. Fixed Annuities ...... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 01/24/2024 . 09/12/2029 ..............40 ........... 74,200 ..............1855 ................ 0 ..........23,611 ................ 0 .......... 29,642 ........... .......... 29,642 ........... 6,031 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

OCT29SPXC@4210 

BHF42YTK6 .............. Fixed Annuities ...... Exh 5 ........ Equity/Index

SOCIETE GENERALE SA 

........................ O2RNE8IBXP4R0TD8PU41 . 01/23/2024 . 10/12/2029 ..............85 .......... 357,850 ..............4210 ................ 0 .........139,791 ................ 0 .........195,765 ........... .........195,765 .......... 55,974 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,C,PS,1Y,U12.

5,D10,GF BHF460XY1 .. Fixed Annuities ...... Exh 5 ........ Equity/Index

JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 03/15/2024 . 01/04/2030 ............ 107 .......... 209,720 ..............1960 ................ 0 ..........43,480 ................ 0 .......... 46,322 ........... .......... 46,322 ........... 2,842 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,C,PS,1Y,U13.

04,D10,G BHF460XZ8 .. Fixed Annuities ...... Exh 5 ........ Equity/Index CITIBANK NA ........ E57ODZWZ7FF32TWEFA76 . 03/15/2024 . 01/18/2030 ............ 308 ........1,492,876 ..............4847 ................ 0 .........353,662 ................ 0 .........423,459 ........... .........423,459 ..........69,797 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U68,

D10,GF0, BHF460Y04 .. Fixed Annuities ...... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 03/15/2024 . 02/04/2030 ............ 120 .......... 239,280 ..............1994 ................ 0 ..........56,662 ................ 0 ..........58,780 ........... ..........58,780 ........... 2,118 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U77,

D10,GF0 BHF460Y12 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 03/15/2024 . 01/30/2030 ............ 650 ........3,192,800 ..............4912 ................ 0 .........853,116 ................ 0 .........999,282 ........... .........999,282 ........ 146,166 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

JAN30RTYC@1993 

BHF460Y20 .............. Fixed Annuities ...... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 03/15/2024 . 01/25/2030 ............ 168 .......... 334,824 ..............1993 ................ 0 .........102,655 ................ 0 .........114,362 ........... .........114,362 ..........11,707 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

JAN30SPXC@4885 

BHF460Y38 .............. Fixed Annuities ...... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 03/15/2024 . 01/25/2030 ..........1,697 ........8,289,845 ..............4885 ................ 0 ...... 2,625,887 ................ 0 ...... 3,231,567 ........... ...... 3,231,567 ........ 605,680 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

FEB30CSEATVUSC@244 

BHF460Y46 .............. Fixed Annuities ...... Exh 5 ........ Equity/Index UBS AG ............... BFM8T61CT2L1QCEMIK50 . 03/15/2024 . 02/06/2030 ............ 579 .......... 141,276 ............... 244 ................ 0 ........... 6,693 ................ 0 ........... 9,069 ........... ........... 9,069 ........... 2,376 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

5x20SWAPTIONSYNTH 

BHF47LP98 Premium at 

Maturity 2029-04-11 . Variable Annuities ... Exh 5 ........
Interest 

Rate...........
SOCIETE GENERALE SA 

........................ O2RNE8IBXP4R0TD8PU41 . 04/09/2024 . 04/09/2029 ............... 0 .....800,000,000 ..............0.02 ................ 0 .....15,583,902 ................ 0 .....18,945,373 ^......... .....18,945,373 ...... 4,407,510 ................ 0 .....(1,046,039)................ 0 ................ 0  .......... 0002 ............
CALL OPTION 

5x20SWAPTIONSYNTH 

BHF47PQB3 Premium at 

Maturity 2029-04-12 . Variable Annuities ... Exh 5 ........
Interest 

Rate...........

NOMURA GLOBAL 

FINANCIAL PRODUCTS 

IN .................... 0Z3VO5H2G7GRS05BHJ91 . 04/10/2024 . 04/10/2029 ............... 0 .....300,000,000 ..............0.02 ................ 0 ...... 5,940,486 ................ 0 ......7,107,673 ^......... ......7,107,673 ...... 1,566,055 ................ 0 ....... (398,868)................ 0 ................ 0  .......... 0002 ............
CALL OPTION 

5x20SWAPTIONSYNTH 

BHF47PQE7 Premium at 

Maturity 2029-04-12 . Variable Annuities ... Exh 5 ........
Interest 

Rate...........
BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 04/10/2024 . 04/10/2029 ............... 0 .....800,000,000 ..............0.02 ................ 0 .....15,523,918 ................ 0 .....18,953,920 ^......... .....18,953,920 ...... 4,472,340 ................ 0 .....(1,042,338)................ 0 ................ 0  .......... 0002 ............
CALL OPTION 

5x20SWAPTIONSYNTH 

BHF47PQF4 Premium at 

Maturity 2029-04-12 . Variable Annuities ... Exh 5 ........
Interest 

Rate........... CITIBANK NA ........ E57ODZWZ7FF32TWEFA76 . 04/10/2024 . 04/10/2029 ............... 0 .....250,000,000 ..............0.02 ................ 0 ...... 4,801,634 ................ 0 ...... 5,923,120 ^......... ...... 5,923,120 ...... 1,443,887 ................ 0 ....... (322,401)................ 0 ................ 0  .......... 0002 ............
CALL OPTION 

5x20SWAPTIONSYNTH 

BHF47XT15 .............. Variable Annuities ... Exh 5 ........
Interest 

Rate........... DEUTSCHE BANK AG .. 7LTWFZYICNSX8D621K86 . 04/15/2024 . 04/16/2029 ............... 0 .....250,000,000 ..............0.02 ................ 0 ...... 4,487,500 ................ 0 ...... 5,946,398 ........... ...... 5,946,398 ...... 1,458,898 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0002 ............
CALL OPTION 

CLIQUET,A,C,PS,1Y,U11.

5,D10,GF BHF4A0C94 ... Fixed Annuities ...... Exh 5 ........ Equity/Index

JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 05/22/2024 . 04/30/2030 ..............32 ........... 63,168 ..............1974 ................ 0 ..........12,236 ................ 0 .......... 12,334 ........... .......... 12,334 ............... 98 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
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CALL OPTION 

CLIQUET,A,C,PS,1Y,U12.

26,D10,G BHF4A1KU6 .. Fixed Annuities ...... Exh 5 ........ Equity/Index

MORGAN STANLEY & CO 

INTL. PLC ........... 4PQUHN3JPFGFNF3BB653 . 05/22/2024 . 03/15/2030 ............ 479 ........2,464,455 ..............5145 ................ 0 .........537,744 ................ 0 .........638,897 ........... .........638,897 .........101,153 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U65,

D10,GF0, BHF4A1QX4 .. Fixed Annuities ...... Exh 5 ........ Equity/Index

JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 05/22/2024 . 03/15/2030 ..............79 .......... 162,424 ..............2056 ................ 0 ..........33,070 ................ 0 .......... 35,246 ........... .......... 35,246 ........... 2,176 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U72,

D10,GF0 BHF4A1QY2 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 05/22/2024 . 04/02/2030 ............ 285 ........1,459,485 ..............5121 ................ 0 .........333,638 ................ 0 ........ 387,660 ........... ........ 387,660 .......... 54,022 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

MAR30RTYC@2033 

BHF4A1S87 .............. Fixed Annuities ...... Exh 5 ........ Equity/Index

JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 05/22/2024 . 03/26/2030 ..............69 .......... 140,277 ..............2033 ................ 0 ..........41,375 ................ 0 ..........46,101 ........... ..........46,101 ........... 4,726 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

FEB30SPXC@4987 

BHF4A1S95 .............. Fixed Annuities ...... Exh 5 ........ Equity/Index

JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 05/22/2024 . 02/08/2030 ..............34 .......... 169,558 ..............4987 ................ 0 .......... 53,257 ................ 0 ..........62,826 ........... ..........62,826 ........... 9,569 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

APR30SPXC@5139 

BHF4A1SA2 .............. Fixed Annuities ...... Exh 5 ........ Equity/Index

JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 05/22/2024 . 04/03/2030 ..........1,278 ........6,567,642 ..............5139 ................ 0 ...... 1,948,899 ................ 0 ...... 2,276,465 ........... ...... 2,276,465 .........327,566 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

FEB25SPXC@5060 

BHF4AZ6E3 .............. Variable Annuities ... Exh 5 ........ Equity/Index

JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 06/04/2024 . 02/21/2025 ..............22 .......... 111,320 ..............5060 ................ 0 ..........11,378 ................ 0 ..........18,444 ........... ..........18,444 ........... 7,066 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

MAR25SPXC@5203 

BHF4AZ6G8 .............. Variable Annuities ... Exh 5 ........ Equity/Index

JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 06/04/2024 . 03/21/2025 ..............12 ........... 62,436 ..............5203 ................ 0 ........... 5,257 ................ 0 ........... 8,839 ........... ........... 8,839 ........... 3,582 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

APR25SPXC@5131 

BHF4BYPR5 .............. Variable Annuities ... Exh 5 ........ Equity/Index

JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 06/17/2024 . 04/17/2025 ..............24 .......... 123,144 ..............5131 ................ 0 ..........15,910 ................ 0 ..........19,717 ........... ..........19,717 ........... 3,807 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

MAY25SPXC@5298 

BHF4E63W6 .............. Variable Annuities ... Exh 5 ........ Equity/Index

JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 07/19/2024 . 05/16/2025 ..............19 .......... 100,662 ..............5298 ................ 0 ..........10,818 ................ 0 ..........13,381 ........... ..........13,381 ........... 2,563 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

JUN25SPXC@5404 

BHF4E63Z9 .............. Variable Annuities ... Exh 5 ........ Equity/Index

JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 07/19/2024 . 06/20/2025 ..............11 ............59,444 ..............5404 ................ 0 ........... 5,747 ................ 0 ........... 7,126 ........... ........... 7,126 ........... 1,379 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

MAR25SPXC@5650 

BHF4E8XR0 .............. Variable Annuities ... Exh 5 ........ Equity/Index BARCLAYS BANK PLC G5GSEF7VJP5I7OUK5573 . 07/29/2024 . 03/21/2025 ....... 275,000 .. 1,553,750,000 ..............5650 ................ 0 .....61,861,250 ................ 0 ... 102,977,190 ........... ... 102,977,190 .....41,115,940 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0001 ...........
CALL OPTION 

CLIQUET,A,C,PS,1Y,U12.

1,D10,GF BHF4EC303 .. Fixed Annuities ...... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 07/23/2024 . 06/11/2030 ............ 407 ........2,193,323 ..............5389 ................ 0 .........492,743 ................ 0 .........544,245 ........... .........544,245 ..........51,502 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U71,

D10,GF0 BHF4EC311 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 07/23/2024 . 05/29/2030 ............ 177 .......... 940,224 ..............5312 ................ 0 .........228,116 ................ 0 .........229,494 ........... .........229,494 ........... 1,378 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,C,PS,1Y,U12.

8,D10,GF BHF4EC329 ... Fixed Annuities ...... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 07/23/2024 . 03/15/2030 ..............18 ........... 91,926 ..............5107 ................ 0 ..........23,518 ................ 0 .......... 24,519 ........... .......... 24,519 ........... 1,001 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

JUN30SPXC@5351 

BHF4EC3P8 .............. Fixed Annuities ...... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 07/23/2024 . 06/04/2030 ..........1,184 ........6,335,584 ..............5351 ................ 0 ...... 1,954,719 ................ 0 ...... 1,998,257 ........... ...... 1,998,257 .......... 43,538 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

APR30SPXC@5175 

BHF4EC3Q6 .............. Fixed Annuities ...... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 07/23/2024 . 04/05/2030 ..............20 .......... 103,500 ..............5175 ................ 0 .......... 34,347 ................ 0 ..........35,217 ........... ..........35,217 ..............870 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

JUN30RTYC@2042 

BHF4EC3W3 .............. Fixed Annuities ...... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 07/24/2024 . 06/06/2030 ..............26 ............53,092 ..............2042 ................ 0 ..........18,392 ................ 0 ..........17,550 ........... ..........17,550 ............ (842)................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

AUG25RTYC@1800 

BHF4HQ069 .............. Variable Annuities ... Exh 5 ........ Equity/Index

JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 09/17/2024 . 08/15/2025 ............ 152 .......... 274,482 ..............1800 ................ 0 ..........77,962 ................ 0 ..........79,055 ........... ..........79,055 ........... 1,093 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0001 ...........
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CALL OPTION 

AUG26RTYC@2000 

BHF4HQ0Q5 .............. Variable Annuities ... Exh 5 ........ Equity/Index

JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 09/17/2024 . 08/21/2026 ............ 194 .......... 388,200 ..............2000 ................ 0 ..........85,784 ................ 0 ..........87,099 ........... ..........87,099 ........... 1,315 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0001 ...........
CALL OPTION 

SEP25SPXC@5400 

BHF4HQ1D3 .............. Variable Annuities ... Exh 5 ........ Equity/Index

JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 09/24/2024 . 09/19/2025 ............ 101 .......... 546,642 ..............5400 ................ 0 ..........69,639 ................ 0 ..........73,384 ........... ..........73,384 ........... 3,745 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0001 ...........
CALL OPTION 

AUG30SPXC@5800 

BHF4HQ1Q4 .............. Variable Annuities ... Exh 5 ........ Equity/Index

JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 09/24/2024 . 08/16/2030 ............ 107 .......... 617,758 ..............5800 ................ 0 .........150,859 ................ 0 .........157,497 ........... .........157,497 ........... 6,638 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0001 ...........
CALL OPTION 

SEP30SPXC@5600 

BHF4HQ1V3 .............. Variable Annuities ... Exh 5 ........ Equity/Index

JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 09/24/2024 . 09/20/2030 ............ 781 ........4,375,112 ..............5600 ................ 0 ...... 1,199,921 ................ 0 ...... 1,251,869 ........... ...... 1,251,869 ..........51,948 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0001 ...........
CALL OPTION 

AUG30RTYC@2200 

BHF4HQ234 .............. Variable Annuities ... Exh 5 ........ Equity/Index

JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 09/17/2024 . 08/16/2030 ............ 265 .......... 583,770 ..............2200 ................ 0 .........154,317 ................ 0 ........ 160,198 ........... ........ 160,198 ........... 5,881 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0001 ...........
CALL OPTION 

SEP30SPXC@5400 

BHF4HQ3C3 .............. Variable Annuities ... Exh 5 ........ Equity/Index

JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 09/24/2024 . 09/20/2030 ............ 381 ........2,055,078 ..............5400 ................ 0 .........624,995 ................ 0 .........651,454 ........... .........651,454 .......... 26,459 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0001 ...........
CALL OPTION 

AUG30SPXC@5400 

BHF4HQ3F6 .............. Variable Annuities ... Exh 5 ........ Equity/Index

JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 09/24/2024 . 08/16/2030 ............ 572 ....... 3,086,856 ..............5400 ................ 0 .........930,178 ................ 0 .........969,007 ........... .........969,007 ..........38,829 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0001 ...........
CALL OPTION 

AUG30RTYC@2100 

BHF4HQ531 .............. Variable Annuities ... Exh 5 ........ Equity/Index

JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 09/17/2024 . 08/16/2030 ............ 169 .......... 354,984 ..............2100 ................ 0 ........ 106,696 ................ 0 ........ 110,786 ........... ........ 110,786 ........... 4,090 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0001 ...........
CALL OPTION 

AUG30SPXC@5200 

BHF4HQ713 .............. Variable Annuities ... Exh 5 ........ Equity/Index

JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 09/24/2024 . 08/16/2030 ............ 191 .......... 995,592 ..............5200 ................ 0 .........332,599 ................ 0 .........346,255 ........... .........346,255 ..........13,656 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0001 ...........
CALL OPTION 

JUL25SPXC@4800 

BHF4HQ820 .............. Variable Annuities ... Exh 5 ........ Equity/Index

JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 09/24/2024 . 07/18/2025 ............ 107 .......... 514,752 ..............4800 ................ 0 .........121,830 ................ 0 .........125,877 ........... .........125,877 ........... 4,047 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0001 ...........
CALL OPTION 

SEP30RTYC@2100 

BHF4HQ9C7 .............. Variable Annuities ... Exh 5 ........ Equity/Index

JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 09/17/2024 . 09/20/2030 ............ 132 .......... 277,095 ..............2100 ................ 0 .......... 83,924 ................ 0 ..........87,235 ........... ..........87,235 ........... 3,311 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0001 ...........
CALL OPTION 

AUG25SPXC@5400 

BHF4HQ9G8 .............. Variable Annuities ... Exh 5 ........ Equity/Index

JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 09/24/2024 . 08/15/2025 ............ 147 .......... 796,446 ..............5400 ................ 0 ..........97,787 ................ 0 .........102,900 ........... .........102,900 ........... 5,113 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0001 ...........
CALL OPTION 

SEP30RTYC@2200 

BHF4HQA01 .............. Variable Annuities ... Exh 5 ........ Equity/Index

JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 09/17/2024 . 09/20/2030 ............ 113 .......... 249,480 ..............2200 ................ 0 ..........66,536 ................ 0 ..........69,130 ........... ..........69,130 ........... 2,594 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0001 ...........
CALL OPTION 

AUG25SPXC@5510 

BHF4J44H8 .............. Variable Annuities ... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 09/24/2024 . 08/15/2025 ..............16 ........... 88,160 ..............5510 ................ 0 ........... 9,262 ................ 0 ........... 9,826 ........... ........... 9,826 ..............564 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,C,PS,1Y,U11.

98,D10,G BHF4J5AZ8 .. Fixed Annuities ...... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 09/26/2024 . 08/06/2030 ............ 320 ........1,723,520 ..............5386 ................ 0 .........383,483 ................ 0 .........421,589 ........... .........421,589 ..........38,106 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U71,

D10,GF0 BHF4J5B38 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 09/26/2024 . 07/26/2030 .............354 ....... 1,930,008 ..............5452 ................ 0 .........443,902 ................ 0 .........454,325 ........... .........454,325 ..........10,423 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U75,

D10,GF0 BHF4J5BE4 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 09/26/2024 . 06/12/2030 ..............94 .......... 509,574 ..............5421 ................ 0 .........125,967 ................ 0 .........128,558 ........... .........128,558 ........... 2,591 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

AUG30RTYC@2133 

BHF4J5E92 .............. Fixed Annuities ...... Exh 5 ........ Equity/Index

JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 09/26/2024 . 08/19/2030 ..............78 .......... 166,374 ..............2133 ................ 0 ..........50,074 ................ 0 ..........49,806 ........... ..........49,806 ............ (268)................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

AUG30SPXC@5491 

BHF4J5F26 .............. Fixed Annuities ...... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 09/26/2024 . 08/01/2030 ..........1,168 ........6,413,488 ..............5491 ................ 0 ...... 1,853,463 ................ 0 ...... 1,912,385 ........... ...... 1,912,385 .......... 58,922 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
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CALL OPTION 

AUG30SPXC@5600 

BHF4J5V36 .............. Variable Annuities ... Exh 5 ........ Equity/Index

JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 09/24/2024 . 08/16/2030 ..........1,796 ...... 10,056,928 ..............5600 ................ 0 ...... 2,730,169 ................ 0 ......2,846,800 ........... ......2,846,800 ........ 116,631 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0001 ...........
CALL OPTION 

AUG25SPXC@4800 

BHF4J5VS1 .............. Variable Annuities ... Exh 5 ........ Equity/Index

JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 09/24/2024 . 08/15/2025 ............ 114 .......... 548,064 ..............4800 ................ 0 .........131,567 ................ 0 .........136,005 ........... .........136,005 ........... 4,438 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0001 ...........
0159999999. Subtotal - Purchased Options - Hedging Other - Call Options and Warrants 756,590,259 186,720,483 0 823,961,197 XXX 823,961,200 41,208,057 0 (24,835,834) 0 0 XXX XXX
PUT OPTION 

CLIQUET,A,C,PS,1Y,U7.0

,D10.0,G BHF21RPC8 .. Fixed Annuities ...... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 04/15/2020 . 03/02/2026 ..............16 ........... 24,288 ..............1518 ........... 1,292 ................ 0 ................ 0 ........... 1,394 ........... ........... 1,394 ..............465 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
PUT OPTION 

CLIQUET,A,P,PS,1Y,U50,

D10,GF0 BHF2299R2 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 04/23/2020 . 03/06/2026 ..............36 .......... 105,444 ..............2929 ........... 8,931 ................ 0 ................ 0 ..........37,892 ........... ..........37,892 ..........10,282 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
PUT OPTION 

CLIQUET,A,C,PS,1Y,U6,D

10,GF0 BHF2C9PG7 ..... Fixed Annuities ...... Exh 5 ........ Equity/Index

JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 11/17/2020 . 09/25/2026 ..............62 .......... 204,228 ..............3294 ..........14,643 ................ 0 ................ 0 .......... 23,354 ........... .......... 23,354 ........... 3,885 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
PUT OPTION 

CLIQUET,A,C,PS,1Y,U5.5

,D10,GF0 BHF2C9Q92 ... Fixed Annuities ...... Exh 5 ........ Equity/Index

JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 11/17/2020 . 10/16/2026 ..............22 ........... 75,724 ..............3442 ........... 4,460 ................ 0 ................ 0 ........... 7,267 ........... ........... 7,267 ........... 1,342 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
PUT OPTION 

CLIQUET,A,C,PS,1Y,U6,D

10,GF0 BHF2C9QB7 ..... Fixed Annuities ...... Exh 5 ........ Equity/Index

JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 11/17/2020 . 10/16/2026 ............ 614 ........2,098,652 ..............3418 .........143,968 ................ 0 ................ 0 .........239,089 ........... .........239,089 ..........42,830 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
PUT OPTION 

CLIQUET,A,C,PS,1Y,U6.2

5,D10,GF BHF2C9QD3 ... Fixed Annuities ...... Exh 5 ........ Equity/Index

JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 11/17/2020 . 10/26/2026 ............ 147 .......... 499,947 ..............3401 ..........36,746 ................ 0 ................ 0 ..........62,634 ........... ..........62,634 ..........10,477 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
PUT OPTION 

CLIQUET,A,C,PS,1Y,U6,D

10,GF0 BHF2DHVC0 ..... Fixed Annuities ...... Exh 5 ........ Equity/Index

JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 12/10/2020 . 10/20/2026 ..............92 .......... 306,360 ..............3330 .......... 24,754 ................ 0 ................ 0 .......... 35,655 ........... .......... 35,655 ........... 6,355 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
PUT OPTION 

CLIQUET,A,C,PS,1Y,U5.5

,D10,GF0 BHF2DHW47 .. Fixed Annuities ...... Exh 5 ........ Equity/Index

JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 12/10/2020 . 11/09/2026 ..............28 ........... 97,748 ..............3491 ........... 6,510 ................ 0 ................ 0 ........... 9,408 ........... ........... 9,408 ........... 1,752 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
PUT OPTION 

CLIQUET,A,C,PS,1Y,U6,D

10,GF0 BHF2DHWJ4 ..... Fixed Annuities ...... Exh 5 ........ Equity/Index

JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 12/10/2020 . 11/12/2026 ............ 482 ........1,692,302 ..............3511 .........128,615 ................ 0 ................ 0 .........192,761 ........... .........192,761 ..........36,362 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
PUT OPTION 

CLIQUET,A,C,PS,1Y,U6.2

5,D10,GF BHF2DHWL9 ... Fixed Annuities ...... Exh 5 ........ Equity/Index

JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 12/10/2020 . 11/13/2026 ............ 208 .......... 749,008 ..............3601 ..........58,048 ................ 0 ................ 0 ..........91,236 ........... ..........91,236 ..........16,328 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
PUT OPTION 

CLIQUET,A,C,PS,1Y,U5.5

,D10,GF0 BHF2EZAS7 .. Fixed Annuities ...... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 01/13/2021 . 11/27/2026 ..............60 .......... 217,620 ..............3627 ..........14,515 ................ 0 ................ 0 ..........20,791 ........... ..........20,791 ........... 4,505 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
PUT OPTION 

CLIQUET,A,C,PS,1Y,U6,D

10,GF0 BHF2EZCE6 ..... Fixed Annuities ...... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 01/13/2021 . 11/16/2026 ..............20 ........... 70,400 ..............3520 ........... 5,555 ................ 0 ................ 0 ........... 7,992 ........... ........... 7,992 ........... 1,616 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
PUT OPTION 

CLIQUET,A,C,PS,1Y,U5.5

,D10,GF0 BHF2EZDF2 .. Fixed Annuities ...... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 01/13/2021 . 12/18/2026 ..............81 .......... 299,133 ..............3693 .......... 19,324 ................ 0 ................ 0 ..........28,431 ........... ..........28,431 ........... 7,380 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
PUT OPTION 

CLIQUET,A,C,PS,1Y,U6,D

10,GF0 BHF2EZDH8 ..... Fixed Annuities ...... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 01/13/2021 . 12/09/2026 ............ 219 .......... 802,854 ..............3666 .......... 59,893 ................ 0 ................ 0 ..........90,482 ........... ..........90,482 ..........20,152 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
PUT OPTION 

CLIQUET,A,C,PS,1Y,U6,D

10,GF0 BHF2EZDJ4 ..... Fixed Annuities ...... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 01/13/2021 . 12/24/2026 ............ 196 .......... 728,728 ..............3718 ..........53,051 ................ 0 ................ 0 ..........82,263 ........... ..........82,263 ..........21,127 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
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PUT OPTION 

MAR25SPXP@3600 

BHF41B457 03/21/2025 

3600 ..................... Variable Annuities ... Exh 5 ........ Equity/Index

MORGAN STANLEY & CO 

INTL. PLC ........... 4PQUHN3JPFGFNF3BB653 . 12/21/2023 . 03/21/2025 ....... 428,670 .. 1,543,212,000 ..............3600 .....28,360,336 ................ 0 ................ 0 ...... 5,839,572 ........... ...... 5,839,572 ... (20,974,638)................ 0 ................ 0 ................ 0 ................ 0  .......... 0001 ...........
PUT OPTION 

MAR25RTYP@1427 

BHF434BU8 Premium at 

Maturity 2025-03-25 . Variable Annuities ... Exh 5 ........ Equity/Index BNP PARIBAS ........ R0MUWSFPU8MPRO8K5P83 . 01/25/2024 . 03/21/2025 ....... 115,000 .....164,105,000 ..............1427 ................ 0 ...... 3,060,956 ................ 0 ........ 567,718 ^......... ........ 567,718 .....(2,392,635)................ 0 ....... (100,603)................ 0 ................ 0  .......... 0001 ...........
PUT OPTION 

MAR25RTYP@1522 

BHF434BV6 Premium at 

Maturity 2025-03-25 . Variable Annuities ... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 01/24/2024 . 03/21/2025 ....... 115,000 .....175,030,000 ..............1522 ................ 0 ...... 3,993,459 ................ 0 .........823,873 ^......... .........823,873 .....(3,039,732)................ 0 ....... (129,854)................ 0 ................ 0  .......... 0001 ...........
PUT OPTION 

MAR25RTYP@1522 

BHF434UE3 Premium at 

Maturity 2025-03-25 . Variable Annuities ... Exh 5 ........ Equity/Index CITIBANK NA ........ E57ODZWZ7FF32TWEFA76 . 01/24/2024 . 03/21/2025 ....... 115,000 .....175,030,000 ..............1522 ................ 0 ...... 4,121,338 ................ 0 .........823,715 ^......... .........823,715 .....(3,163,611)................ 0 ....... (134,012)................ 0 ................ 0  .......... 0001 ...........
PUT OPTION DEC24 SX5E 

P @ 3029 BME0UFF52 

Premium at Maturity 

2024-12-27 ............. Variable Annuities ... Exh 5 ........ Equity/Index

SOCIETE GENERALE SA 

........................ O2RNE8IBXP4R0TD8PU41 . 10/24/2014 . 12/20/2024 .........66,029 ..... 230,912,126 ..............3029 .....70,609,507 ................ 0 ................ 0 ........ 206,101 ........... ........ 206,101 .....(1,868,524)................ 0 ................ 0 ................ 0 ................ 0  .......... 0001 ...........
0169999999. Subtotal - Purchased Options - Hedging Other - Put Options 99,550,148 11,175,753 0 9,191,628 XXX 9,191,628 (31,254,282) 0 (364,469) 0 0 XXX XXX
Interest Rate Swap 

With 

MORGANSTANLEYCAPITALSE

RVICE RCV SOFR PAY 

6.00 04/28/2026 

BHF3F6SR1 .............. Liability Portfolio . N/A ...........
Interest 

Rate...........
WELLS FARGO BANK NA 

........................ KB1H1DSPRFMYMCUFXT09 . 11/15/2022 . 04/28/2026 ............... 0 .. 1,000,000,000 ..............0.06 ...... 4,390,000 ................ 0 ................ 0 .........176,735 ........... .........176,735 ....... (513,739)................ 0 ................ 0 ................ 0 ................ 0  .......... 0004 ............
Interest Rate Swap 

With MORCS RCV SOFR 

PAY 4.50 04/29/2025 

BHF3J2RQ9 .............. Liability Portfolio . N/A ...........
Interest 

Rate...........
MORGAN STANLEY 

CAPITAL SERVICES .. I7331LVCZKQKX5T7XV54 . 01/25/2023 . 04/29/2025 ............... 0 .. 1,000,000,000 ............ 0.045 ......1,975,000 ................ 0 ......3,587,807 .....(6,442,133) ........... .....(6,442,133).....(9,218,566)................ 0 ................ 0 ................ 0 ................ 0  .......... 0004 ............
Interest Rate Swap 

With 

MORGANSTANLEYCAPITALSE

RVICE RCV SOFR PAY 

5.50 12/05/2025 

BHF40BVX7 .............. Liability Portfolio . N/A ...........
Interest 

Rate........... BNP PARIBAS ........ R0MUWSFPU8MPRO8K5P83 . 12/01/2023 . 12/05/2025 ............... 0 .....250,000,000 ............ 0.055 .........475,000 ................ 0 ................ 0 .......... 49,442 ........... .......... 49,442 ....... (243,447)................ 0 ................ 0 ................ 0 ................ 0  .......... 0004 ............
Interest Rate Swap 

With MIZUHO CAPITAL 

MARKETS LLC RCV SOFR 

PAY 5.00 12/27/2032 

BHF41ANC3 .............. Liability Portfolio . N/A ...........
Interest 

Rate...........
MIZUHO CAPITAL 

MARKETS LLC ........ OV6W8S6QX2D1J857QP30 . 12/21/2023 . 12/27/2032 ............... 0 .....700,000,000 ........... 0.0533 .....10,671,261 .........446,649 ................ 0 ...... 9,459,769 ^......... ...... 9,459,769 ....... (799,712)................ 0 ....... (446,649)................ 0 .....10,050,898  .......... 0004 ............
Interest Rate Swap 

With NOMURAGLOBAL RCV 

SOFR PAY 5.00 

12/27/2032 BHF41AT86 Liability Portfolio . N/A ...........
Interest 

Rate...........

NOMURA GLOBAL 

FINANCIAL PRODUCTS 

IN .................... 0Z3VO5H2G7GRS05BHJ91 . 12/21/2023 . 12/27/2032 ............... 0 .....700,000,000 ........... 0.0533 .....10,147,393 .........424,828 ................ 0 ...... 9,450,808 ^......... ...... 9,450,808 ....... (873,649)................ 0 ....... (424,828)................ 0 .....10,050,898  .......... 0004 ............
Interest Rate Swap 

With GSCBK_VCSA RCV 

SOFR PAY 5.00 

12/27/2032 BHF41B3Y5 Liability Portfolio . N/A ...........
Interest 

Rate........... DEUTSCHE BANK AG .. 7LTWFZYICNSX8D621K86 . 12/21/2023 . 12/27/2032 ............... 0 .....700,000,000 ........... 0.0533 .....11,137,614 ........ 466,168 ................ 0 ...... 9,467,993 ^......... ...... 9,467,993 .....(1,434,109)................ 0 ....... (466,168)................ 0 .....10,050,898  .......... 0004 ............
Interest Rate Swap 

With GSCBK_VCSA RCV 

SOFR PAY 5.00 

12/27/2032 BHF41B4Z1 Liability Portfolio . N/A ...........
Interest 

Rate........... BNP PARIBAS ........ R0MUWSFPU8MPRO8K5P83 . 12/21/2023 . 12/27/2032 ............... 0 .....650,000,000 ........... 0.0533 .....10,385,179 .........434,674 ................ 0 ...... 8,792,468 ^......... ...... 8,792,468 .....(1,331,583)................ 0 ....... (434,675)................ 0 ...... 9,332,977  .......... 0004 ............
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1
Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
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of Un-
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Year
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Change in 
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Year�s 
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Quality 
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Refer-
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Effectiveness 
at Inception

and at 
Quarter-end

(b)
Interest Rate Swap 

With 4.5000000SOFRCAP 

RCV SOFR PAY 4.50 

11/27/2027 BHF4G3XH1 Liability Portfolio . N/A ...........
Interest 

Rate...........
MORGAN STANLEY 

CAPITAL SERVICES .. I7331LVCZKQKX5T7XV54 . 08/19/2024 . 11/27/2027 ............... 0 .....500,000,000 ........... 0.0496 ................ 0 ...... 2,991,539 ................ 0 ...... 2,448,240 ^......... ...... 2,448,240 ....... (513,218)................ 0 ........ (30,081)................ 0 ................ 0  .......... 0004 ............
Interest Rate Swap 

With 4.5000000SOFRCAP 

RCV SOFR PAY 4.50 

11/27/2027 BHF4G3XK4 Liability Portfolio . N/A ...........
Interest 

Rate...........

NOMURA GLOBAL 

FINANCIAL PRODUCTS 

IN .................... 0Z3VO5H2G7GRS05BHJ91 . 08/19/2024 . 11/27/2027 ............... 0 .....500,000,000 ........... 0.0496 ................ 0 ...... 2,998,286 ................ 0 ...... 2,448,288 ^......... ...... 2,448,288 ....... (519,849)................ 0 .........(30,149)................ 0 ................ 0  .......... 0004 ............
0179999999. Subtotal - Purchased Options - Hedging Other - Caps 49,181,447 7,762,144 3,587,807 35,851,610 XXX 35,851,610 (15,447,872) 0 (1,832,550) 0 39,485,671 XXX XXX
Interest Rate Swap 

With 

MORGANSTANLEYCAPITALSE

RVICE RCV 1.50 PAY 

SR3Y  01/03/2026 

BHF36UY91 .............. Liability Portfolio . N/A ...........
Interest 

Rate...........
MORGAN STANLEY 

CAPITAL SERVICES .. I7331LVCZKQKX5T7XV54 . 05/18/2022 . 01/03/2026 ............... 0 .....500,000,000 ............ 0.015 ...... 4,062,500 ................ 0 ................ 0 .........176,724 ........... .........176,724 ....... (594,578)................ 0 ................ 0 ................ 0 ................ 0  .......... 0003 ............
Interest Rate Swap 

With DEUTSCHE BANK 

SECURITIES INC. RCV 

SR3Y  PAY 0.50 

01/03/2026 BHF36UZ25 Liability Portfolio . N/A ...........
Interest 

Rate........... DEUTSCHE BANK AG .. 7LTWFZYICNSX8D621K86 . 05/18/2022 . 01/03/2026 ............... 0 .....500,000,000 ............ 0.005 .....(1,650,000)................ 0 ................ 0 .........(51,820) ........... .........(51,820).........224,423 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0003 ............
Interest Rate Swap 

With JPMORGAN CHASE BK 

RCV SR2Y  PAY 1.00 

04/03/2025 BHF379540 Liability Portfolio . N/A ...........
Interest 

Rate...........
MORGAN STANLEY 

CAPITAL SERVICES .. I7331LVCZKQKX5T7XV54 . 04/01/2022 . 04/03/2025 ............... 0 .....250,000,000 ..............0.01 .........884,376 ............... (1)................ 0 ..............196 ........... ..............196 .........(42,414)................ 0 ................ 0 ................ 0 ................ 0  .......... 0003 ............
Interest Rate Swap 

With JPMORGAN CHASE BK 

RCV 1.00 PAY SR2Y  

04/03/2025 BHF379805 Liability Portfolio . N/A ...........
Interest 

Rate...........
JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 04/01/2022 . 04/03/2025 ............... 0 .....250,000,000 ..............0.01 .........841,250 ................ 0 ................ 0 ..............196 ........... ..............196 .........(42,415)................ 0 ................ 0 ................ 0 ................ 0  .......... 0003 ............
Interest Rate Swap 

With JPMORGAN CHASE BK 

RCV SR3Y  PAY 0.50 

01/03/2026 BHF387105 Liability Portfolio . N/A ...........
Interest 

Rate........... BNP PARIBAS ........ R0MUWSFPU8MPRO8K5P83 . 06/16/2022 . 01/03/2026 ............... 0 .....250,000,000 ............ 0.005 ....... (781,250)................ 0 ................ 0 .........(25,910) ........... .........(25,910).........112,212 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0003 ............
Interest Rate Swap 

With GSCMW RCV 2.00 

PAY SR3Y  01/03/2026 

BHF3871B1 .............. Liability Portfolio . N/A ...........
Interest 

Rate...........
GOLDMAN SACHS BANK 

USA .................. KD3XUN7C6T14HNAYLU02 . 06/16/2022 . 01/03/2026 ............... 0 .....250,000,000 ..............0.02 ...... 2,562,500 ................ 0 ................ 0 .........162,940 ........... .........162,940 ....... (442,531)................ 0 ................ 0 ................ 0 ................ 0  .......... 0003 ............
Interest Rate Swap 

With CREDIT AGRICOLE 

SECURITIES USA RCV 

SR3Y  PAY 0.50 

01/05/2026 BHF3E1KZ3 Liability Portfolio . N/A ...........
Interest 

Rate...........
CREDIT AGRICOLE CIB 

........................ 1VUV7VQFKUOQSJ21A208 . 10/18/2022 . 01/05/2026 ............... 0 .....500,000,000 ........... 0.0143 ................ 0 ................ 0 ................ 0 .........(52,468) ........... .........(52,468).........205,295 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0003 ............
Interest Rate Swap 

With CREDIT AGRICOLE 

SECURITIES USA RCV 

2.30 PAY SR3Y  

01/05/2026 BHF3E1LM1 Liability Portfolio . N/A ...........
Interest 

Rate...........
CREDIT AGRICOLE CIB 

........................ 1VUV7VQFKUOQSJ21A208 . 10/18/2022 . 01/05/2026 ............... 0 .....500,000,000 ..........0.00407 ......2,775,000 ................ 0 ................ 0 .........476,560 ........... .........476,560 .....(1,032,836)................ 0 ................ 0 ................ 0 ................ 0  .......... 0003 ............
Interest Rate Swap 

With BNP_VCSA RCV 3.50 

PAY SOFR  12/05/2026 

BHF40BVT6 .............. Liability Portfolio . N/A ...........
Interest 

Rate........... BNP PARIBAS ........ R0MUWSFPU8MPRO8K5P83 . 12/01/2023 . 12/05/2026 ............... 0 .....500,000,000 ................... ...... 3,435,000 ................ 0 ................ 0 ...... 3,503,258 ........... ...... 3,503,258 ....... (617,424)................ 0 ................ 0 ................ 0 ...... 3,691,902  .......... 0003 ............
0189999999. Subtotal - Purchased Options - Hedging Other - Floors 12,129,376 (1) 0 4,189,676 XXX 4,189,676 (2,230,268) 0 0 0 3,691,902 XXX XXX
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1
Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23

Description

Description
 of Item(s)
Hedged,
Used for
Income

Generation
or Replicated

Schedule/
Exhibit

Identifier

Type(s)
of

Risk(s)
(a)

Exchange, Counterparty
or Central Clearinghouse

Trade
Date

Date of 
Maturity

or
Expiration

Number
of

Contracts
Notional 
Amount

Strike
Price,

Rate or
Index

Received 
(Paid)

Cumulative
Prior 

Year(s) 
Initial Cost 

of Un-
discounted 
Premium 

(Received) 
Paid
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Year Initial 

Cost of
Un-

discounted 
Premium 

(Received) 
Paid

Current 
Year

Income

Book/ 
Adjusted 
Carrying 

Value Code Fair Value

Unrealized 
Valuation 
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Foreign 

Exchange 
Change in 
B./A.C.V.

Current 
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to Carrying 

Value of 
Hedged 

Item
Potential 
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Credit 
Quality 

of
Refer-
ence 
Entity

Hedge
Effectiveness 
at Inception

and at 
Quarter-end

(b)
CALL OPTION 

OCT24SPLVP5UPC@257 

10/18/2024 257. CALL 

BHF3ZDEE8; CALL OPTION 

OCT24SPLVP5UPC@270 

10/18/2024 270. CALL 

BHF3ZDEF5 .............. Fixed Annuities ...... Exh 5 ........ Equity/Index CITIBANK NA ........ E57ODZWZ7FF32TWEFA76 . 11/16/2023 . 10/18/2024 .....1,003,958 ..... 264,542,933 ....... 257 / 270 ......9,506,000 ................ 0 ................ 0 .....13,019,504 ........... .....13,019,504 ...... 2,843,052 ................ 0 ................ 0 ................ 0 .........293,735  .......... 0005 ............
CALL OPTION 

OCT24MXEAC@1961 

10/18/2024 1961. CALL 

BHF3ZDEG3; CALL OPTION 

OCT24MXEAC@2151 

10/18/2024 2151. CALL 

BHF3ZDER9 .............. Liability Portfolio . N/A ........... Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 11/16/2023 . 10/18/2024 ............ 386 .......... 793,616 .....1961 / 2151 .......... 44,590 ................ 0 ................ 0 ..........72,909 ........... ..........72,909 ..........16,490 ................ 0 ................ 0 ................ 0 ..............881  .......... 0005 ............
CALL OPTION 

OCT24SPXC@4202 

10/18/2024 4202. CALL 

BHF3ZDEH1; CALL OPTION 

OCT24SPXC@4543 

10/18/2024 4543. CALL 

BHF3ZDEK4 .............. Fixed Annuities ...... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 11/16/2023 . 10/18/2024 ........ 13,778 ...... 60,244,305 .....4202 / 4543 ...... 3,325,910 ................ 0 ................ 0 ...... 4,677,599 ........... ...... 4,677,599 .........911,150 ................ 0 ................ 0 ................ 0 ..........66,892  .......... 0005 ............
CALL OPTION 

OCT24SPXC@4193 

10/18/2024 4193. CALL 

BHF3ZDEN8; CALL OPTION 

OCT24SPXC@4637 

10/18/2024 4637. CALL 

BHF3ZDEM0 .............. Liability Portfolio . N/A ........... Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 11/16/2023 . 10/18/2024 ..........4,637 ...... 20,472,355 .....4193 / 4637 ...... 1,422,039 ................ 0 ................ 0 ...... 2,049,440 ........... ...... 2,049,440 .........424,318 ................ 0 ................ 0 ................ 0 ..........22,731  .......... 0005 ............
CALL OPTION 

OCT24RTYC@1661 

10/18/2024 1661. CALL 

BHF3ZDEP3; CALL OPTION 

OCT24RTYC@1863 

10/18/2024 1863. CALL 

BHF3ZDEQ1 .............. Liability Portfolio . N/A ........... Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 11/16/2023 . 10/18/2024 ............ 400 .......... 704,800 .....1661 / 1863 ..........48,079 ................ 0 ................ 0 ..........80,415 ........... ..........80,415 ..........16,103 ................ 0 ................ 0 ................ 0 ..............783  .......... 0005 ............
CALL OPTION 

OCT24MXEAC@1961 

10/18/2024 1961. CALL 

BHF3ZFZA8; CALL OPTION 

OCT24MXEAC@2105 

10/18/2024 2105. CALL 

BHF3ZFZC4 .............. Fixed Annuities ...... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 11/16/2023 . 10/18/2024 ..........7,702 ...... 15,658,166 .....1961 / 2105 .........705,901 ................ 0 ................ 0 ...... 1,103,534 ........... ...... 1,103,534 .........230,125 ................ 0 ................ 0 ................ 0 ..........17,386  .......... 0005 ............
CALL OPTION 

MAR25SPXC@4800 

03/21/2025 4800. CALL 

BHF4089W1; CALL OPTION 

MAR25SPXC@4550 

03/21/2025 4550. CALL 

BHF408A41 Premium at 

Maturity 2025-03-25 . Variable Annuities ... Exh 5 ........ Equity/Index BARCLAYS BANK PLC G5GSEF7VJP5I7OUK5573 . 11/30/2023 . 03/21/2025 ....... 275,000 .. 1,285,625,000 .....4800 / 4550 ... (41,767,259).....(1,492,708)................ 0 ... (63,676,709) ^......... ... (63,676,709)... (16,726,650)................ 0 ...... 1,492,707 ................ 0 ...... 4,412,677  .......... 0001 ...........
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1
Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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Adjustment 
to Carrying 
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at Inception

and at 
Quarter-end

(b)
PUT OPTION 

MAR25SPXP@4550 

03/21/2025 4550. PUT 

BHF408BA6; PUT OPTION 

MAR25SPXP@3600 

03/21/2025 3600. PUT 

BHF408BC2 Premium at 

Maturity 2025-03-25 . Variable Annuities ... Exh 5 ........ Equity/Index

MORGAN STANLEY & CO 

INTL. PLC ........... 4PQUHN3JPFGFNF3BB653 . 11/30/2023 . 03/21/2025 ....... 428,670 .. 1,746,830,250 .....4550 / 3600 .....73,592,756 ......2,630,108 ................ 0 ...... 9,793,636 ^......... ...... 9,793,636 ....(45,569,584)................ 0 .....(2,630,108)................ 0 ...... 5,995,681  .......... 0001 ...........
CALL OPTION 

NOV24SPXC@4347 

11/15/2024 4347. CALL 

BHF40XGR9; CALL OPTION 

NOV24SPXC@4765 

11/15/2024 4765. CALL 

BHF40XGW8 .............. Fixed Annuities ...... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 12/15/2023 . 11/15/2024 ........ 11,611 ...... 52,899,716 .....4347 / 4765 ...... 3,511,851 ................ 0 ................ 0 ...... 4,774,838 ........... ...... 4,774,838 ......1,187,108 ................ 0 ................ 0 ................ 0 ..........93,898  .......... 0005 ............
CALL OPTION 

NOV24SPLVP5UPC@261 

11/15/2024 261. CALL 

BHF40XGS7; CALL OPTION 

NOV24SPLVP5UPC@275 

11/15/2024 275. CALL 

BHF40XGU2 .............. Fixed Annuities ...... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 12/15/2023 . 11/15/2024 ....... 968,698 ..... 259,611,064 ....... 261 / 275 ...... 9,464,179 ................ 0 ................ 0 .....13,404,913 ........... .....13,404,913 ...... 4,255,716 ................ 0 ................ 0 ................ 0 .........460,813  .......... 0005 ............
CALL OPTION 

NOV24MXEAC@2013 

11/15/2024 2013. CALL 

BHF40XGT5; CALL OPTION 

NOV24MXEAC@2212 

11/15/2024 2212. CALL 

BHF40XGV0 .............. Fixed Annuities ...... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 12/15/2023 . 11/15/2024 ..........5,488 ...... 11,593,400 .....2013 / 2212 .........728,945 ................ 0 ................ 0 ......1,053,781 ........... ......1,053,781 .........273,391 ................ 0 ................ 0 ................ 0 ..........20,578  .......... 0005 ............
CALL OPTION 

NOV24MXEAC@2035 

11/15/2024 2035. CALL 

BHF40XGZ1; CALL OPTION 

NOV24MXEAC@2260 

11/15/2024 2260. CALL 

BHF40XH23 .............. Liability Portfolio . N/A ........... Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 12/15/2023 . 11/15/2024 ............ 177 .......... 380,108 .....2035 / 2260 ..........25,030 ................ 0 ................ 0 ..........38,064 ........... ..........38,064 ..........10,926 ................ 0 ................ 0 ................ 0 ..............675  .......... 0005 ............
CALL OPTION 

NOV24SPXC@4431 

11/15/2024 4431. CALL 

BHF40XH07; CALL OPTION 

NOV24SPXC@4884 

11/15/2024 4884. CALL 

BHF40XH15 .............. Liability Portfolio . N/A ........... Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 12/15/2023 . 11/15/2024 ..........3,734 ...... 17,391,105 .....4431 / 4884 ......1,161,035 ................ 0 ................ 0 ...... 1,659,228 ........... ...... 1,659,228 .........470,912 ................ 0 ................ 0 ................ 0 ..........30,870  .......... 0005 ............
CALL OPTION 

NOV24RTYC@1739 

11/15/2024 1739. CALL 

BHF40XH49; CALL OPTION 

NOV24RTYC@1937 

11/15/2024 1937. CALL 

BHF40XH31 .............. Liability Portfolio . N/A ........... Equity/Index

SOCIETE GENERALE SA 

........................ O2RNE8IBXP4R0TD8PU41 . 12/15/2023 . 11/15/2024 ............ 228 .......... 419,064 .....1739 / 1937 ..........33,616 ................ 0 ................ 0 .......... 43,262 ........... .......... 43,262 ........... 9,718 ................ 0 ................ 0 ................ 0 ..............744  .......... 0005 ............
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1
Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23

Description

Description
 of Item(s)
Hedged,
Used for
Income

Generation
or Replicated

Schedule/
Exhibit

Identifier

Type(s)
of

Risk(s)
(a)

Exchange, Counterparty
or Central Clearinghouse

Trade
Date

Date of 
Maturity

or
Expiration

Number
of

Contracts
Notional 
Amount

Strike
Price,

Rate or
Index

Received 
(Paid)

Cumulative
Prior 

Year(s) 
Initial Cost 

of Un-
discounted 
Premium 

(Received) 
Paid

Current 
Year Initial 

Cost of
Un-

discounted 
Premium 

(Received) 
Paid

Current 
Year

Income

Book/ 
Adjusted 
Carrying 

Value Code Fair Value

Unrealized 
Valuation 
Increase/ 

(Decrease)

Total 
Foreign 

Exchange 
Change in 
B./A.C.V.

Current 
Year�s 

(Amorti-
zation)/ 

Accretion

Adjustment 
to Carrying 

Value of 
Hedged 

Item
Potential 
Exposure

Credit 
Quality 

of
Refer-
ence 
Entity

Hedge
Effectiveness 
at Inception

and at 
Quarter-end

(b)
CALL OPTION 

MAR25SPXC@5020 

03/21/2025 5020. CALL 

BHF416P14; PUT OPTION 

MAR25SPXP@5020 

03/21/2025 5020. PUT 

BHF416P06 .............. Variable Annuities ... Exh 5 ........ Equity/Index CITIBANK NA ........ E57ODZWZ7FF32TWEFA76 . 12/20/2023 . 03/21/2025 .........72,005 .....361,465,100 .....5020 / 5020 .....(3,207,103)................ 0 ................ 0 .....59,891,908 ........... .....59,891,908 .....62,440,866 ................ 0 ................ 0 ................ 0 ...... 1,240,664  .......... 0001 ...........
CALL OPTION 

DEC24MXEAC@2131 

12/20/2024 2131. CALL 

BHF427CD9; CALL OPTION 

DEC24MXEAC@2288 

12/20/2024 2288. CALL 

BHF427CH0 .............. Fixed Annuities ...... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 01/12/2024 . 12/20/2024 ..........7,546 ...... 16,672,887 .....2131 / 2288 ................ 0 .........713,046 ................ 0 ......1,078,625 ........... ......1,078,625 .........365,579 ................ 0 ................ 0 ................ 0 ..........39,271  .......... 0005 ............
CALL OPTION 

DEC24SPXC@4586 

12/20/2024 4586. CALL 

BHF427CF4; CALL OPTION 

DEC24SPXC@4955 

12/20/2024 4955. CALL 

BHF427CE7 .............. Fixed Annuities ...... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 01/11/2024 . 12/20/2024 .........13,486 ...... 64,334,963 .....4586 / 4955 ................ 0 ...... 3,174,021 ................ 0 ...... 4,763,133 ........... ...... 4,763,133 ...... 1,589,112 ................ 0 ................ 0 ................ 0 .........151,535  .......... 0005 ............
CALL OPTION 

DEC24SPLVP5UPC@265 

12/20/2024 265. CALL 

BHF427CJ6; CALL OPTION 

DEC24SPLVP5UPC@280 

12/20/2024 280. CALL 

BHF427CG2 .............. Fixed Annuities ...... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 01/11/2024 . 12/20/2024 ....... 859,339 ..... 234,169,878 ....... 265 / 280 ................ 0 ...... 8,320,378 ................ 0 .....12,384,240 ........... .....12,384,240 ...... 4,063,862 ................ 0 ................ 0 ................ 0 .........551,566  .......... 0005 ............
CALL OPTION 

DEC24RTYC@1909 

12/20/2024 1909. CALL 

BHF427CS6; CALL OPTION 

DEC24RTYC@2183 

12/20/2024 2183. CALL 

BHF427CV9 .............. Liability Portfolio . N/A ........... Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 01/12/2024 . 12/20/2024 ............ 257 .......... 525,822 .....1909 / 2183 ................ 0 ..........33,161 ................ 0 ..........56,576 ........... ..........56,576 .......... 23,415 ................ 0 ................ 0 ................ 0 ........... 1,239  .......... 0005 ............
CALL OPTION 

DEC24SPXC@4660 

12/20/2024 4660. CALL 

BHF427CT4; CALL OPTION 

DEC24SPXC@5114 

12/20/2024 5114. CALL 

BHF427CR8 .............. Liability Portfolio . N/A ........... Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 01/11/2024 . 12/20/2024 ..........3,870 ...... 18,912,690 .....4660 / 5114 ................ 0 ...... 1,034,946 ................ 0 ...... 1,665,954 ........... ...... 1,665,954 ........ 631,008 ................ 0 ................ 0 ................ 0 .......... 44,547  .......... 0005 ............
CALL OPTION 

DEC24MXEAC@2171 

12/20/2024 2171. CALL 

BHF427CW7; CALL OPTION 

DEC24MXEAC@2373 

12/20/2024 2373. CALL 

BHF427CU1 .............. Liability Portfolio . N/A ........... Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 01/12/2024 . 12/20/2024 ............ 228 .......... 518,016 .....2171 / 2373 ................ 0 .......... 23,920 ................ 0 ..........40,169 ........... ..........40,169 ..........16,249 ................ 0 ................ 0 ................ 0 ........... 1,220  .......... 0005 ............
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1
Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23

Description

Description
 of Item(s)
Hedged,
Used for
Income

Generation
or Replicated

Schedule/
Exhibit

Identifier

Type(s)
of

Risk(s)
(a)

Exchange, Counterparty
or Central Clearinghouse

Trade
Date

Date of 
Maturity

or
Expiration

Number
of

Contracts
Notional 
Amount

Strike
Price,

Rate or
Index

Received 
(Paid)

Cumulative
Prior 

Year(s) 
Initial Cost 

of Un-
discounted 
Premium 

(Received) 
Paid

Current 
Year Initial 

Cost of
Un-

discounted 
Premium 

(Received) 
Paid

Current 
Year

Income

Book/ 
Adjusted 
Carrying 

Value Code Fair Value

Unrealized 
Valuation 
Increase/ 

(Decrease)

Total 
Foreign 

Exchange 
Change in 
B./A.C.V.

Current 
Year�s 
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zation)/ 

Accretion
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to Carrying 

Value of 
Hedged 

Item
Potential 
Exposure

Credit 
Quality 

of
Refer-
ence 
Entity

Hedge
Effectiveness 
at Inception

and at 
Quarter-end

(b)
CALL OPTION 

APR26SPXC@5365.19 

04/17/2026 5365.19 

CALL BHF440ZE5; PUT 

OPTION 

APR26SPXP@5365.19 

04/17/2026 5365.19 PUT 

BHF43F084 .............. Variable Annuities ... Exh 5 ........ Equity/Index BARCLAYS BANK PLC G5GSEF7VJP5I7OUK5573 . 02/07/2024 . 04/17/2026 .........68,049 ..... 365,095,810 
....... 5365.19 / 
5365.19 ................ 0 ................ 0 ................ 0 .....43,285,230 ........... .....43,285,230 .....43,285,230 ................ 0 ................ 0 ................ 0 ...... 2,269,185  .......... 0001 ...........

CALL OPTION 

JAN25MXEAC@2193 

01/17/2025 2193. CALL 

BHF447NC7; CALL OPTION 

JAN25MXEAC@2435 

01/17/2025 2435. CALL 

BHF447NF0 .............. Liability Portfolio . N/A ........... Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 02/14/2024 . 01/17/2025 ............ 169 .......... 391,066 .....2193 / 2435 ................ 0 ..........19,006 ................ 0 .......... 33,432 ........... .......... 33,432 ..........14,426 ................ 0 ................ 0 ................ 0 ........... 1,069  .......... 0005 ............
CALL OPTION 

JAN25RTYC@1957 

01/17/2025 1957. CALL 

BHF447ND5; CALL OPTION 

JAN25RTYC@2139 

01/17/2025 2139. CALL 

BHF447NB9 .............. Liability Portfolio . N/A ........... Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 02/13/2024 . 01/17/2025 ............ 464 .......... 950,272 .....1957 / 2139 ................ 0 ..........41,801 ................ 0 ..........66,636 ........... ..........66,636 .......... 24,835 ................ 0 ................ 0 ................ 0 ........... 2,596  .......... 0005 ............
CALL OPTION 

JAN25SPXC@4785 

01/17/2025 4785. CALL 

BHF447NE3; CALL OPTION 

JAN25SPXC@5244 

01/17/2025 5244. CALL 

BHF447NG8 .............. Liability Portfolio . N/A ........... Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 02/14/2024 . 01/17/2025 .......... 3,942 ...... 19,767,159 .....4785 / 5244 ................ 0 ......1,150,106 ................ 0 ...... 1,663,439 ........... ...... 1,663,439 .........513,333 ................ 0 ................ 0 ................ 0 ..........54,011  .......... 0005 ............
CALL OPTION 

JAN25SPLVP5UPC@268 

01/17/2025 268. CALL 

BHF447NJ2; CALL OPTION 

JAN25SPLVP5UPC@283 

01/17/2025 283. CALL 

BHF447NK9 .............. Fixed Annuities ...... Exh 5 ........ Equity/Index

WELLS FARGO BANK NA 

........................ KB1H1DSPRFMYMCUFXT09 . 02/14/2024 . 01/17/2025 ....... 580,118 ..... 159,822,509 ....... 268 / 283 ................ 0 ...... 5,215,261 ................ 0 ...... 8,325,168 ........... ...... 8,325,168 ...... 3,109,907 ................ 0 ................ 0 ................ 0 .........436,692  .......... 0005 ............
CALL OPTION 

JAN25SPXC@4744 

01/17/2025 4744. CALL 

BHF447NL7; CALL OPTION 

JAN25SPXC@5102 

01/17/2025 5102. CALL 

BHF447NH6 .............. Fixed Annuities ...... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 02/14/2024 . 01/17/2025 ........ 11,270 ...... 55,482,210 .....4744 / 5102 ................ 0 ...... 2,729,984 ................ 0 ...... 3,755,093 ........... ...... 3,755,093 ...... 1,025,109 ................ 0 ................ 0 ................ 0 .........151,597  .......... 0005 ............
CALL OPTION 

JAN25MXEAC@2197 

01/17/2025 2197. CALL 

BHF447NN3; CALL OPTION 

JAN25MXEAC@2324 

01/17/2025 2324. CALL 

BHF447NM5 .............. Fixed Annuities ...... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 02/14/2024 . 01/17/2025 ..........8,831 ...... 19,962,476 .....2197 / 2324 ................ 0 .........620,999 ................ 0 .........970,423 ........... .........970,423 .........349,424 ................ 0 ................ 0 ................ 0 .......... 54,545  .......... 0005 ............

 E
0
6
.3

9



STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1
Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23

Description

Description
 of Item(s)
Hedged,
Used for
Income

Generation
or Replicated

Schedule/
Exhibit

Identifier

Type(s)
of

Risk(s)
(a)

Exchange, Counterparty
or Central Clearinghouse

Trade
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Notional 
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Price,

Rate or
Index
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(Paid)
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Prior 

Year(s) 
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of Un-
discounted 
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Paid
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Year Initial 
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Un-

discounted 
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Current 
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Income
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Carrying 

Value Code Fair Value

Unrealized 
Valuation 
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Foreign 

Exchange 
Change in 
B./A.C.V.

Current 
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(Amorti-
zation)/ 
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to Carrying 

Value of 
Hedged 
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Potential 
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Credit 
Quality 

of
Refer-
ence 
Entity

Hedge
Effectiveness 
at Inception

and at 
Quarter-end

(b)
CALL OPTION 

APR26SPXC@5496.54 

04/10/2026 5496.54 

CALL BHF44TEM7; PUT 

OPTION 

APR26SPXP@5496.54 

04/10/2026 5496.54 PUT 

BHF44TEN5 .............. Variable Annuities ... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 02/22/2024 . 04/10/2026 ........ 64,000 ..... 351,778,563 
....... 5496.54 / 

5496.54 ................ 0 ................ 0 ................ 0 .....32,605,296 ........... .....32,605,296 .....32,605,296 ................ 0 ................ 0 ................ 0 ...... 2,172,804  .......... 0001 ...........
CALL OPTION 

FEB25SPXC@4965 

02/21/2025 4965. CALL 

BHF45ZB94; CALL OPTION 

FEB25SPXC@5293 

02/21/2025 5293. CALL 

BHF45ZB86 .............. Fixed Annuities ...... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 03/13/2024 . 02/21/2025 .........11,692 ...... 59,968,268 .....4965 / 5293 ................ 0 ...... 2,561,999 ................ 0 ...... 3,403,291 ........... ...... 3,403,291 .........841,292 ................ 0 ................ 0 ................ 0 .........188,333  .......... 0005 ............
CALL OPTION 

FEB25SPLVP5UPC@269 

02/21/2025 269. CALL 

BHF45ZBA1; CALL OPTION 

FEB25SPLVP5UPC@286 

02/21/2025 286. CALL 

BHF45ZB78 .............. Fixed Annuities ...... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 03/14/2024 . 02/21/2025 ....... 537,189 ..... 149,069,948 ....... 269 / 286 ................ 0 ...... 6,097,095 ................ 0 ...... 8,459,044 ........... ...... 8,459,044 ...... 2,361,949 ................ 0 ................ 0 ................ 0 ........ 468,161  .......... 0005 ............
CALL OPTION 

FEB25MXEAC@2222 

02/21/2025 2222. CALL 

BHF45ZBB9; CALL OPTION 

FEB25MXEAC@2366 

02/21/2025 2366. CALL 

BHF45ZBC7 .............. Fixed Annuities ...... Exh 5 ........ Equity/Index

WELLS FARGO BANK NA 

........................ KB1H1DSPRFMYMCUFXT09 . 03/14/2024 . 02/21/2025 ..........5,617 ...... 12,885,398 .....2222 / 2366 ................ 0 .........517,438 ................ 0 .........665,415 ........... .........665,415 .........147,977 ................ 0 ................ 0 ................ 0 ..........40,467  .......... 0005 ............
CALL OPTION 

FEB25MXEAC@2237 

02/21/2025 2237. CALL 

BHF45ZBH6; CALL OPTION 

FEB25MXEAC@2476 

02/21/2025 2476. CALL 

BHF45ZBK9 .............. Liability Portfolio . N/A ........... Equity/Index

WELLS FARGO BANK NA 

........................ KB1H1DSPRFMYMCUFXT09 . 03/14/2024 . 02/21/2025 ............ 146 .......... 344,049 .....2237 / 2476 ................ 0 ..........19,711 ................ 0 ..........26,607 ........... ..........26,607 ........... 6,896 ................ 0 ................ 0 ................ 0 ........... 1,081  .......... 0005 ............
CALL OPTION 

FEB25SPXC@5010 

02/21/2025 5010. CALL 

BHF45ZBL7; CALL OPTION 

FEB25SPXC@5455 

02/21/2025 5455. CALL 

BHF45ZBJ2 .............. Liability Portfolio . N/A ........... Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 03/13/2024 . 02/21/2025 ..........3,569 ...... 18,674,793 .....5010 / 5455 ................ 0 .........986,352 ................ 0 ......1,376,460 ........... ......1,376,460 .........390,108 ................ 0 ................ 0 ................ 0 ..........58,649  .......... 0005 ............
CALL OPTION 

FEB25RTYC@2000 

02/21/2025 2000. CALL 

BHF45ZBM5; CALL OPTION 

FEB25RTYC@2195 

02/21/2025 2195. CALL 

BHF45ZBN3 .............. Liability Portfolio . N/A ........... Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 03/13/2024 . 02/21/2025 ............ 282 .......... 591,495 .....2000 / 2195 ................ 0 ..........31,136 ................ 0 ..........39,480 ........... ..........39,480 ........... 8,344 ................ 0 ................ 0 ................ 0 ........... 1,858  .......... 0005 ............
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1
Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23

Description
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 of Item(s)
Hedged,
Used for
Income

Generation
or Replicated
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Exhibit
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Type(s)
of

Risk(s)
(a)

Exchange, Counterparty
or Central Clearinghouse

Trade
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Maturity
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Number
of

Contracts
Notional 
Amount

Strike
Price,

Rate or
Index

Received 
(Paid)
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Prior 

Year(s) 
Initial Cost 

of Un-
discounted 
Premium 

(Received) 
Paid

Current 
Year Initial 

Cost of
Un-

discounted 
Premium 

(Received) 
Paid

Current 
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Income

Book/ 
Adjusted 
Carrying 

Value Code Fair Value
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Total 
Foreign 

Exchange 
Change in 
B./A.C.V.

Current 
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to Carrying 

Value of 
Hedged 

Item
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Exposure

Credit 
Quality 

of
Refer-
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Entity

Hedge
Effectiveness 
at Inception

and at 
Quarter-end

(b)
CALL OPTION 

MAR25SPLVP5UPC@273 

03/21/2025 273. CALL 

BHF47LNC3; CALL OPTION 

MAR25SPLVP5UPC@287 

03/21/2025 287. CALL 

BHF47LNB5 .............. Fixed Annuities ...... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 04/10/2024 . 03/21/2025 ....... 687,718 ..... 192,561,040 ....... 273 / 287 ................ 0 ...... 5,866,235 ................ 0 ...... 8,597,487 ........... ...... 8,597,487 ...... 2,731,252 ................ 0 ................ 0 ................ 0 .........660,931  .......... 0005 ............
CALL OPTION 

MAR25MXEAC@2320 

03/21/2025 2320. CALL 

BHF47LND1; CALL OPTION 

MAR25MXEAC@2447 

03/21/2025 2447. CALL 

BHF47LNF6 .............. Fixed Annuities ...... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 04/10/2024 . 03/21/2025 ..........6,585 ...... 15,695,348 .....2320 / 2447 ................ 0 .........442,439 ................ 0 ........ 613,877 ........... ........ 613,877 .........171,438 ................ 0 ................ 0 ................ 0 ..........53,871  .......... 0005 ............
CALL OPTION 

MAR25SPXC@5118 

03/21/2025 5118. CALL 

BHF47LNG4; CALL OPTION 

MAR25SPXC@5437 

03/21/2025 5437. CALL 

BHF47LNE9 .............. Fixed Annuities ...... Exh 5 ........ Equity/Index CITIBANK NA ........ E57ODZWZ7FF32TWEFA76 . 04/10/2024 . 03/21/2025 .........12,620 ...... 66,602,050 .....5118 / 5437 ................ 0 ...... 2,409,158 ................ 0 ...... 3,419,506 ........... ...... 3,419,506 ......1,010,348 ................ 0 ................ 0 ................ 0 .........228,600  .......... 0005 ............
CALL OPTION 

MAR25SPXC@5160 

03/21/2025 5160. CALL 

BHF47LNH2; CALL OPTION 

MAR25SPXC@5631 

03/21/2025 5631. CALL 

BHF47LNK5 .............. Liability Portfolio . N/A ........... Equity/Index CITIBANK NA ........ E57ODZWZ7FF32TWEFA76 . 04/10/2024 . 03/21/2025 ..........4,388 ...... 23,675,454 .....5160 / 5631 ................ 0 ...... 1,114,333 ................ 0 ......1,691,516 ........... ......1,691,516 .........577,183 ................ 0 ................ 0 ................ 0 ..........81,262  .......... 0005 ............
CALL OPTION 

MAR25MXEAC@2329 

03/21/2025 2329. CALL 

BHF47LNJ8; CALL OPTION 

MAR25MXEAC@2565 

03/21/2025 2565. CALL 

BHF47LNM1 .............. Liability Portfolio . N/A ........... Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 04/10/2024 . 03/21/2025 .............252 .......... 616,644 .....2329 / 2565 ................ 0 .......... 25,693 ................ 0 ..........38,633 ........... ..........38,633 ..........12,940 ................ 0 ................ 0 ................ 0 ........... 2,117  .......... 0005 ............
CALL OPTION 

MAR25RTYC@2068 

03/21/2025 2068. CALL 

BHF47LNL3; CALL OPTION 

MAR25RTYC@2260 

03/21/2025 2260. CALL 

BHF47LNN9 .............. Liability Portfolio . N/A ........... Equity/Index CITIBANK NA ........ E57ODZWZ7FF32TWEFA76 . 04/10/2024 . 03/21/2025 ............ 410 .......... 887,240 .....2068 / 2260 ................ 0 ..........35,190 ................ 0 ..........50,167 ........... ..........50,167 ..........14,977 ................ 0 ................ 0 ................ 0 ........... 3,045  .......... 0005 ............
CALL OPTION 

FEB25RTYC@2005 

02/21/2025 2005. CALL 

BHF49C606; CALL OPTION 

FEB25RTYC@2260 

02/21/2025 2260. CALL 

BHF4AZ6B9 .............. Variable Annuities ... Exh 5 ........ Equity/Index

ROYAL BANK OF 

CANADA ............... ES7IP3U3RHIGC71XBU11 . 06/04/2024 . 02/21/2025 ............ 510 ....... 1,087,575 .....2005 / 2260 ................ 0 ..........60,318 ................ 0 ..........87,986 ........... ..........87,986 ..........27,668 ................ 0 ................ 0 ................ 0 ........... 3,416  .......... 0005 ............
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1
Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
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at Inception

and at 
Quarter-end

(b)
CALL OPTION 

APR25SPLVP5UPC@272 

04/17/2025 272. CALL 

BHF4ABRT0; CALL OPTION 

APR25SPLVP5UPC@287 

04/17/2025 287. CALL 

BHF4ABRV5 .............. Fixed Annuities ...... Exh 5 ........ Equity/Index

SOCIETE GENERALE SA 

........................ O2RNE8IBXP4R0TD8PU41 . 05/24/2024 . 04/17/2025 ....... 632,090 .....176,669,155 ....... 272 / 287 ................ 0 ...... 6,409,393 ................ 0 ...... 8,440,823 ........... ...... 8,440,823 ...... 2,031,430 ................ 0 ................ 0 ................ 0 .........652,245  .......... 0005 ............
CALL OPTION 

APR25MXEAC@2266 

04/17/2025 2266. CALL 

BHF4ABRU7; CALL OPTION 

APR25MXEAC@2429 

04/17/2025 2429. CALL 

BHF4ABRW3 .............. Fixed Annuities ...... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 05/29/2024 . 04/17/2025 ..........5,364 ...... 12,591,990 .....2266 / 2429 ................ 0 .........523,274 ................ 0 .........658,260 ........... .........658,260 .........134,986 ................ 0 ................ 0 ................ 0 ..........46,488  .......... 0005 ............
CALL OPTION 

APR25SPXC@5051 

04/17/2025 5051. CALL 

BHF4ABRX1; CALL OPTION 

APR25SPXC@5431 

04/17/2025 5431. CALL 

BHF4ABRY9 .............. Fixed Annuities ...... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 05/24/2024 . 04/17/2025 ........ 10,086 ...... 52,860,726 .....5051 / 5431 ................ 0 ...... 2,640,375 ................ 0 ...... 3,232,106 ........... ...... 3,232,106 .........591,731 ................ 0 ................ 0 ................ 0 .........195,157  .......... 0005 ............
CALL OPTION 

APR25MXEAC@2263 

04/17/2025 2263. CALL 

BHF4ABUF6; CALL OPTION 

APR25MXEAC@2502 

04/17/2025 2502. CALL 

BHF4ABUL3 .............. Liability Portfolio . N/A ........... Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 05/29/2024 . 04/17/2025 ............ 164 .......... 390,730 .....2263 / 2502 ................ 0 ..........21,572 ................ 0 ..........28,000 ........... ..........28,000 ........... 6,428 ................ 0 ................ 0 ................ 0 ........... 1,443  .......... 0005 ............
CALL OPTION 

APR25SPXC@5066 

04/17/2025 5066. CALL 

BHF4ABUG4; CALL OPTION 

APR25SPXC@5573 

04/17/2025 5573. CALL 

BHF4ABUH2 .............. Liability Portfolio . N/A ........... Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 05/28/2024 . 04/17/2025 ..........3,351 ...... 17,825,645 .....5066 / 5573 ................ 0 ......1,116,887 ................ 0 ...... 1,401,799 ........... ...... 1,401,799 .........284,912 ................ 0 ................ 0 ................ 0 ..........65,811  .......... 0005 ............
CALL OPTION 

APR25RTYC@1977 

04/17/2025 1977. CALL 

BHF4ABUK5; CALL OPTION 

APR25RTYC@2211 

04/17/2025 2211. CALL 

BHF4ABUJ8 .............. Liability Portfolio . N/A ........... Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 05/29/2024 . 04/17/2025 ............ 260 .......... 544,440 .....1977 / 2211 ................ 0 ..........31,864 ................ 0 ..........42,889 ........... ..........42,889 ..........11,025 ................ 0 ................ 0 ................ 0 ........... 2,010  .......... 0005 ............
CALL OPTION 

MAR25SPXC@5167 

03/21/2025 5167. CALL 

BHF4AZ611; CALL OPTION 

MAR25SPXC@5739 

03/21/2025 5739. CALL 

BHF4AZ694 .............. Variable Annuities ... Exh 5 ........ Equity/Index

JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 06/04/2024 . 03/21/2025 ..........1,221 ....... 6,658,113 .....5167 / 5739 ................ 0 .........399,537 ................ 0 .........558,246 ........... .........558,246 .........158,709 ................ 0 ................ 0 ................ 0 .......... 22,853  .......... 0005 ............
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1
Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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(b)
CALL OPTION 

FEB25SPXC@5008 

02/21/2025 5008. CALL 

BHF4AZ629; CALL OPTION 

FEB25SPXC@5569 

02/21/2025 5569. CALL 

BHF4AZ6L7 .............. Variable Annuities ... Exh 5 ........ Equity/Index

JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 06/04/2024 . 02/21/2025 ..........1,285 ........6,795,723 .....5008 / 5569 ................ 0 .........473,748 ................ 0 .........614,339 ........... .........614,339 .........140,591 ................ 0 ................ 0 ................ 0 .......... 21,342  .......... 0005 ............
CALL OPTION 

MAR25SPLVP5UPC@275 

03/21/2025 275. CALL 

BHF4AZ637; CALL OPTION 

MAR25SPLVP5UPC@314 

03/21/2025 314. CALL 

BHF4AZ603 .............. Variable Annuities ... Exh 5 ........ Equity/Index

JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 06/04/2024 . 03/21/2025 ............ 283 ............83,344 ....... 275 / 314 ................ 0 ........... 3,554 ................ 0 ........... 5,822 ........... ........... 5,822 ........... 2,268 ................ 0 ................ 0 ................ 0 ..............286  .......... 0005 ............
CALL OPTION 

FEB25MXEAC@2262 

02/21/2025 2262. CALL 

BHF4AZ660; CALL OPTION 

FEB25MXEAC@2537 

02/21/2025 2537. CALL 

BHF4AZ645 .............. Variable Annuities ... Exh 5 ........ Equity/Index

MORGAN STANLEY & CO 

INTL. PLC ........... 4PQUHN3JPFGFNF3BB653 . 06/04/2024 . 02/21/2025 ............ 171 .......... 410,315 .....2262 / 2537 ................ 0 ..........27,778 ................ 0 .......... 33,359 ........... .......... 33,359 ........... 5,581 ................ 0 ................ 0 ................ 0 ........... 1,289  .......... 0005 ............
CALL OPTION 

MAR25SPXC@5074 

03/21/2025 5074. CALL 

BHF4AZ686; CALL OPTION 

MAR25SPXC@5275 

03/21/2025 5275. CALL 

BHF4AZ652 .............. Variable Annuities ... Exh 5 ........ Equity/Index

JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 06/04/2024 . 03/21/2025 ..........1,509 ....... 7,808,321 .....5074 / 5275 ................ 0 .........217,923 ................ 0 .........263,951 ........... .........263,951 ..........46,028 ................ 0 ................ 0 ................ 0 ..........26,801  .......... 0005 ............
CALL OPTION 

FEB25RTYC@1914 

02/21/2025 1914. CALL 

BHF4AZ6C7; CALL OPTION 

FEB25RTYC@2116 

02/21/2025 2116. CALL 

BHF4AZ678 .............. Variable Annuities ... Exh 5 ........ Equity/Index

ROYAL BANK OF 

CANADA ............... ES7IP3U3RHIGC71XBU11 . 06/04/2024 . 02/21/2025 .............252 .......... 507,780 .....1914 / 2116 ................ 0 ..........30,741 ................ 0 ..........40,600 ........... ..........40,600 ........... 9,859 ................ 0 ................ 0 ................ 0 ........... 1,595  .......... 0005 ............
CALL OPTION 

JAN25SPXC@4699 

01/17/2025 4699. CALL 

BHF4AZ6D5; CALL OPTION 

JAN25SPXC@4915 

01/17/2025 4915. CALL 

BHF4AZ6A1 .............. Variable Annuities ... Exh 5 ........ Equity/Index

JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 06/04/2024 . 01/17/2025 ..........1,156 ........5,556,892 .....4699 / 4915 ................ 0 .........212,292 ................ 0 .........235,029 ........... .........235,029 ..........22,737 ................ 0 ................ 0 ................ 0 ..........15,183  .......... 0005 ............
CALL OPTION 

FEB25MXEAC@2154 

02/21/2025 2154. CALL 

BHF4AZ6H6; CALL OPTION 

FEB25MXEAC@2365 

02/21/2025 2365. CALL 

BHF4AZ6K9 .............. Variable Annuities ... Exh 5 ........ Equity/Index

MORGAN STANLEY & CO 

INTL. PLC ........... 4PQUHN3JPFGFNF3BB653 . 06/04/2024 . 02/21/2025 ............ 110 .......... 248,545 .....2154 / 2365 ................ 0 ..........17,203 ................ 0 ..........19,579 ........... ..........19,579 ........... 2,376 ................ 0 ................ 0 ................ 0 ..............781  .......... 0005 ............
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1
Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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(b)
CALL OPTION 

JAN25SPXC@4812 

01/17/2025 4812. CALL 

BHF4AZ6J2; CALL OPTION 

JAN25SPXC@5377 

01/17/2025 5377. CALL 

BHF4AZ6F0 .............. Variable Annuities ... Exh 5 ........ Equity/Index

JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 06/04/2024 . 01/17/2025 .............933 ........4,753,169 .....4812 / 5377 ................ 0 .........395,288 ................ 0 .........477,568 ........... .........477,568 ..........82,280 ................ 0 ................ 0 ................ 0 ..........12,987  .......... 0005 ............
CALL OPTION 

FEB25SPXC@4916 

02/21/2025 4916. CALL 

BHF4B1XP2; CALL OPTION 

FEB25SPXC@5113 

02/21/2025 5113. CALL 

BHF4AZ5Z7 .............. Variable Annuities ... Exh 5 ........ Equity/Index

JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 06/04/2024 . 02/21/2025 ............ 892 ........4,472,934 .....4916 / 5113 ................ 0 .........136,252 ................ 0 .........159,059 ........... .........159,059 ..........22,807 ................ 0 ................ 0 ................ 0 ..........14,047  .......... 0005 ............
CALL OPTION 

MAY25SPLVP5UPC@274 

05/16/2025 274. CALL 

BHF4BSDC4; CALL OPTION 

MAY25SPLVP5UPC@290 

05/16/2025 290. CALL 

BHF4BSDB6 .............. Fixed Annuities ...... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 06/14/2024 . 05/16/2025 ....... 624,246 .....176,037,372 ....... 274 / 290 ................ 0 ......6,087,148 ................ 0 ...... 8,423,665 ........... ...... 8,423,665 ...... 2,336,517 ................ 0 ................ 0 ................ 0 .........695,658  .......... 0005 ............
CALL OPTION 

MAY25SPXC@5174 

05/16/2025 5174. CALL 

BHF4BSDE0; CALL OPTION 

MAY25SPXC@5554 

05/16/2025 5554. CALL 

BHF4BSDF7 .............. Fixed Annuities ...... Exh 5 ........ Equity/Index

JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 06/14/2024 . 05/16/2025 .........10,735 ...... 57,582,540 .....5174 / 5554 ................ 0 ...... 2,802,657 ................ 0 ...... 3,284,971 ........... ...... 3,284,971 .........482,314 ................ 0 ................ 0 ................ 0 .........227,553  .......... 0005 ............
CALL OPTION 

MAY25MXEAC@2329 

05/16/2025 2329. CALL 

BHF4BSDG5; CALL OPTION 

MAY25MXEAC@2478 

05/16/2025 2478. CALL 

BHF4BSDD2 .............. Fixed Annuities ...... Exh 5 ........ Equity/Index

WELLS FARGO BANK NA 

........................ KB1H1DSPRFMYMCUFXT09 . 06/14/2024 . 05/16/2025 ..........6,912 ...... 16,612,992 .....2329 / 2478 ................ 0 .........492,964 ................ 0 ........ 704,681 ........... ........ 704,681 ........ 211,717 ................ 0 ................ 0 ................ 0 ..........65,651  .......... 0005 ............
CALL OPTION 

MAY25MXEAC@2343 

05/16/2025 2343. CALL 

BHF4BSDJ9; CALL OPTION 

MAY25MXEAC@2584 

05/16/2025 2584. CALL 

BHF4BSDK6 .............. Liability Portfolio . N/A ........... Equity/Index

WELLS FARGO BANK NA 

........................ KB1H1DSPRFMYMCUFXT09 . 06/14/2024 . 05/16/2025 ............ 201 .......... 495,164 .....2343 / 2584 ................ 0 .......... 19,232 ................ 0 .......... 29,479 ........... .......... 29,479 ..........10,247 ................ 0 ................ 0 ................ 0 ........... 1,957  .......... 0005 ............
CALL OPTION 

MAY25RTYC@2059 

05/16/2025 2059. CALL 

BHF4BSDM2; CALL OPTION 

MAY25RTYC@2259 

05/16/2025 2259. CALL 

BHF4BSDL4 .............. Liability Portfolio . N/A ........... Equity/Index

JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 06/14/2024 . 05/16/2025 .............323 .......... 697,357 .....2059 / 2259 ................ 0 ..........26,264 ................ 0 ..........41,391 ........... ..........41,391 ..........15,127 ................ 0 ................ 0 ................ 0 ........... 2,756  .......... 0005 ............
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1
Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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(b)
CALL OPTION 

MAY25SPXC@5228 

05/16/2025 5228. CALL 

BHF4BSDP5; CALL OPTION 

MAY25SPXC@5744 

05/16/2025 5744. CALL 

BHF4BSDN0 .............. Liability Portfolio . N/A ........... Equity/Index

JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 06/14/2024 . 05/16/2025 ..........3,849 ...... 21,115,614 .....5228 / 5744 ................ 0 ...... 1,253,827 ................ 0 ...... 1,534,626 ........... ...... 1,534,626 .........280,799 ................ 0 ................ 0 ................ 0 .......... 83,444  .......... 0005 ............
CALL OPTION 

MAY25SPXC@5061 

05/16/2025 5061. CALL 

BHF4BYPH7; CALL OPTION 

MAY25SPXC@5414 

05/16/2025 5414. CALL 

BHF4BYPJ3 .............. Variable Annuities ... Exh 5 ........ Equity/Index

JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 06/17/2024 . 05/16/2025 ............ 398 ........2,084,525 .....5061 / 5414 ................ 0 .........105,271 ................ 0 .........116,919 ........... .........116,919 ..........11,648 ................ 0 ................ 0 ................ 0 ........... 8,238  .......... 0005 ............
CALL OPTION 

APR25SPXC@4945 

04/17/2025 4945. CALL 

BHF4BYPP9; CALL OPTION 

APR25SPXC@5245 

04/17/2025 5245. CALL 

BHF4BYPQ7 .............. Variable Annuities ... Exh 5 ........ Equity/Index

JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 06/17/2024 . 04/17/2025 ............ 661 ........3,367,795 ..... 4945 / 5245 ................ 0 .........157,847 ................ 0 .........172,497 ........... .........172,497 ..........14,650 ................ 0 ................ 0 ................ 0 .......... 12,434  .......... 0005 ............
CALL OPTION 

APR25SPXC@5130 

04/17/2025 5130. CALL 

BHF4BYPS3; CALL OPTION 

APR25SPXC@5700 

04/17/2025 5700. CALL 

BHF4BYPN4 .............. Variable Annuities ... Exh 5 ........ Equity/Index

JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 06/17/2024 . 04/17/2025 ............ 839 ........4,543,185 .....5130 / 5700 ................ 0 .........331,153 ................ 0 .........382,661 ........... .........382,661 ..........51,508 ................ 0 ................ 0 ................ 0 ..........16,773  .......... 0005 ............
CALL OPTION 

MAY25SPXC@5228 

05/16/2025 5228. CALL 

BHF4BZ3H8; CALL OPTION 

MAY25SPXC@5828 

05/16/2025 5828. CALL 

BHF4BYPK0 .............. Variable Annuities ... Exh 5 ........ Equity/Index

JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 06/17/2024 . 05/16/2025 ............ 977 ........5,400,856 .....5228 / 5828 ................ 0 .........376,622 ................ 0 .........443,700 ........... .........443,700 ..........67,078 ................ 0 ................ 0 ................ 0 .......... 21,343  .......... 0005 ............
CALL OPTION 

JUN25SPXC@5406 

06/20/2025 5406. CALL 

BHF4DUA30; CALL OPTION 

JUN25SPXC@5915 

06/20/2025 5915. CALL 

BHF4DUA71 .............. Liability Portfolio . N/A ........... Equity/Index BNP PARIBAS ........ R0MUWSFPU8MPRO8K5P83 . 07/17/2024 . 06/20/2025 ..........3,537 ...... 20,021,189 .....5406 / 5915 ................ 0 ......1,131,416 ................ 0 ......1,278,486 ........... ......1,278,486 ........ 147,070 ................ 0 ................ 0 ................ 0 ..........84,975  .......... 0005 ............
CALL OPTION 

JUN25MXEAC@2322 

06/20/2025 2322. CALL 

BHF4DUA48; CALL OPTION 

JUN25MXEAC@2549 

06/20/2025 2549. CALL 

BHF4DUA63 .............. Liability Portfolio . N/A ........... Equity/Index BNP PARIBAS ........ R0MUWSFPU8MPRO8K5P83 . 07/17/2024 . 06/20/2025 ............ 312 .......... 759,876 ..... 2322 / 2549 ................ 0 .......... 39,983 ................ 0 .......... 44,449 ........... .......... 44,449 ........... 4,466 ................ 0 ................ 0 ................ 0 ........... 3,225  .......... 0005 ............
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1
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or
Expiration

Number
of

Contracts
Notional 
Amount

Strike
Price,

Rate or
Index

Received 
(Paid)

Cumulative
Prior 

Year(s) 
Initial Cost 

of Un-
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Income
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Value Code Fair Value
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to Carrying 

Value of 
Hedged 
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Credit 
Quality 

of
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Hedge
Effectiveness 
at Inception

and at 
Quarter-end

(b)
CALL OPTION 

JUN25RTYC@2026 

06/20/2025 2026. CALL 

BHF4DUA89; CALL OPTION 

JUN25RTYC@2213 

06/20/2025 2213. CALL 

BHF4DUA55 .............. Liability Portfolio . N/A ........... Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 07/17/2024 . 06/20/2025 ............ 463 .......... 981,329 .....2026 / 2213 ................ 0 ..........57,986 ................ 0 ..........58,428 ........... ..........58,428 ..............442 ................ 0 ................ 0 ................ 0 ........... 4,165  .......... 0005 ............
CALL OPTION 

JUN25SPXC@5361 

06/20/2025 5361. CALL 

BHF4E63F3; CALL OPTION 

JUN25SPXC@5734 

06/20/2025 5734. CALL 

BHF4E63E6 .............. Fixed Annuities ...... Exh 5 ........ Equity/Index

JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 07/19/2024 . 06/20/2025 .........11,304 ...... 62,708,940 .....5361 / 5734 ................ 0 ...... 2,744,272 ................ 0 ...... 3,165,542 ........... ...... 3,165,542 .........421,270 ................ 0 ................ 0 ................ 0 .........266,153  .......... 0005 ............
CALL OPTION 

JUN25SPLVP5UPC@276 

06/20/2025 276. CALL 

BHF4E63G1; CALL OPTION 

JUN25SPLVP5UPC@290 

06/20/2025 290. CALL 

BHF4E63H9 .............. Fixed Annuities ...... Exh 5 ........ Equity/Index

SOCIETE GENERALE SA 

........................ O2RNE8IBXP4R0TD8PU41 . 07/22/2024 . 06/20/2025 ....... 629,263 .....178,081,429 ....... 276 / 290 ................ 0 ...... 6,267,459 ................ 0 ...... 7,253,083 ........... ...... 7,253,083 .........985,624 ................ 0 ................ 0 ................ 0 .........755,823  .......... 0005 ............
CALL OPTION 

JUN25MXEAC@2325 

06/20/2025 2325. CALL 

BHF4E63J5; CALL OPTION 

JUN25MXEAC@2476 

06/20/2025 2476. CALL 

BHF4E63K2 .............. Fixed Annuities ...... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 07/19/2024 . 06/20/2025 ..........6,808 ...... 16,342,604 .....2325 / 2476 ................ 0 .........553,831 ................ 0 ........ 688,466 ........... ........ 688,466 .........134,635 ................ 0 ................ 0 ................ 0 ..........69,362  .......... 0005 ............
CALL OPTION 

APR25SPLVP5UPC@273 

04/17/2025 273. CALL 

BHF4E63M8; CALL OPTION 

APR25SPLVP5UPC@311 

04/17/2025 311. CALL 

BHF4E63P1 .............. Variable Annuities ... Exh 5 ........ Equity/Index

SOCIETE GENERALE SA 

........................ O2RNE8IBXP4R0TD8PU41 . 07/22/2024 . 04/17/2025 ............ 236 ........... 68,912 ....... 273 / 311 ................ 0 ........... 4,147 ................ 0 ........... 5,311 ........... ........... 5,311 ........... 1,164 ................ 0 ................ 0 ................ 0 ..............254  .......... 0005 ............
CALL OPTION 

MAY25RTYC@1950 

05/16/2025 1950. CALL 

BHF4E63R7; CALL OPTION 

MAY25RTYC@2094 

05/16/2025 2094. CALL 

BHF4E63N6 .............. Variable Annuities ... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 07/19/2024 . 05/16/2025 .............329 .......... 665,238 .....1950 / 2094 ................ 0 ..........33,804 ................ 0 ..........36,013 ........... ..........36,013 ........... 2,209 ................ 0 ................ 0 ................ 0 ........... 2,629  .......... 0005 ............
CALL OPTION 

MAY25MXEAC@2253 

05/16/2025 2253. CALL 

BHF4E63T3; CALL OPTION 

MAY25MXEAC@2403 

05/16/2025 2403. CALL 

BHF4E63S5 .............. Variable Annuities ... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 07/19/2024 . 05/16/2025 ............ 144 .......... 335,232 .....2253 / 2403 ................ 0 ..........13,879 ................ 0 ..........16,294 ........... ..........16,294 ........... 2,415 ................ 0 ................ 0 ................ 0 ........... 1,325  .......... 0005 ............

 E
0
6
.4

6



STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1
Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23

Description

Description
 of Item(s)
Hedged,
Used for
Income

Generation
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Effectiveness 
at Inception

and at 
Quarter-end

(b)
CALL OPTION 

MAY25RTYC@2038 

05/16/2025 2038. CALL 

BHF4E63V8; CALL OPTION 

MAY25RTYC@2283 

05/16/2025 2283. CALL 

BHF4E63Q9 .............. Variable Annuities ... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 07/19/2024 . 05/16/2025 ............ 531 ........1,147,226 .....2038 / 2283 ................ 0 ..........76,236 ................ 0 ..........82,919 ........... ..........82,919 ........... 6,683 ................ 0 ................ 0 ................ 0 ........... 4,534  .......... 0005 ............
CALL OPTION 

JUN25SPXC@5296 

06/20/2025 5296. CALL 

BHF4E63X4; CALL OPTION 

JUN25SPXC@5606 

06/20/2025 5606. CALL 

BHF4E6405 .............. Variable Annuities ... Exh 5 ........ Equity/Index

JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 07/19/2024 . 06/20/2025 ............ 590 ........3,216,090 .....5296 / 5606 ................ 0 .........124,301 ................ 0 .........141,865 ........... .........141,865 ..........17,564 ................ 0 ................ 0 ................ 0 ..........13,650  .......... 0005 ............
CALL OPTION 

JUN25SPXC@5419 

06/20/2025 5419. CALL 

BHF4E63Y2; CALL OPTION 

JUN25SPXC@6021 

06/20/2025 6021. CALL 

BHF4E6413 .............. Variable Annuities ... Exh 5 ........ Equity/Index

JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 07/19/2024 . 06/20/2025 ............ 548 ........3,134,560 .....5419 / 6021 ................ 0 .........185,158 ................ 0 .........225,904 ........... .........225,904 ..........40,746 ................ 0 ................ 0 ................ 0 ..........13,304  .......... 0005 ............
CALL OPTION 

MAY25MXEAC@2329 

05/16/2025 2329. CALL 

BHF4E9B27; CALL OPTION 

MAY25MXEAC@2600 

05/16/2025 2600. CALL 

BHF4E63U0 .............. Variable Annuities ... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 07/19/2024 . 05/16/2025 ............ 187 .......... 460,862 .....2329 / 2600 ................ 0 ..........21,415 ................ 0 ..........30,663 ........... ..........30,663 ........... 9,248 ................ 0 ................ 0 ................ 0 ........... 1,821  .......... 0005 ............
CALL OPTION 

JUL25MXEAC@2339 

07/18/2025 2339. CALL 

BHF4FU5T7; CALL OPTION 

JUL25MXEAC@2497 

07/18/2025 2497. CALL 

BHF4FU5W0 .............. Fixed Annuities ...... Exh 5 ........ Equity/Index

JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 08/15/2024 . 07/18/2025 ..........5,177 ...... 12,517,986 .....2339 / 2497 ................ 0 .........431,161 ................ 0 .........529,478 ........... .........529,478 ..........98,317 ................ 0 ................ 0 ................ 0 ..........55,886  .......... 0005 ............
CALL OPTION 

JUL25SPLVP5UPC@277 

07/18/2025 277. CALL 

BHF4FU5V2; CALL OPTION 

JUL25SPLVP5UPC@294 

07/18/2025 294. CALL 

BHF4FU5U4 .............. Fixed Annuities ...... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 08/15/2024 . 07/18/2025 ....... 531,575 .....151,764,663 ....... 277 / 294 ................ 0 ...... 6,471,633 ................ 0 ......6,966,790 ........... ......6,966,790 .........495,157 ................ 0 ................ 0 ................ 0 .........677,549  .......... 0005 ............
CALL OPTION 

JUL25SPXC@5486 

07/18/2025 5486. CALL 

BHF4FU5X8; CALL OPTION 

JUL25SPXC@5870 

07/18/2025 5870. CALL 

BHF4FU5Y6 .............. Fixed Annuities ...... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 08/14/2024 . 07/18/2025 ........ 11,011 ...... 62,520,458 .....5486 / 5870 ................ 0 ...... 2,359,017 ................ 0 ...... 2,976,728 ........... ...... 2,976,728 ........ 617,711 ................ 0 ................ 0 ................ 0 .........279,121  .......... 0005 ............
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1
Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23

Description
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at Inception

and at 
Quarter-end

(b)
CALL OPTION 

JUL25MXEAC@2344 

07/18/2025 2344. CALL 

BHF4FX6C7; CALL OPTION 

JUL25MXEAC@2625 

07/18/2025 2625. CALL 

BHF4FX6D5 .............. Liability Portfolio . N/A ........... Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 08/16/2024 . 07/18/2025 ............ 289 .......... 718,021 .....2344 / 2625 ................ 0 ..........36,743 ................ 0 ..........46,141 ........... ..........46,141 ........... 9,398 ................ 0 ................ 0 ................ 0 ........... 3,206  .......... 0005 ............
CALL OPTION 

JUL25RTYC@2158 

07/18/2025 2158. CALL 

BHF4FX6E3; CALL OPTION 

JUL25RTYC@2453 

07/18/2025 2453. CALL 

BHF4FX6G8 .............. Liability Portfolio . N/A ........... Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 08/16/2024 . 07/18/2025 ............ 315 .......... 726,233 .....2158 / 2453 ................ 0 ..........37,785 ................ 0 .......... 45,921 ........... .......... 45,921 ........... 8,136 ................ 0 ................ 0 ................ 0 ........... 3,242  .......... 0005 ............
CALL OPTION 

JUL25SPXC@5513 

07/18/2025 5513. CALL 

BHF4FX6H6; CALL OPTION 

JUL25SPXC@6066 

07/18/2025 6066. CALL 

BHF4FX6F0 .............. Liability Portfolio . N/A ........... Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 08/16/2024 . 07/18/2025 ..........4,627 ...... 26,788,017 .....5513 / 6066 ................ 0 ...... 1,427,169 ................ 0 ......1,681,175 ........... ......1,681,175 .........254,006 ................ 0 ................ 0 ................ 0 .........119,594  .......... 0005 ............
CALL OPTION 

JUL25SPXC@5428 

07/18/2025 5428. CALL 

BHF4FX702; CALL OPTION 

JUL25SPXC@5652 

07/18/2025 5652. CALL 

BHF4FX710 .............. Variable Annuities ... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 08/16/2024 . 07/18/2025 ............ 362 ........2,005,480 .....5428 / 5652 ................ 0 ..........55,280 ................ 0 ..........60,657 ........... ..........60,657 ........... 5,377 ................ 0 ................ 0 ................ 0 ........... 8,953  .......... 0005 ............
CALL OPTION 

JUL25SPXC@5531 

07/18/2025 5531. CALL 

BHF4FX728; CALL OPTION 

JUL25SPXC@6148 

07/18/2025 6148. CALL 

BHF4FX6Z6 .............. Variable Annuities ... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 08/16/2024 . 07/18/2025 ............ 548 ........3,200,046 .....5531 / 6148 ................ 0 ........ 178,580 ................ 0 .........213,157 ........... .........213,157 ..........34,577 ................ 0 ................ 0 ................ 0 ..........14,287  .......... 0005 ............
CALL OPTION 

AUG25SPXC@5326 

08/15/2025 5326. CALL 

BHF4J3XA3; CALL OPTION 

AUG25SPXC@5907 

08/15/2025 5907. CALL 

BHF4J3XF2 .............. Fixed Annuities ...... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 09/24/2024 . 08/15/2025 ..........8,722 ...... 48,987,113 .....5326 / 5907 ................ 0 ...... 3,591,367 ................ 0 ...... 3,621,370 ........... ...... 3,621,370 ..........30,003 ................ 0 ................ 0 ................ 0 .........228,982  .......... 0005 ............
CALL OPTION 

AUG25MXEAC@2272 

08/15/2025 2272. CALL 

BHF4J3XB1; CALL OPTION 

AUG25MXEAC@2572 

08/15/2025 2572. CALL 

BHF4J3XE5 .............. Fixed Annuities ...... Exh 5 ........ Equity/Index

WELLS FARGO BANK NA 

........................ KB1H1DSPRFMYMCUFXT09 . 09/24/2024 . 08/15/2025 ..........3,129 ........7,578,438 .....2272 / 2572 ................ 0 .........580,774 ................ 0 .........596,712 ........... .........596,712 ..........15,938 ................ 0 ................ 0 ................ 0 .......... 35,424  .......... 0005 ............
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1
Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23

Description
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(Amorti-
zation)/ 

Accretion
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to Carrying 
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Hedge
Effectiveness 
at Inception

and at 
Quarter-end

(b)
CALL OPTION 

AUG25SPLVP5UPC@284 

08/15/2025 284. CALL 

BHF4J3XD7; CALL OPTION 

AUG25SPLVP5UPC@301 

08/15/2025 301. CALL 

BHF4J3XC9 .............. Fixed Annuities ...... Exh 5 ........ Equity/Index

SOCIETE GENERALE SA 

........................ O2RNE8IBXP4R0TD8PU41 . 09/25/2024 . 08/15/2025 ....... 644,277 ..... 188,451,023 ....... 284 / 301 ................ 0 ...... 7,209,460 ................ 0 ......6,808,901 ........... ......6,808,901 ....... (400,559)................ 0 ................ 0 ................ 0 ........ 880,881  .......... 0005 ............
CALL OPTION 

AUG25MXEAC@2310 

08/15/2025 2310. CALL 

BHF4J3YF1; CALL OPTION 

AUG25MXEAC@2684 

08/15/2025 2684. CALL 

BHF4J3YC8 .............. Liability Portfolio . N/A ........... Equity/Index

WELLS FARGO BANK NA 

........................ KB1H1DSPRFMYMCUFXT09 . 09/24/2024 . 08/15/2025 ............ 145 .......... 362,065 .....2310 / 2684 ................ 0 .......... 29,496 ................ 0 .......... 29,938 ........... .......... 29,938 ..............442 ................ 0 ................ 0 ................ 0 ........... 1,692  .......... 0005 ............
CALL OPTION 

AUG25SPXC@5387 

08/15/2025 5387. CALL 

BHF4J3YG9; CALL OPTION 

AUG25SPXC@6067 

08/15/2025 6067. CALL 

BHF4J3YD6 .............. Liability Portfolio . N/A ........... Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 09/24/2024 . 08/15/2025 ..........3,208 ...... 18,372,216 .....5387 / 6067 ................ 0 ...... 1,449,607 ................ 0 ...... 1,475,794 ........... ...... 1,475,794 ..........26,187 ................ 0 ................ 0 ................ 0 ..........85,878  .......... 0005 ............
CALL OPTION 

AUG25RTYC@2076 

08/15/2025 2076. CALL 

BHF4J3YH7; CALL OPTION 

AUG25RTYC@2386 

08/15/2025 2386. CALL 

BHF4J3YE4 .............. Liability Portfolio . N/A ........... Equity/Index

WELLS FARGO BANK NA 

........................ KB1H1DSPRFMYMCUFXT09 . 09/24/2024 . 08/15/2025 ............ 248 .......... 553,288 .....2076 / 2386 ................ 0 .......... 43,854 ................ 0 .......... 43,450 ........... .......... 43,450 ............ (404)................ 0 ................ 0 ................ 0 ........... 2,586  .......... 0005 ............
CALL OPTION 

AUG25SPXC@5159 

08/15/2025 5159. CALL 

BHF4J44D7; CALL OPTION 

AUG25SPXC@5839 

08/15/2025 5839. CALL 

BHF4J44G0 .............. Variable Annuities ... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 09/24/2024 . 08/15/2025 ............ 188 ........1,033,812 .....5159 / 5839 ................ 0 ..........94,685 ................ 0 ..........95,156 ........... ..........95,156 ..............471 ................ 0 ................ 0 ................ 0 ........... 4,832  .......... 0005 ............
CALL OPTION 

AUG25SPXC@5439 

08/15/2025 5439. CALL 

BHF4J44E5; CALL OPTION 

AUG25SPXC@6117 

08/15/2025 6117. CALL 

BHF4J44F2 .............. Variable Annuities ... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 09/24/2024 . 08/15/2025 ..........1,047 ........6,049,566 .....5439 / 6117 ................ 0 .........456,668 ................ 0 .........466,194 ........... .........466,194 ........... 9,526 ................ 0 ................ 0 ................ 0 ..........28,278  .......... 0005 ............
0199999999. Subtotal - Purchased Options - Hedging Other - Collars 58,595,569 104,398,958 0 257,180,209 XXX 257,180,209 116,725,970 0 (1,137,401) 0 26,250,412 XXX XXX
0219999999. Subtotal - Purchased Options - Hedging Other 976,046,799 310,057,337 3,587,807 1,130,374,320 XXX 1,130,374,323 109,001,605 0 (28,170,254) 0 69,427,985 XXX XXX
0289999999. Subtotal - Purchased Options - Replications 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0359999999. Subtotal - Purchased Options - Income Generation 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0429999999. Subtotal - Purchased Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0439999999. Total Purchased Options - Call Options and Warrants 756,590,259 186,720,483 0 823,961,197 XXX 823,961,200 41,208,057 0 (24,835,834) 0 0 XXX XXX
0449999999. Total Purchased Options - Put Options 99,550,148 11,175,753 0 9,191,628 XXX 9,191,628 (31,254,282) 0 (364,469) 0 0 XXX XXX
0459999999. Total Purchased Options - Caps 49,181,447 7,762,144 3,587,807 35,851,610 XXX 35,851,610 (15,447,872) 0 (1,832,550) 0 39,485,671 XXX XXX
0469999999. Total Purchased Options - Floors 12,129,376 (1) 0 4,189,676 XXX 4,189,676 (2,230,268) 0 0 0 3,691,902 XXX XXX
0479999999. Total Purchased Options - Collars 58,595,569 104,398,958 0 257,180,209 XXX 257,180,209 116,725,970 0 (1,137,401) 0 26,250,412 XXX XXX
0489999999. Total Purchased Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0499999999. Total Purchased Options 976,046,799 310,057,337 3,587,807 1,130,374,320 XXX 1,130,374,323 109,001,605 0 (28,170,254) 0 69,427,985 XXX XXX

0569999999. Subtotal - Written Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
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0639999999. Subtotal - Written Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
CALL OPTION 

CLIQUET,A,P,PS,1Y,U50,

D10,GF0 BHF29CW68 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 09/14/2020 . 06/19/2026 ..............85 .......... 264,435 ..............3111 .........(31,812)................ 0 ................ 0 ........ (86,830) ........... ........ (86,830).........(25,123)................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U50,

D10,GF0 BHF29CWX9 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 09/14/2020 . 07/09/2026 .............232 .......... 731,264 ..............3152 .........(84,900)................ 0 ................ 0 ....... (234,223) ........... ....... (234,223).........(69,841)................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,C,PS,1Y,U7.2

5,D10,GF BHF29CY09 ... Fixed Annuities ...... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 09/14/2020 . 07/17/2026 ..............33 .......... 106,425 ..............3225 ..........(8,131)................ 0 ................ 0 ........ (18,013) ........... ........ (18,013)..........(3,926)................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION JUN26 SPX 

C @ 3115 BHF29CYU3 ... Fixed Annuities ...... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 09/14/2020 . 06/18/2026 ..............88 .......... 274,120 ..............3115 .........(63,593)................ 0 ................ 0 ....... (247,428) ........... ....... (247,428)........ (78,621)................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION JUL26 RTY 

C @ 1470 BHF29CZ40 ... Fixed Annuities ...... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 09/14/2020 . 07/28/2026 ..............14 ........... 20,580 ..............1470 ..........(4,282)................ 0 ................ 0 .........(11,945) ........... .........(11,945)..........(1,947)................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION JUL26 SPX 

C @ 3236 BHF2APA53 ... Fixed Annuities ...... Exh 5 ........ Equity/Index

JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 10/12/2020 . 07/23/2026 ............ 139 .......... 449,804 ..............3236 ....... (106,940)................ 0 ................ 0 ....... (376,685) ........... ....... (376,685)....... (122,847)................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION OCT26 SPX 

C @ 3381 BHF2DHY37 ... Fixed Annuities ...... Exh 5 ........ Equity/Index

MORGAN STANLEY & CO 

INTL. PLC ........... 4PQUHN3JPFGFNF3BB653 . 12/10/2020 . 10/05/2026 ..............83 .......... 280,623 ..............3381 ........ (61,727)................ 0 ................ 0 ....... (215,611) ........... ....... (215,611).........(72,336)................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,C,PS,1Y,U6,D

10,GF0 BHF2Y9UU6 ..... Fixed Annuities ...... Exh 5 ........ Equity/Index

JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 11/22/2021 . 09/16/2027 ..............61 .......... 272,243 ..............4463 ........ (17,696)................ 0 ................ 0 .........(24,843) ........... .........(24,843)..........(6,649)................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

OCT27CSEATVUSC@274 

BHF313879 .............. Fixed Annuities ...... Exh 5 ........ Equity/Index UBS AG ............... BFM8T61CT2L1QCEMIK50 . 01/20/2022 . 10/20/2027 .............232 ........... 63,568 ............... 274 .......... (2,253)................ 0 ................ 0 ............ (587) ........... ............ (587)............ (144)................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U44,

D10,GF0 BHF33ZTY4 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 03/22/2022 . 11/26/2027 ..............81 .......... 180,144 ..............2224 .........(10,953)................ 0 ................ 0 ........ (11,066) ........... ........ (11,066)..........(1,818)................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U50,

D10,GF0 BHF33ZU06 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

SOCIETE GENERALE SA 

........................ O2RNE8IBXP4R0TD8PU41 . 03/21/2022 . 11/19/2027 ..............43 .......... 199,348 ..............4636 ........ (17,901)................ 0 ................ 0 .........(31,794) ........... .........(31,794).........(13,347)................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

DEC27CSEATVUSC@275 

BHF340807 .............. Fixed Annuities ...... Exh 5 ........ Equity/Index UBS AG ............... BFM8T61CT2L1QCEMIK50 . 03/22/2022 . 12/06/2027 ..........1,415 .......... 389,125 ............... 275 ..........(9,854)................ 0 ................ 0 ..........(3,514) ........... ..........(3,514)............ (862)................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION DEC27 RTY 

C @ 2176 BHF340815 .. Fixed Annuities ...... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 03/22/2022 . 12/13/2027 ..............26 ........... 56,576 ..............2176 ........ (11,760)................ 0 ................ 0 .........(11,483) ........... .........(11,483)..........(2,219)................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION DEC27 SPX 

C @ 4614 BHF340823 ... Fixed Annuities ...... Exh 5 ........ Equity/Index

SOCIETE GENERALE SA 

........................ O2RNE8IBXP4R0TD8PU41 . 03/21/2022 . 12/09/2027 ..............14 ........... 64,596 ..............4614 .........(13,645)................ 0 ................ 0 .........(24,404) ........... .........(24,404)........ (10,063)................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,C,PS,1Y,U6.1

5,D10,GF BHF39B8T5 .. Fixed Annuities ...... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 07/14/2022 . 04/05/2028 ..............37 .......... 162,134 ..............4382 ..........(7,945)................ 0 ................ 0 ........ (16,501) ........... ........ (16,501)..........(3,518)................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

AUG28RTYC@1859 

BHF3D1938 .............. Fixed Annuities ...... Exh 5 ........ Equity/Index

JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 09/22/2022 . 08/02/2028 ............ 108 .......... 200,772 ..............1859 .........(45,143)................ 0 ................ 0 .........(72,851) ........... .........(72,851).........(12,288)................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U173

,D10,GF0 BHF3FB3R7 .. Fixed Annuities ...... Exh 5 ........ Equity/Index UBS AG ............... BFM8T61CT2L1QCEMIK50 . 11/22/2022 . 07/21/2028 ............ 463 .......... 118,065 ............... 255 ..........(8,819)................ 0 ................ 0 ..........(9,416) ........... ..........(9,416)..........(1,923)................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U50,

D10,GF0 BHF3FB3S5 .... Fixed Annuities ...... Exh 5 ........ Equity/Index CITIBANK NA ........ E57ODZWZ7FF32TWEFA76 . 11/23/2022 . 07/06/2028 ..............40 ........... 69,120 ..............1728 ........ (10,368)................ 0 ................ 0 .........(13,013) ........... .........(13,013)..........(1,882)................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U56,

D10,GF0 BHF3FB3T3 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 11/22/2022 . 07/28/2028 ............ 204 .......... 818,244 ..............4011 ....... (129,283)................ 0 ................ 0 ....... (226,102) ........... ....... (226,102).........(71,453)................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

JUL28CSEATVUSC@254 

BHF3FB4K1 .............. Fixed Annuities ...... Exh 5 ........ Equity/Index UBS AG ............... BFM8T61CT2L1QCEMIK50 . 11/22/2022 . 07/06/2028 ............ 647 .......... 164,338 ............... 254 ..........(4,755)................ 0 ................ 0 ..........(5,974) ........... ..........(5,974)..........(1,482)................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
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CALL OPTION 

CLIQUET,A,C,PS,1Y,U10.

04,D10,G BHF3HWQK9 ... Fixed Annuities ...... Exh 5 ........ Equity/Index

JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 01/24/2023 . 10/06/2028 ..............85 .......... 310,335 ..............3651 .........(43,602)................ 0 ................ 0 .........(95,657) ........... .........(95,657)........ (13,787)................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U55,

D10,GF0 BHF3LXVV2 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 03/21/2023 . 09/11/2028 ............ 262 .......... 468,980 ..............1790 ........ (61,812)................ 0 ................ 0 .........(94,941) ........... .........(94,941).........(12,910)................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U50,

D10,GF0 BHF3R0GT0 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 06/09/2023 . 06/12/2026 ..........5,190 ...... 16,161,660 ..............3114 .....(3,082,029)................ 0 ................ 0 .....(5,261,853) ........... .....(5,261,853).....(1,554,961)................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,C,PS,1Y,U5.4

6,D10,GF BHF3R0GY9 .. Fixed Annuities ...... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 06/09/2023 . 11/24/2027 ............ 168 .......... 384,216 ..............2287 ..........(9,068)................ 1 ................ 0 ..........(7,832) ........... ..........(7,832).............(929)................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,C,PS,1Y,U6.0

6,D10,GF BHF3R0GZ6 .. Fixed Annuities ...... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 06/09/2023 . 11/26/2027 ............ 896 ....... 4,171,776 ..............4656 ....... (179,804)................ 0 ................ 0 ....... (374,068) ........... ....... (374,068).........(92,044)................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,C,PS,1Y,U13,

D10,GF0 BHF3VN831 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 09/18/2023 . 06/06/2029 ..............73 .......... 311,783 ..............4271 .........(68,374)................ 0 ................ 0 ....... (104,845) ........... ....... (104,845).........(24,092)................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,C,PS,1Y,U10.

19,D10,G BHF3ZMA51 .. Fixed Annuities ...... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 11/20/2023 . 09/28/2028 ..........1,524 ........5,759,196 ..............3779 .....(1,312,331)................ 0 ................ 0 .....(1,817,194) ........... .....(1,817,194)....... (652,877)................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

MAR25SPXC@4800 

BHF41AYD9 .............. Variable Annuities ... Exh 5 ........ Equity/Index BARCLAYS BANK PLC G5GSEF7VJP5I7OUK5573 . 12/21/2023 . 03/21/2025 ....... 275,000 .. 1,320,000,000 ..............4800 ................ 0 ................ 0 ................ 0 ..(301,706,860) ........... ..(301,706,860).. (183,457,667)................ 0 ................ 0 ................ 0 ...... 4,530,663  .......... 0001 ...........
CALL OPTION 

CLIQUET,A,P,PS,1Y,U70,

D10,GF0 BHF4EC378 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 07/23/2024 . 04/23/2030 ..............51 .......... 258,621 ..............5071 ................ 0 ........ (61,047)................ 0 ........ (68,088) ........... ........ (68,088)..........(7,041)................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U56,

D10,GF0 BHF4EGXQ4 .... Fixed Annuities ...... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 07/23/2024 . 07/28/2028 ..........2,820 ...... 11,358,960 ..............4028 ................ 0 .....(2,839,865)................ 0 .....(3,112,968) ........... .....(3,112,968)....... (273,103)................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,P,PS,1Y,U45,

D10,GF0, BHF4EL659 .. Fixed Annuities ...... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 07/24/2024 . 08/21/2026 ............ 350 .......... 550,200 ..............1572 ................ 0 .........(72,725)................ 0 .........(74,163) ........... .........(74,163)..........(1,438)................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

CLIQUET,A,C,PS,1Y,U6.2

5,D10,GF BHF4EL6E0 .. Fixed Annuities ...... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 07/24/2024 . 07/17/2026 ............ 193 .......... 283,131 ..............1467 ................ 0 .........(24,025)................ 0 .........(29,563) ........... .........(29,563)..........(5,538)................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

AUG30RTYC@4200 

BHF4HQ1B7 .............. Variable Annuities ... Exh 5 ........ Equity/Index

JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 09/17/2024 . 08/16/2030 ............ 124 .......... 521,262 ..............4200 ................ 0 ..........(7,471)................ 0 .........(11,209) ........... .........(11,209)..........(3,738)................ 0 ................ 0 ................ 0 ................ 0  .......... 0001 ...........
CALL OPTION 

AUG30SPXC@60800 

BHF4HQ283 .............. Variable Annuities ... Exh 5 ........ Equity/Index

JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 09/24/2024 . 08/16/2030 ............ 104 ........6,345,696 ............ 60800 ................ 0 ................ 0 ................ 0 ................ 0 ........... ................ 0 ................ 0 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0001 ...........
CALL OPTION 

JUL25SPXC@5000 

BHF4HQ341 .............. Variable Annuities ... Exh 5 ........ Equity/Index

JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 09/24/2024 . 07/18/2025 ............ 107 .......... 536,200 ..............5000 ................ 0 ....... (103,469)................ 0 ....... (107,394) ........... ....... (107,394).......... (3,925)................ 0 ................ 0 ................ 0 ................ 0  .......... 0001 ...........
CALL OPTION 

SEP30SPXC@10800 

BHF4HQ374 .............. Variable Annuities ... Exh 5 ........ Equity/Index

JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 09/24/2024 . 09/20/2030 .............295 ........3,189,564 ............ 10800 ................ 0 .........(23,056)................ 0 ........ (46,078) ........... ........ (46,078).........(23,022)................ 0 ................ 0 ................ 0 ................ 0  .......... 0001 ...........
CALL OPTION 

AUG30SPXC@24800 

BHF4HQ3H2 .............. Variable Annuities ... Exh 5 ........ Equity/Index

JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 09/24/2024 . 08/16/2030 ............ 380 ........9,429,952 ............ 24800 ................ 0 ............... (8)................ 0 ............ (136) ........... ............ (136)............ (128)................ 0 ................ 0 ................ 0 ................ 0  .......... 0001 ...........
CALL OPTION 

AUG26RTYC@2100 

BHF4HQ3S8 .............. Variable Annuities ... Exh 5 ........ Equity/Index

JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 09/17/2024 . 08/21/2026 ............ 189 .......... 396,963 ..............2100 ................ 0 .........(71,739)................ 0 .........(72,619) ........... .........(72,619)............ (880)................ 0 ................ 0 ................ 0 ................ 0  .......... 0001 ...........
CALL OPTION 

AUG30SPXC@25600 

BHF4HQ5A5 .............. Variable Annuities ... Exh 5 ........ Equity/Index

JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 09/24/2024 . 08/16/2030 ............ 318 ........8,151,296 ............ 25600 ................ 0 ............... (6)................ 0 ..............(83) ........... ..............(83)..............(77)................ 0 ................ 0 ................ 0 ................ 0  .......... 0001 ...........
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CALL OPTION 

AUG25RTYC@1900 

BHF4HQ5K3 .............. Variable Annuities ... Exh 5 ........ Equity/Index

JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 09/17/2024 . 08/15/2025 ............ 142 .......... 269,515 ..............1900 ................ 0 ........ (61,098)................ 0 .........(61,933) ........... .........(61,933)............ (835)................ 0 ................ 0 ................ 0 ................ 0  .......... 0001 ...........
CALL OPTION 

AUG30SPXC@10800 

BHF4HQ5N7 .............. Variable Annuities ... Exh 5 ........ Equity/Index

JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 09/24/2024 . 08/16/2030 ............ 431 ........4,653,072 ............ 10800 ................ 0 .........(31,102)................ 0 .........(62,683) ........... .........(62,683).........(31,581)................ 0 ................ 0 ................ 0 ................ 0  .......... 0001 ...........
CALL OPTION 

AUG30SPXC@10400 

BHF4HQ6X4 .............. Variable Annuities ... Exh 5 ........ Equity/Index

JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 09/24/2024 . 08/16/2030 ............ 120 ........1,251,848 ............ 10400 ................ 0 ........ (11,784)................ 0 .........(21,004) ........... .........(21,004)..........(9,220)................ 0 ................ 0 ................ 0 ................ 0  .......... 0001 ...........
CALL OPTION 

SEP30SPXC@11200 

BHF4HQ978 .............. Variable Annuities ... Exh 5 ........ Equity/Index

JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 09/24/2024 . 09/20/2030 ............ 514 ........5,759,488 ............ 11200 ................ 0 .........(29,708)................ 0 .........(67,225) ........... .........(67,225).........(37,517)................ 0 ................ 0 ................ 0 ................ 0  .......... 0001 ...........
CALL OPTION 

SEP30SPXC@24800 

BHF4HQ9W3 .............. Variable Annuities ... Exh 5 ........ Equity/Index

JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 09/24/2024 . 09/20/2030 ............ 172 ........4,253,696 ............ 24800 ................ 0 ............... (5)................ 0 ..............(79) ........... ..............(79)..............(74)................ 0 ................ 0 ................ 0 ................ 0  .......... 0001 ...........
CALL OPTION 

CLIQUET,A,C,PS,1Y,U12.

05,D10,G BHF4J5B87 .. Fixed Annuities ...... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 09/26/2024 . 06/13/2030 ..............94 .......... 510,890 ..............5435 ................ 0 ....... (103,813)................ 0 ....... (125,581) ........... ....... (125,581)........ (21,768)................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
CALL OPTION 

AUG30SPXC@11200 

BHF4J5UY9 .............. Variable Annuities ... Exh 5 ........ Equity/Index

JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 09/24/2024 . 08/16/2030 ..........1,089 ...... 12,200,160 ............ 11200 ................ 0 .........(57,820)................ 0 ....... (132,099) ........... ....... (132,099).........(74,279)................ 0 ................ 0 ................ 0 ................ 0  .......... 0001 ...........
0649999999. Subtotal - Written Options - Hedging Other - Call Options and Warrants (5,408,780) (3,498,740) 0 (315,098,438) XXX (315,098,438) (186,805,720) 0 0 0 4,530,663 XXX XXX
PUT OPTION DEC24 SX5E 

P @ 3029 BHF22AHQ2 

Premium at Maturity 

2024-12-27 ............. Variable Annuities ... Exh 5 ........ Equity/Index CITIBANK NA ........ E57ODZWZ7FF32TWEFA76 . 04/23/2020 . 12/20/2024 .........66,029 ..... 216,561,993 ..............3029 ... (54,616,663)................ 0 ................ 0 ....... (206,101) ........... ....... (206,101)...... 1,868,524 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0001 ...........
PUT OPTION 

CLIQUET,A,C,PS,1Y,U6,D

10,GF0 BHF3ZMA36 ..... Fixed Annuities ...... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 11/20/2023 . 11/12/2026 ............ 482 ........1,692,302 ..............3511 ....... (118,546)................ 0 ................ 0 ....... (192,761) ........... ....... (192,761).........(45,612)................ 0 ................ 0 ................ 0 ................ 0  .......... 0005 ............
PUT OPTION AUG30 SPX P 

@ 5000 BHF4HQ0J1 ..... Variable Annuities ... Exh 5 ........ Equity/Index

JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 09/24/2024 . 08/16/2030 ............ 134 .......... 669,800 ..............5000 ................ 0 .........(59,658)................ 0 .........(58,911) ........... .........(58,911)..............747 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0001 ...........
PUT OPTION AUG25 SPX P 

@ 5000 BHF4HQ0Y8 ..... Variable Annuities ... Exh 5 ........ Equity/Index

JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 09/24/2024 . 08/15/2025 ............ 177 .......... 886,150 ..............5000 ................ 0 .........(20,709)................ 0 .........(20,361) ........... .........(20,361)..............348 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0001 ...........
PUT OPTION SEP25 SPX P 

@ 5000 BHF4HQ192 ..... Variable Annuities ... Exh 5 ........ Equity/Index

JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 09/24/2024 . 09/19/2025 ............ 107 .......... 537,100 ..............5000 ................ 0 .........(13,854)................ 0 .........(13,597) ........... .........(13,597)..............257 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0001 ...........
PUT OPTION AUG30 RTY P 

@ 1900 BHF4HQ1N1 

Premium at Maturity 

2025-09-19 ............. Variable Annuities ... Exh 5 ........ Equity/Index

JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 09/17/2024 . 08/16/2030 ............ 144 .......... 274,113 ..............1900 ................ 0 .........(27,258)................ 0 .........(26,253) ........... .........(26,253)........... 1,005 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0001 ...........
PUT OPTION SEP30 SPX P 

@ 4200 BHF4HQ226 ..... Variable Annuities ... Exh 5 ........ Equity/Index

JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 09/24/2024 . 09/20/2030 .............595 ........2,500,344 ..............4200 ................ 0 ....... (168,142)................ 0 ....... (167,468) ........... ....... (167,468)..............674 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0001 ...........
PUT OPTION AUG30 SPX P 

@ 4600 BHF4HQ2W0 ..... Variable Annuities ... Exh 5 ........ Equity/Index

JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 09/24/2024 . 08/16/2030 ............ 214 .......... 984,998 ..............4600 ................ 0 .........(76,250)................ 0 .........(75,449) ........... .........(75,449)..............801 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0001 ...........
PUT OPTION AUG30 SPX P 

@ 4800 BHF4HQ390 ..... Variable Annuities ... Exh 5 ........ Equity/Index

JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 09/24/2024 . 08/16/2030 .............535 ........2,570,208 ..............4800 ................ 0 ....... (213,815)................ 0 ....... (211,327) ........... ....... (211,327)........... 2,488 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0001 ...........
PUT OPTION AUG30 RTY P 

@ 1800 BHF4HQ572 

Premium at Maturity 

2030-08-16 ............. Variable Annuities ... Exh 5 ........ Equity/Index

JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 09/17/2024 . 08/16/2030 ............ 110 .......... 198,450 ..............1800 ................ 0 ........ (18,141)................ 0 .........(17,423) ........... .........(17,423)..............718 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0001 ...........
PUT OPTION SEP30 SPX P 

@4 000 BHF4HQ614 ..... Variable Annuities ... Exh 5 ........ Equity/Index

JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 09/24/2024 . 09/20/2030 .............222 .......... 886,000 ..............4000 ................ 0 .........(55,001)................ 0 .........(54,867) ........... .........(54,867)..............134 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0001 ...........
PUT OPTION AUG30 SPX P 

@ 4000 BHF4HQ6G1 ..... Variable Annuities ... Exh 5 ........ Equity/Index

JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 09/24/2024 . 08/16/2030 .............343 ........1,370,240 ..............4000 ................ 0 .........(83,989)................ 0 .........(83,754) ........... .........(83,754)..............235 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0001 ...........
PUT OPTION AUG30 SPX P 

@ 4400 BHF4HQ6N6 ..... Variable Annuities ... Exh 5 ........ Equity/Index

JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 09/24/2024 . 08/16/2030 ............ 111 .......... 487,652 ..............4400 ................ 0 .........(35,026)................ 0 .........(34,790) ........... .........(34,790)..............236 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0001 ...........
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1
Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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(b)
PUT OPTION AUG30 RTY P 

@ 1600 BHF4HQ7W5 

Premium at Maturity 

2030-08-16 ............. Variable Annuities ... Exh 5 ........ Equity/Index

JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 09/17/2024 . 08/16/2030 ............ 122 .......... 194,960 ..............1600 ................ 0 .........(14,930)................ 0 .........(14,271) ........... .........(14,271)..............659 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0001 ...........
PUT OPTION AUG30 SPX P 

@ 3900 BHF4HQ8B0 ..... Variable Annuities ... Exh 5 ........ Equity/Index

JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 09/24/2024 . 08/16/2030 ............ 107 .......... 415,584 ..............3900 ................ 0 .........(24,435)................ 0 .........(24,427) ........... .........(24,427)................ 8 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0001 ...........
PUT OPTION SEP30 SPX P 

@ 4600 BHF4HQ960 ..... Variable Annuities ... Exh 5 ........ Equity/Index

JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 09/24/2024 . 09/20/2030 ............ 105 .......... 483,920 ..............4600 ................ 0 .........(37,850)................ 0 .........(37,466) ........... .........(37,466)..............384 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0001 ...........
PUT OPTION SEP30 SPX P 

@ 4800 BHF4HQ9P8 ..... Variable Annuities ... Exh 5 ........ Equity/Index

JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 09/24/2024 . 09/20/2030 ............ 169 .......... 809,712 ..............4800 ................ 0 .........(67,984)................ 0 .........(67,239) ........... .........(67,239)..............745 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0001 ...........
PUT OPTION AUG30 SPX P 

@ 4200 BHF4J5V93 ..... Variable Annuities ... Exh 5 ........ Equity/Index

JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 09/24/2024 . 08/16/2030 ..........1,206 ........5,065,830 ..............4200 ................ 0 ....... (336,624)................ 0 ....... (335,173) ........... ....... (335,173)........... 1,451 ................ 0 ................ 0 ................ 0 ................ 0  .......... 0001 ...........
0659999999. Subtotal - Written Options - Hedging Other - Put Options (54,735,209) (1,253,666) 0 (1,641,638) XXX (1,641,638) 1,833,802 0 0 0 0 XXX XXX
0709999999. Subtotal - Written Options - Hedging Other (60,143,989) (4,752,406) 0 (316,740,076) XXX (316,740,076) (184,971,918) 0 0 0 4,530,663 XXX XXX
0779999999. Subtotal - Written Options - Replications 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0849999999. Subtotal - Written Options - Income Generation 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0919999999. Subtotal - Written Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0929999999. Total Written Options - Call Options and Warrants (5,408,780) (3,498,740) 0 (315,098,438) XXX (315,098,438) (186,805,720) 0 0 0 4,530,663 XXX XXX
0939999999. Total Written Options - Put Options (54,735,209) (1,253,666) 0 (1,641,638) XXX (1,641,638) 1,833,802 0 0 0 0 XXX XXX
0949999999. Total Written Options - Caps 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0959999999. Total Written Options - Floors 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0969999999. Total Written Options - Collars 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0979999999. Total Written Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0989999999. Total Written Options (60,143,989) (4,752,406) 0 (316,740,076) XXX (316,740,076) (184,971,918) 0 0 0 4,530,663 XXX XXX
Currency Swap With 

BANK OF AMERICA NA RCV 

4.57 PAY 4.72 

05/07/2039 BHF1FLK74 

BME34J699 FLINDERS 

PORT HOLDINGS PTY LTD 

........................... D 1 ........... Currency.....
BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 02/06/2019 . 05/07/2039 ............... 0 ........2,636,250 .. 4.573%[4.72%] ................ 0 ................ 0 ........... 3,721 ..........72,890 ........... .........262,238 ................ 0 .........(42,180)................ 0 ................ 0 ..........50,380  .......... 100/100 ........
Currency Swap With 

BARCLAYS BANK PLC RCV 

4.29 PAY 4.31 

09/18/2034 BHF1HH5A1 

BME3690A2 MIRVAC GROUP 

FINANCE LTD ............ D 1 ........... Currency..... BARCLAYS BANK PLC G5GSEF7VJP5I7OUK5573 . 03/12/2019 . 09/18/2034 ............... 0 ........3,897,300 .. 4.292%[4.31%] ................ 0 ................ 0 ........... 7,769 ..........78,925 ........... .........300,056 ................ 0 ........ (62,700)................ 0 ................ 0 ..........61,537  .......... 100/100 ........
Currency Swap With 

BARCLAYS BANK PLC RCV 

4.21 PAY 4.19 

09/18/2032 BHF1HH5E3 

BME369095 MIRVAC GROUP 

FINANCE LTD ............ D 1 ........... Currency..... BARCLAYS BANK PLC G5GSEF7VJP5I7OUK5573 . 03/12/2019 . 09/18/2032 ............... 0 ....... 1,984,080 .. 4.209%[4.19%] ................ 0 ................ 0 ........... 4,386 ..........40,180 ........... .........126,053 ................ 0 .........(31,920)................ 0 ................ 0 ..........28,011  .......... 100/100 ........
Currency Swap With 

CITIBANK NA RCV 4.47 

PAY 4.52 09/18/2039 

BHF1J2926 ..............
BME36RH97 MIRVAC GROUP 

FINANCE LTD ............ D 1 ........... Currency..... CITIBANK NA ........ E57ODZWZ7FF32TWEFA76 . 03/20/2019 . 09/18/2039 ............... 0 ...... 14,190,000 . 4.4745%[4.52%] ................ 0 ................ 0 ..........27,460 ........ 300,000 ........... ...... 1,517,403 ................ 0 ....... (228,000)................ 0 ................ 0 .........274,562  .......... 100/100 ........
Currency Swap With 

CREDIT AGRICOLE 

CORPORATE AND RCV 4.28 

PAY 2.22 07/30/2049 

BHF1JVRX4 ..............
BME371422 STADIUM 

FINANCE COMPANY SARL D 1 ........... Currency.....
CREDIT AGRICOLE CIB 

........................ 1VUV7VQFKUOQSJ21A208 . 03/26/2019 . 07/30/2049 ............... 0 ........1,492,374 .. 4.277%[2.22%] ................ 0 ................ 0 ..........26,491 .......... 22,033 ........... .........148,819 ................ 0 ........ (11,761)................ 0 ................ 0 ..........37,195  .......... 100/100 ........
Currency Swap With 

CREDIT AGRICOLE 

CORPORATE AND RCV 4.28 

PAY 2.22 07/30/2049 

BHF1JVS39 ..............
BME371422 STADIUM 

FINANCE COMPANY SARL D 1 ........... Currency.....
CREDIT AGRICOLE CIB 

........................ 1VUV7VQFKUOQSJ21A208 . 03/26/2019 . 07/30/2049 ............... 0 ........1,492,374 .. 4.277%[2.22%] ................ 0 ................ 0 ..........26,491 .......... 22,033 ........... .........148,819 ................ 0 ........ (11,761)................ 0 ................ 0 ..........37,195  .......... 100/100 ........
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1
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(b)
Currency Swap With 

CREDIT AGRICOLE 

CORPORATE AND RCV 4.40 

PAY 2.37 07/30/2049 

BHF1JVSG0 ..............
BME3715N5 STADIUM 

FINANCE COMPANY SARL D 1 ........... Currency.....
CREDIT AGRICOLE CIB 

........................ 1VUV7VQFKUOQSJ21A208 . 03/26/2019 . 07/30/2049 ............... 0 ........8,324,485 .....4.4%[2.37%] ................ 0 ................ 0 .........146,715 .........122,191 ........... ........ 798,808 ................ 0 .........(65,973)................ 0 ................ 0 .........207,473  .......... 100/100 ........
Currency Swap With 

CREDIT AGRICOLE 

CORPORATE AND RCV 4.40 

PAY 2.37 07/30/2049 

BHF1JVSM7 ..............
BME3715N5 STADIUM 

FINANCE COMPANY SARL D 1 ........... Currency.....
CREDIT AGRICOLE CIB 

........................ 1VUV7VQFKUOQSJ21A208 . 03/26/2019 . 07/30/2049 ............... 0 ........8,324,485 .....4.4%[2.37%] ................ 0 ................ 0 .........146,715 .........122,191 ........... .........797,984 ................ 0 .........(65,973)................ 0 ................ 0 .........207,473  .......... 100/100 ........
Currency Swap With 

CREDIT AGRICOLE 

CORPORATE AND RCV 4.52 

PAY 2.50 07/30/2049 

BHF1JVSV7 ..............
BME3715P0 STADIUM 

FINANCE COMPANY SARL D 1 ........... Currency.....
CREDIT AGRICOLE CIB 

........................ 1VUV7VQFKUOQSJ21A208 . 03/26/2019 . 07/30/2049 ............... 0 ........5,933,688 .. 4.5175%[2.5%] ................ 0 ................ 0 ........ 100,400 ..........80,808 ........... .........557,343 ................ 0 .........(47,496)................ 0 ................ 0 ........ 147,886  .......... 100/100 ........
Currency Swap With 

CREDIT AGRICOLE 

CORPORATE AND RCV 4.52 

PAY 2.50 07/30/2049 

BHF1JVSZ8 ..............
BME3715P0 STADIUM 

FINANCE COMPANY SARL D 1 ........... Currency.....
CREDIT AGRICOLE CIB 

........................ 1VUV7VQFKUOQSJ21A208 . 03/26/2019 . 07/30/2049 ............... 0 ........5,933,688 .. 4.5175%[2.5%] ................ 0 ................ 0 ........ 100,400 ..........80,808 ........... .........596,419 ................ 0 .........(47,496)................ 0 ................ 0 ........ 147,886  .......... 100/100 ........
Currency Swap With 

CITIBANK NA RCV 4.12 

PAY 4.21 07/17/2034 

BHF1JVVY7 ..............

BME37WC09 AUSTRALIAN 

LABORATORY SERVICES 

PTY ...................... D 1 ........... Currency..... CITIBANK NA ........ E57ODZWZ7FF32TWEFA76 . 04/11/2019 . 07/17/2034 ............... 0 ...... 14,036,250 .. 4.115%[4.21%] ................ 0 ................ 0 ..........22,151 .........397,940 ........... ...... 1,043,659 ................ 0 ....... (224,580)................ 0 ................ 0 .........219,702  .......... 100/100 ........
Currency Swap With 

WELLS FARGO BANK NA 

RCV 3.95 PAY 2.73 

05/20/2034 BHF1L56P8 

BME3AXG58 REALTY 

INCOME CORPORATION ... D 1 ........... Currency.....
WELLS FARGO BANK NA 

........................ KB1H1DSPRFMYMCUFXT09 . 05/08/2019 . 05/20/2034 ............... 0 ...... 20,913,900 .. 3.949%[2.73%] ................ 0 ................ 0 ........ 188,970 ....... (668,955) ........... ......1,705,683 ................ 0 .....(1,071,455)................ 0 ................ 0 .........324,689  .......... 100/100 ........
Currency Swap With 

CITIBANK NA RCV 4.09 

PAY 3.77 06/25/2026 

BHF1LG6W9 .............. BME3BA211 BAPCOR LTD D 1 ........... Currency..... CITIBANK NA ........ E57ODZWZ7FF32TWEFA76 . 05/15/2019 . 06/25/2026 ............... 0 ...... 16,674,790 .. 4.085%[3.77%] ................ 0 ................ 0 .......... 50,494 .........(14,460) ........... .......... 93,024 ................ 0 ....... (274,740)................ 0 ................ 0 .........109,796  .......... 100/100 ........
Currency Swap With 

BARCLAYS BANK PLC RCV 

4.07 PAY 1.74 

05/31/2031 BHF1LG773 

BME3BAFM1 GENUINE 

PARTS COMPANY ......... D 1 ........... Currency..... BARCLAYS BANK PLC G5GSEF7VJP5I7OUK5573 . 05/15/2019 . 05/31/2031 ............... 0 ........3,250,900 .. 4.065%[1.74%] ................ 0 ................ 0 ..........57,633 ..........13,340 ........... .........214,269 ................ 0 .........(33,060)................ 0 ................ 0 ..........41,975  .......... 100/100 ........
Currency Swap With 

WELLS FARGO BANK NA 

RCV 4.16 PAY 1.95 

05/31/2034 BHF1LG955 

BME3BAFN9 GENUINE 

PARTS COMPANY ......... D 1 ........... Currency.....
WELLS FARGO BANK NA 

........................ KB1H1DSPRFMYMCUFXT09 . 05/15/2019 . 05/31/2034 ............... 0 ........6,053,400 .. 4.162%[1.95%] ................ 0 ................ 0 .........102,399 ..........24,840 ........... .........508,695 ................ 0 ........ (61,560)................ 0 ................ 0 ..........94,126  .......... 100/100 ........
Currency Swap With 

WELLS FARGO BANK NA 

RCV 3.62 PAY 2.46 

06/06/2027 BHF1LJLJ5 

BME3BD462 CRODA 

INTERNATIONAL PLC .... D 1 ........... Currency.....
WELLS FARGO BANK NA 

........................ KB1H1DSPRFMYMCUFXT09 . 05/16/2019 . 06/06/2027 ............... 0 ....... 6,144,000 ....3.62%[2.46%] ................ 0 ................ 0 ..........51,163 ....... (298,560) ........... .........(47,513)................ 0 ....... (319,440)................ 0 ................ 0 ..........50,311  .......... 100/100 ........
Currency Swap With 

BARCLAYS BANK PLC RCV 

3.65 PAY 1.18 

06/06/2027 BHF1LJLN6 

BME3BD3C0 CRODA 

INTERNATIONAL PLC .... D 1 ........... Currency..... BARCLAYS BANK PLC G5GSEF7VJP5I7OUK5573 . 05/16/2019 . 06/06/2027 ............... 0 ........7,944,900 .. 3.652%[1.18%] ................ 0 ................ 0 .........148,103 ..........13,135 ........... .........241,759 ................ 0 .........(80,940)................ 0 ................ 0 ..........65,058  .......... 100/100 ........
Currency Swap With 

WELLS FARGO BANK NA 

RCV 4.12 PAY 2.14 

02/20/2040 BHF1LUQU0 

BME3BR420 BRUSSELS 

AIRPORT COMPANY NV ... D 1 ........... Currency.....
WELLS FARGO BANK NA 

........................ KB1H1DSPRFMYMCUFXT09 . 05/22/2019 . 02/20/2040 ............... 0 ........6,584,400 .. 4.118%[2.14%] ................ 0 ................ 0 .......... 99,551 ..........(3,835) ........... .........616,054 ................ 0 ........ (67,260)................ 0 ................ 0 .........129,195  .......... 100/100 ........
Currency Swap With 

BARCLAYS BANK PLC RCV 

4.41 PAY 2.42 

02/20/2050 BHF1LUQY2 

BME3BR4F1 BRUSSELS 

AIRPORT COMPANY NV ... D 1 ........... Currency..... BARCLAYS BANK PLC G5GSEF7VJP5I7OUK5573 . 05/22/2019 . 02/20/2050 ............... 0 ...... 16,737,000 .. 4.413%[2.42%] ................ 0 ................ 0 .........255,616 ..........(9,750) ........... ...... 2,292,787 ................ 0 ....... (171,000)................ 0 ................ 0 .........421,827  .......... 100/100 ........
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1
Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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(b)
Currency Swap With 

CITIBANK NA RCV 4.83 

PAY 4.56 06/12/2029 

BHF1LWBH1 ..............
BME3BT3M3 CAPITAL 

POWER CORP ............. D 1 ........... Currency..... CITIBANK NA ........ E57ODZWZ7FF32TWEFA76 . 05/23/2019 . 06/12/2029 ............... 0 ........6,940,836 .. 4.827%[4.56%] ................ 0 ................ 0 ..........18,009 ..........19,780 ........... ....... (128,544)................ 0 .........169,798 ................ 0 ................ 0 ..........75,248  .......... 100/100 ........
Currency Swap With 

WELLS FARGO BANK NA 

RCV 4.08 PAY 0.99 

09/25/2031 BHF1M5SV0 

BME3C4JA6 DENTSPLY 

SIRONA INC ............. D 1 ........... Currency.....
WELLS FARGO BANK NA 

........................ KB1H1DSPRFMYMCUFXT09 . 05/30/2019 . 09/25/2031 ............... 0 ........4,875,319 .. 4.075%[0.99%] ................ 0 ................ 0 .........122,088 ...... 1,132,210 ........... ...... 1,122,416 ................ 0 .......... 54,724 ................ 0 ................ 0 .......... 64,444  .......... 100/100 ........
Currency Swap With 

BARCLAYS BANK PLC RCV 

4.85 PAY 2.46 

07/25/2027 BHF1N6EJ9 

BME3DENQ3 FRITZ 

DRAXLMAIER GMBH & CO 

KG ....................... D 1 ........... Currency..... BARCLAYS BANK PLC G5GSEF7VJP5I7OUK5573 . 06/26/2019 . 07/25/2027 ............... 0 ........6,473,490 .. 4.847%[2.46%] ................ 0 ................ 0 .........120,793 .........123,120 ........... .........283,243 ................ 0 .........(64,980)................ 0 ................ 0 .......... 54,320  .......... 100/100 ........
Currency Swap With 

BARCLAYS BANK PLC RCV 

5.04 PAY 2.67 

07/25/2029 BHF1N6EN0 

BME3DEP08 FRITZ 

DRAXLMAIER GMBH & CO 

KG ....................... D 1 ........... Currency..... BARCLAYS BANK PLC G5GSEF7VJP5I7OUK5573 . 06/26/2019 . 07/25/2029 ............... 0 ........6,473,490 ... 5.04%[2.67%] ................ 0 ................ 0 .........120,426 .........123,120 ........... .........403,521 ................ 0 .........(64,980)................ 0 ................ 0 ..........71,055  .......... 100/100 ........
Currency Swap With 

CITIBANK NA RCV 3.39 

PAY 3.37 06/30/2042 

BHF1NRE79 ..............
66509CAC4 NORTHERN 

COURIER PIPELINE LP . D 1 ........... Currency..... CITIBANK NA ........ E57ODZWZ7FF32TWEFA76 . 07/10/2019 . 06/30/2042 ............... 0 ........2,887,203 . 3.394%[3.365%] ................ 0 ................ 0 ........... 7,619 ..........70,390 ........... .........(14,729)................ 0 .......... 57,452 ................ 0 ................ 0 ..........60,835  .......... 100/100 ........
Currency Swap With 

BARCLAYS BANK PLC RCV 

4.17 PAY 1.76 

12/31/2031 BHF1PZKH0 

BME3FEBK7 SCANDLINES 

APS ...................... D 1 ........... Currency..... BARCLAYS BANK PLC G5GSEF7VJP5I7OUK5573 . 08/02/2019 . 12/31/2031 ............... 0 ........2,219,000 .4.1715%[1.76%] ................ 0 ................ 0 ..........40,740 ........ (11,700) ........... .........115,542 ................ 0 .........(22,800)................ 0 ................ 0 ..........29,884  .......... 100/100 ........
Currency Swap With 

WELLS FARGO BANK NA 

RCV 3.45 PAY 1.38 

09/30/2031 BHF1SKH19 

BME3J28M9 ALPHA TRAINS 

FINANCE SA ............. D 1 ........... Currency.....
WELLS FARGO BANK NA 

........................ KB1H1DSPRFMYMCUFXT09 . 10/02/2019 . 09/30/2031 ............... 0 ...... 10,944,000 .. 3.448%[1.38%] ................ 0 ................ 0 .........170,557 ....... (215,000) ........... .........345,076 ................ 0 ....... (114,000)................ 0 ................ 0 .........144,804  .......... 100/100 ........
Currency Swap With 

BARCLAYS BANK PLC RCV 

5.66 PAY 3.38 

12/31/2038 BHF1T5G20 

BRTXVSE22 SOCIETA DI 

PROGETTO BREBEMI SPA D 1 ........... Currency..... BARCLAYS BANK PLC G5GSEF7VJP5I7OUK5573 . 10/10/2019 . 12/31/2038 ............... 0 ...... 20,199,763 . 5.655%[3.375%] ................ 0 ................ 0 .........364,196 ....... (249,423) ........... ......1,127,488 ................ 0 ....... (185,485)................ 0 ................ 0 .........381,400  .......... 100/100 ........
Currency Swap With 

CITIBANK NA RCV 3.16 

PAY 3.23 06/16/2040 

BHF1Z0930 ..............

BME3QX959 SYDNEY 

AIRPORT FINANCE 

COMPANY PTY ............ D 1 ........... Currency..... CITIBANK NA ........ E57ODZWZ7FF32TWEFA76 . 02/12/2020 . 06/16/2040 ............... 0 ...... 13,492,000 .. 3.164%[3.23%] ................ 0 ................ 0 .......... (5,594)....... (384,000) ........... .........738,782 ................ 0 ....... (228,000)................ 0 ................ 0 .........267,473  .......... 100/100 ........
Currency Swap With 

BARCLAYS BANK PLC RCV 

4.78 PAY 1.33 

08/02/2048 BHF25BLA7 

BME2PW6X6 JPMORGAN 

JAPANESE INVESTMENT 

TRUST ................... D 1 ........... Currency..... BARCLAYS BANK PLC G5GSEF7VJP5I7OUK5573 . 06/22/2018 . 08/02/2048 ............... 0 ...... 10,000,000 .. 4.775%[1.33%] ................ 0 ................ 0 .........284,513 ...... 2,319,398 ........... ...... 3,810,629 ................ 0 .........112,369 ................ 0 ................ 0 .........244,207  .......... 100/103 ........
Currency Swap With 

BARCLAYS BANK PLC RCV 

4.60 PAY 1.21 

08/02/2043 BHF25BLQ2 

BME2PW6V0 JPMORGAN 

JAPANESE INVESTMENT 

TRUST ................... D 1 ........... Currency..... BARCLAYS BANK PLC G5GSEF7VJP5I7OUK5573 . 06/22/2018 . 08/02/2043 ............... 0 ........4,545,455 .. 4.601%[1.21%] ................ 0 ................ 0 .........126,379 ...... 1,054,272 ........... ......1,468,811 ................ 0 ..........51,077 ................ 0 ................ 0 ..........98,672  .......... 100/102 ........
Currency Swap With 

CREDIT AGRICOLE 

CORPORATE AND RCV 4.43 

PAY 4.09 06/30/2034 

BHF25BM24 ..............
218493AB0 CORDELIO 

AMALCO GP I ........... D 1 ........... Currency.....
CREDIT AGRICOLE CIB 

........................ 1VUV7VQFKUOQSJ21A208 . 11/29/2018 . 06/30/2034 ............... 0 ...... 12,153,786 .. 4.43%[4.087%] ................ 0 ................ 0 ..........40,882 ..........69,074 ........... .......... 35,996 ................ 0 .........240,011 ................ 0 ................ 0 .........189,784  .......... 100/100 ........
Currency Swap With 

CREDIT AGRICOLE 

CORPORATE AND RCV 4.43 

PAY 4.09 09/30/2034 

BHF25BMH1 ..............
218493AA2 CORDELIO 

AMALCO GP I ........... D 1 ........... Currency.....
CREDIT AGRICOLE CIB 

........................ 1VUV7VQFKUOQSJ21A208 . 11/29/2018 . 09/30/2034 ............... 0 ...... 11,772,425 .. 4.43%[4.087%] ................ 0 ................ 0 ..........40,569 ..........47,885 ........... .........(44,279)............... (1).........221,841 ................ 0 ................ 0 ........ 186,189  .......... 100/100 ........
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1
Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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(b)
Currency Swap With 

CREDIT AGRICOLE 

CORPORATE AND RCV 4.30 

PAY 2.69 04/16/2028 

BHF25BMQ1 ..............
BME2RVRK1 PORTERBROOK 

RAIL FINANCE LTD ..... D 1 ........... Currency.....
CREDIT AGRICOLE CIB 

........................ 1VUV7VQFKUOQSJ21A208 . 08/07/2018 . 04/16/2028 ............... 0 ........1,630,944 . 4.3025%[2.69%] ................ 0 ................ 0 ..........19,000 .......... 55,134 ........... ........... 9,452 ................ 0 .........(32,086)................ 0 ................ 0 .......... 15,354  .......... 100/100 ........
Currency Swap With 

CREDIT AGRICOLE 

CORPORATE AND RCV 4.36 

PAY 2.77 04/16/2028 

BHF25BP05 ..............
BME2RVRP0 PORTERBROOK 

RAIL FINANCE LTD ..... D 1 ........... Currency.....
CREDIT AGRICOLE CIB 

........................ 1VUV7VQFKUOQSJ21A208 . 08/07/2018 . 04/16/2028 ............... 0 ........2,155,176 . 4.3625%[2.77%] ................ 0 ................ 0 .......... 24,793 ..........72,856 ........... ........... 5,939 ................ 0 .........(42,399)................ 0 ................ 0 ..........20,290  .......... 100/100 ........
Currency Swap With 

HSBC BANK USA NA RCV 

4.45 PAY 4.12 

06/30/2042 BHF25BP96 

66980CAA6 NOUVELLE 

AUTOROUTE 30 

FINANCEMENT ............ D 1 ........... Currency.....
ROYAL BANK OF 

CANADA ............... ES7IP3U3RHIGC71XBU11 . 06/05/2018 . 06/30/2042 ............... 0 ........6,553,767 . 4.445%[4.115%] ................ 0 ................ 0 .......... 25,693 .........244,595 ........... .........138,651 ................ 0 .........154,294 ................ 0 ................ 0 .........138,092  .......... 100/100 ........
Currency Swap With 

CREDIT AGRICOLE 

CORPORATE AND RCV 4.43 

PAY 4.11 12/31/2033 

BHF25FEK4 ..............
BME2T6K88 AURORA SOLAR 

........................... D 1 ........... Currency.....
CREDIT AGRICOLE CIB 

........................ 1VUV7VQFKUOQSJ21A208 . 09/07/2018 . 12/31/2033 ............... 0 ........7,815,273 .. 4.43%[4.113%] ................ 0 ................ 0 ..........29,128 .........148,174 ........... ..........87,051 ................ 0 .........136,045 ................ 0 ................ 0 .........118,895  .......... 100/100 ........
Currency Swap With 

CITIBANK NA RCV 4.62 

PAY 4.22 06/30/2034 

BHF25FEP3 ..............
18914LAB6 CLOVER 

LIMITED PARTNERSHIP . D 1 ........... Currency..... CITIBANK NA ........ E57ODZWZ7FF32TWEFA76 . 10/17/2018 . 06/30/2034 ............... 0 ........6,101,425 . 4.624%[4.216%] ................ 0 ................ 0 ..........29,015 .........207,481 ........... ........ 175,101 ................ 1 .........109,028 ................ 0 ................ 0 .......... 95,275  .......... 100/100 ........
Currency Swap With 

CITIBANK NA RCV 4.63 

PAY 4.22 03/31/2034 

BHF25FET5 ..............
18914LAA8 CLOVER 

LIMITED PARTNERSHIP . D 1 ........... Currency..... CITIBANK NA ........ E57ODZWZ7FF32TWEFA76 . 10/17/2018 . 03/31/2034 ............... 0 ........6,624,933 . 4.629%[4.216%] ................ 0 ................ 0 .......... 33,565 .........222,195 ........... .........188,403 ............... (1).........122,595 ................ 0 ................ 0 .........102,119  .......... 100/100 ........
Currency Swap With 

CITIBANK NA RCV 2.58 

PAY 2.92 11/25/2030 

BHF27A8U8 ..............

BME3ZXA40 AUSTRALIAN 

LABORATORY SERVICES 

PTY ...................... D 1 ........... Currency..... CITIBANK NA ........ E57ODZWZ7FF32TWEFA76 . 08/04/2020 . 11/25/2030 ............... 0 ........3,726,615 .. 2.577%[2.92%] ................ 0 ................ 0 ..........(8,097)..........38,756 ........... ....... (184,978)................ 0 ..........90,801 ................ 0 ................ 0 .......... 46,232  .......... 100/100 ........
Currency Swap With 

CITIBANK NA RCV 2.58 

PAY 2.92 11/25/2030 

BHF27A8Y0 ..............
BME3ZUZA5 ALS CANADA 

LTD ...................... D 1 ........... Currency..... CITIBANK NA ........ E57ODZWZ7FF32TWEFA76 . 08/04/2020 . 11/25/2030 ............... 0 ........3,726,615 .. 2.577%[2.92%] ................ 0 ................ 0 ..........(8,097)..........38,756 ........... ....... (184,978)................ 0 ..........90,801 ................ 0 ................ 0 .......... 46,232  .......... 100/100 ........
Currency Swap With 

CITIBANK NA RCV 3.72 

PAY 3.30 04/30/2037 

BHF27GAT5 ..............
BME3ZZ137 EDDA WIND 

III AS .................. D 1 ........... Currency..... CITIBANK NA ........ E57ODZWZ7FF32TWEFA76 . 08/06/2020 . 04/30/2037 ............... 0 ........9,214,447 ....3.721%[3.3%] ................ 0 ................ 0 ..........34,197 ........ (64,606) ........... .........179,794 ................ 0 ....... (424,541)................ 0 ................ 0 .........163,469  .......... 100/100 ........
Currency Swap With 

BARCLAYS BANK PLC RCV 

3.39 PAY 2.12 

06/30/2038 BHF27NPK3 

BME406CS0 CI ARTEMISII 

HOLDCO GMBH ............ D 1 ........... Currency..... BARCLAYS BANK PLC G5GSEF7VJP5I7OUK5573 . 08/11/2020 . 06/30/2038 ............... 0 ........6,507,995 . 3.3925%[2.12%] ................ 0 ................ 0 ..........76,698 .........522,950 ........... .........327,031 ................ 0 ........ (18,716)................ 0 ................ 0 ........ 120,688  .......... 100/100 ........
Currency Swap With 

BARCLAYS BANK PLC RCV 

3.39 PAY 2.12 

06/30/2038 BHF27ZPD2 

BME406CS0 CI ARTEMISII 

HOLDCO GMBH ............ D 1 ........... Currency..... BARCLAYS BANK PLC G5GSEF7VJP5I7OUK5573 . 08/11/2020 . 06/30/2038 ............... 0 ........5,578,281 . 3.3925%[2.12%] ................ 0 ................ 0 ..........65,741 .........448,243 ........... .........280,312 ................ 0 .........(16,042)................ 0 ................ 0 .........103,447  .......... 100/100 ........
Currency Swap With 

WELLS FARGO BANK NA 

RCV 3.10 PAY 1.55 

10/14/2040 BHF2ANW54 

BHF2APAM6 OBB 

PRODUKTION GMBH ....... D 1 ........... Currency.....
WELLS FARGO BANK NA 

........................ KB1H1DSPRFMYMCUFXT09 . 10/09/2020 . 10/14/2040 ............... 0 ...... 11,804,000 .. 3.101%[1.55%] ................ 0 ................ 0 .........145,645 .........654,000 ........... ......1,146,798 ................ 0 ....... (114,000)................ 0 ................ 0 .........236,444  .......... 100/100 ........
Currency Swap With 

BARCLAYS BANK PLC RCV 

3.72 PAY 1.98 

04/14/2031 BHF2GK091 

BHF2GQE69 SODIAAL 

INTERNATIONAL S.A. .. D 1 ........... Currency..... BARCLAYS BANK PLC G5GSEF7VJP5I7OUK5573 . 02/05/2021 . 04/14/2031 ............... 0 ....... 9,620,000 .. 3.722%[1.98%] ................ 0 ................ 0 .........135,901 .........692,000 ........... .........916,448 ................ 0 .........(91,200)................ 0 ................ 0 .........123,006  .......... 100/100 ........
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(b)
Currency Swap With 

WELLS FARGO BANK NA 

RCV 3.59 PAY 1.50 

04/13/2036 BHF2K0NC8 

BME4FZH22 AKIEM 

HOLDING SAS ............ D 1 ........... Currency.....
WELLS FARGO BANK NA 

........................ KB1H1DSPRFMYMCUFXT09 . 03/18/2021 . 04/13/2036 ............... 0 ...... 12,454,310 ....3.592%[1.5%] ................ 0 ................ 0 .........207,785 .........798,903 ........... ...... 1,797,230 ................ 0 ....... (119,130)................ 0 ................ 0 .........211,563  .......... 100/100 ........
Currency Swap With 

WELLS FARGO BANK NA 

RCV 4.25 PAY 2.02 

04/13/2041 BHF2K0NH7 

BHF2K3PT3 AKIEM 

HOLDING SAS ............ D 1 ........... Currency.....
WELLS FARGO BANK NA 

........................ KB1H1DSPRFMYMCUFXT09 . 03/18/2021 . 04/13/2041 ............... 0 ...... 11,381,690 .. 4.246%[2.02%] ................ 0 ................ 0 .........205,250 .........730,098 ........... ...... 2,168,132 ................ 0 ....... (108,870)................ 0 ................ 0 .........231,480  .......... 100/100 ........
Currency Swap With 

WELLS FARGO BANK NA 

RCV 3.59 PAY 1.50 

04/13/2036 BHF2K0NM6 

BME4FZH22 AKIEM 

HOLDING SAS ............ D 1 ........... Currency.....
WELLS FARGO BANK NA 

........................ KB1H1DSPRFMYMCUFXT09 . 03/18/2021 . 04/13/2036 ............... 0 ....... 8,700,140 ....3.592%[1.5%] ................ 0 ................ 0 .........145,152 .........558,085 ........... ...... 1,255,481 ................ 0 .........(83,220)................ 0 ................ 0 .........147,790  .......... 100/100 ........
Currency Swap With 

CREDIT AGRICOLE 

CORPORATE AND RCV 3.08 

PAY 2.24 05/13/2031 

BHF2L44G1 ..............

BME4H60T3 MURRAY 

INTERNATIONAL TRUST 

PLC ...................... D 1 ........... Currency.....
CREDIT AGRICOLE CIB 

........................ 1VUV7VQFKUOQSJ21A208 . 04/09/2021 . 05/13/2031 ............... 0 ...... 20,158,110 .. 3.081%[2.24%] ................ 0 ................ 0 .........146,040 .........465,255 ........... ......1,616,723 ................ 0 ....... (978,285)................ 0 ................ 0 .........259,312  .......... 100/100 ........
Currency Swap With 

ROYAL BANK OF CANADA 

RCV 3.66 PAY 1.79 

06/18/2031 BHF2LDR19 

BHF2LMY94 VILMORIN & 

CIE SA .................. D 1 ........... Currency.....
ROYAL BANK OF 

CANADA ............... ES7IP3U3RHIGC71XBU11 . 04/16/2021 . 06/18/2031 ............... 0 ........8,748,320 .. 3.656%[1.79%] ................ 0 ................ 0 .........130,890 .........597,870 ........... ........ 875,876 ................ 0 .........(83,220)................ 0 ................ 0 .........113,373  .......... 100/100 ........
Currency Swap With 

BARCLAYS BANK PLC RCV 

3.14 PAY 1.48 

06/08/2031 BHF2ND602 

BHF2NDPZ4 CVC 

INVESTORS EUROPE PBI 

LIMITED ................. D 1 ........... Currency..... BARCLAYS BANK PLC G5GSEF7VJP5I7OUK5573 . 05/25/2021 . 06/08/2031 ............... 0 ...... 11,018,700 .. 3.138%[1.48%] ................ 0 ................ 0 .........149,730 .........975,600 ........... ...... 1,184,205 ................ 0 ....... (102,600)................ 0 ................ 0 .........142,504  .......... 100/100 ........
Currency Swap With 

BARCLAYS BANK PLC RCV 

3.14 PAY 1.48 

06/08/2031 BHF2ND644 

BHF2NDPZ4 CVC 

INVESTORS EUROPE PBI 

LIMITED ................. D 1 ........... Currency..... BARCLAYS BANK PLC G5GSEF7VJP5I7OUK5573 . 05/25/2021 . 06/08/2031 ............... 0 ...... 11,018,700 .. 3.138%[1.48%] ................ 0 ................ 0 .........149,730 .........975,600 ........... ...... 1,184,205 ................ 0 ....... (102,600)................ 0 ................ 0 .........142,504  .......... 100/100 ........
Currency Swap With 

BARCLAYS BANK PLC RCV 

3.23 PAY 1.54 

06/08/2033 BHF2ND685 

BME4KLNN4 CAPITAL 

INVESTORS EUROPE PBI 

LTD ...................... D 1 ........... Currency..... BARCLAYS BANK PLC G5GSEF7VJP5I7OUK5573 . 05/25/2021 . 06/08/2033 ............... 0 ....... 6,121,500 . 3.2295%[1.54%] ................ 0 ................ 0 ..........84,916 .........542,000 ........... .........720,381 ................ 0 ........ (57,000)................ 0 ................ 0 .......... 90,244  .......... 100/100 ........
Currency Swap With 

ROYAL BANK OF CANADA 

RCV 4.87 PAY 3.20 

03/31/2036 BHF2NH5C8 

BME2YRM01 GIP III 

JUPITER LIMITED ...... D 1 ........... Currency.....
ROYAL BANK OF 

CANADA ............... ES7IP3U3RHIGC71XBU11 . 11/15/2018 . 03/31/2036 ............... 0 ...... 13,332,420 .4.873%[3.201%] ................ 0 ................ 0 ........ 166,977 ....... (504,629) ........... .........529,957 ................ 0 ....... (545,632)................ 0 ................ 0 .........226,129  .......... 100/100 ........
Currency Swap With 

BARCLAYS BANK PLC RCV 

3.27 PAY 1.55 

06/24/2036 BHF2NVYV3 

BME4L5QT2 BAILLIE 

GIFFORD EUROPEAN 

GROWTH TR .............. D 1 ........... Currency..... BARCLAYS BANK PLC G5GSEF7VJP5I7OUK5573 . 06/04/2021 . 06/24/2036 ............... 0 ...... 16,801,500 .. 3.265%[1.55%] ................ 0 ................ 0 .........234,625 ...... 1,384,140 ........... ...... 2,147,495 ................ 0 ....... (157,320)................ 0 ................ 0 .........287,837  .......... 100/100 ........
Currency Swap With 

BARCLAYS BANK PLC RCV 

2.59 PAY 2.11 

09/23/2028 BHF2PVQJ7 

BHF2QBC55 BREEDON 

GROUP PLC .............. D 1 ........... Currency..... BARCLAYS BANK PLC G5GSEF7VJP5I7OUK5573 . 06/23/2021 . 09/23/2028 ............... 0 ....... 5,600,000 .. 2.593%[2.11%] ................ 0 ................ 0 .......... 25,589 .........222,200 ........... .........379,797 ................ 0 ....... (266,200)................ 0 ................ 0 ..........55,885  .......... 100/100 ........
Currency Swap With 

WELLS FARGO BANK NA 

RCV 3.27 PAY 2.79 

12/15/2028 BHF2RW911 

BME4PCWN9 TTG 

INVESTMENTS LTD ...... D 1 ........... Currency.....
WELLS FARGO BANK NA 

........................ KB1H1DSPRFMYMCUFXT09 . 07/22/2021 . 12/15/2028 ............... 0 ........8,956,350 ....3.27%[2.79%] ................ 0 ................ 0 .......... 43,313 .........223,275 ........... .........494,677 ................ 0 ....... (432,575)................ 0 ................ 0 ..........91,895  .......... 100/100 ........
Currency Swap With 

WELLS FARGO BANK NA 

RCV 3.60 PAY 2.47 

09/16/2046 BHF2STS40 

BME4QC177 BLACKROCK 

SMALLER COMPANIES 

TRUST ................... D 1 ........... Currency.....
WELLS FARGO BANK NA 

........................ KB1H1DSPRFMYMCUFXT09 . 08/10/2021 . 09/16/2046 ............... 0 ...... 12,451,500 .. 3.603%[2.47%] ................ 0 ................ 0 .........118,483 .........390,600 ........... ...... 2,631,662 ................ 0 ....... (598,950)................ 0 ................ 0 .........291,850  .......... 100/100 ........
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1
Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23

Description

Description
 of Item(s)
Hedged,
Used for
Income

Generation
or Replicated

Schedule/
Exhibit

Identifier

Type(s)
of

Risk(s)
(a)

Exchange, Counterparty
or Central Clearinghouse

Trade
Date

Date of 
Maturity

or
Expiration

Number
of

Contracts
Notional 
Amount

Strike
Price,

Rate or
Index

Received 
(Paid)

Cumulative
Prior 

Year(s) 
Initial Cost 

of Un-
discounted 
Premium 

(Received) 
Paid

Current 
Year Initial 

Cost of
Un-

discounted 
Premium 

(Received) 
Paid

Current 
Year

Income

Book/ 
Adjusted 
Carrying 

Value Code Fair Value

Unrealized 
Valuation 
Increase/ 

(Decrease)

Total 
Foreign 

Exchange 
Change in 
B./A.C.V.

Current 
Year�s 

(Amorti-
zation)/ 

Accretion

Adjustment 
to Carrying 

Value of 
Hedged 

Item
Potential 
Exposure

Credit 
Quality 

of
Refer-
ence 
Entity

Hedge
Effectiveness 
at Inception

and at 
Quarter-end

(b)
Currency Swap With 

WELLS FARGO BANK NA 

RCV 3.94 PAY 2.28 

09/17/2031 BHF2U5Y00 

BME4RZFE5 EMS WESER 

ELBE INFRASTRUKTUR 

AKQUI ................... D 1 ........... Currency.....
WELLS FARGO BANK NA 

........................ KB1H1DSPRFMYMCUFXT09 . 09/07/2021 . 09/17/2031 ............... 0 ...... 18,378,350 . 3.942%[2.282%] ................ 0 ................ 0 .........255,122 ......1,061,750 ........... ...... 1,489,844 ................ 0 ....... (176,700)................ 0 ................ 0 .........242,551  .......... 100/100 ........
Currency Swap With 

WELLS FARGO BANK NA 

RCV 3.30 PAY 2.64 

01/31/2034 BHF2XTJP7 

BME4W5LZ1 UMV GLOBAL 

FOODS COMPANY LTD .... D 1 ........... Currency.....
WELLS FARGO BANK NA 

........................ KB1H1DSPRFMYMCUFXT09 . 11/10/2021 . 01/31/2034 ............... 0 ...... 23,040,540 .. 3.298%[2.64%] ................ 0 ................ 0 .........133,301 ........ 102,600 ........... ......1,576,761 ................ 0 .....(1,138,005)................ 0 ................ 0 .........352,122  .......... 100/100 ........
Currency Swap With 

WELLS FARGO BANK NA 

RCV 3.72 PAY 2.90 

03/31/2043 BHF2Y4GD1 

BHF2Y4SA4 VIRIDOR 

ENERGY GROUP VIRIDOR 

ENERG ................... D 1 ........... Currency.....
WELLS FARGO BANK NA 

........................ KB1H1DSPRFMYMCUFXT09 . 11/16/2021 . 03/31/2043 ............... 0 ...... 26,325,645 .....3.72%[2.9%] ................ 0 ................ 0 .........176,312 .......... 13,445 ........... ...... 2,578,433 ................ 0 .....(1,293,708)................ 0 ................ 0 .........566,301  .......... 100/100 ........
Currency Swap With 

MIZUHO CAPITAL MARKETS 

LLC RCV 3.26 PAY 4.22 

03/15/2047 BHF2Y9VB7 

BME4WNY39 REGISTRY 

FINANCE PTY LTD ...... D 1 ........... Currency.....
MIZUHO CAPITAL 

MARKETS LLC ........ OV6W8S6QX2D1J857QP30 . 11/18/2021 . 03/15/2047 ............... 0 ........4,551,689 .. 3.255%[4.22%] ................ 0 ................ 0 .........(19,805).........201,363 ........... ..........11,304 ............... (1).........(71,512)................ 0 ................ 0 ........ 107,877  .......... 100/100 ........
Currency Swap With 

MIZUHO CAPITAL MARKETS 

LLC RCV 3.26 PAY 4.22 

03/15/2047 BHF2Y9VF8 

BME4WNY39 REGISTRY 

FINANCE PTY LTD ...... D 1 ........... Currency.....
MIZUHO CAPITAL 

MARKETS LLC ........ OV6W8S6QX2D1J857QP30 . 11/18/2021 . 03/15/2047 ............... 0 ........3,337,760 .. 3.255%[4.22%] ................ 0 ................ 0 .........(14,523)........ 147,660 ........... ........... 8,289 ................ 0 .........(52,440)................ 0 ................ 0 ..........79,106  .......... 100/100 ........
Currency Swap With BNP 

PARIBAS SA RCV 3.36 

PAY 4.18 03/15/2052 

BHF2YA3R0 ..............
BHF2YC982 REGISTRY 

FINANCE PTY LTD ...... D 1 ........... Currency..... BNP PARIBAS ........ R0MUWSFPU8MPRO8K5P83 . 11/18/2021 . 03/15/2052 ............... 0 ........4,992,816 .. 3.355%[4.18%] ................ 0 ................ 0 ........ (16,617).........220,848 ........... ..........31,123 ................ 0 .........(78,432)................ 0 ................ 0 .........130,851  .......... 100/100 ........
Currency Swap With 

WELLS FARGO BANK NA 

RCV 2.84 PAY 1.04 

02/23/2029 BHF2YL4T1 

BME4WZG81 MOLKEREI 

ALOIS MUELLER GMBH & 

CO K ..................... D 1 ........... Currency.....
WELLS FARGO BANK NA 

........................ KB1H1DSPRFMYMCUFXT09 . 11/23/2021 . 02/23/2029 ............... 0 ........5,517,890 ... 2.84%[1.04%] ................ 0 ................ 0 ..........75,398 ..........50,470 ........... .........156,730 ................ 0 .........(55,860)................ 0 ................ 0 ..........57,890  .......... 100/100 ........
Currency Swap With 

MIZUHO CAPITAL MARKETS 

LLC RCV 3.23 PAY 4.27 

03/31/2039 BHF2YL586 

BHF2YL9M1 VICTORIA 

INTERNATIONAL 

CONTAINER T ............ D 1 ........... Currency.....
MIZUHO CAPITAL 

MARKETS LLC ........ OV6W8S6QX2D1J857QP30 . 11/23/2021 . 03/31/2039 ............... 0 ........7,342,770 ....4.27%[3.23%] ................ 0 ................ 0 ........ (50,107).........200,211 ........... ..........75,032 ............... (1).........(81,224)................ 0 ................ 0 .........139,835  .......... 100/100 ........
Currency Swap With 

WELLS FARGO BANK NA 

RCV 3.02 PAY 1.22 

01/12/2029 BHF2YNB10 

BME4X2K39 TRITAX 

EUROBOX PLC ............ D 1 ........... Currency.....
WELLS FARGO BANK NA 

........................ KB1H1DSPRFMYMCUFXT09 . 11/24/2021 . 01/12/2029 ............... 0 ...... 12,876,550 .3.021%[1.216%] ................ 0 ................ 0 ........ 176,768 ..........41,400 ........... .........288,446 ................ 0 ....... (131,100)................ 0 ................ 0 .........133,315  .......... 100/100 ........
Currency Swap With 

WELLS FARGO BANK NA 

RCV 4.28 PAY 3.32 

06/30/2046 BHF2YW0K0 

BHF2YYGW3 CROSS LONDON 

TRAINS LIMITED ........ D 1 ........... Currency.....
WELLS FARGO BANK NA 

........................ KB1H1DSPRFMYMCUFXT09 . 11/29/2021 . 06/30/2046 ............... 0 ...... 20,011,500 . 4.284%[3.317%] ................ 0 ................ 0 .........160,744 .........862,950 ........... ...... 2,634,950 ................ 0 ....... (998,250)................ 0 ................ 0 .........466,762  .......... 100/100 ........
Currency Swap With 

ROYAL BANK OF CANADA 

RCV 4.17 PAY 3.23 

12/31/2047 BHF2YYFN4 

BHF2YNG23 ENFINIUM 

HOLDING ................. D 1 ........... Currency.....
ROYAL BANK OF 

CANADA ............... ES7IP3U3RHIGC71XBU11 . 11/24/2021 . 12/31/2047 ............... 0 ...... 13,332,000 ....4.17%[3.23%] ................ 0 ................ 0 .........105,289 .........(83,500) ........... ......1,621,887 ................ 0 ....... (665,500)................ 0 ................ 0 .........321,532  .......... 100/100 ........
Currency Swap With 

ROYAL BANK OF CANADA 

RCV 4.17 PAY 3.23 

12/31/2047 BHF2YYFU8 

BHF2YNG23 ENFINIUM 

HOLDING ................. D 1 ........... Currency.....
ROYAL BANK OF 

CANADA ............... ES7IP3U3RHIGC71XBU11 . 11/24/2021 . 12/31/2047 ............... 0 ...... 13,332,000 ....4.17%[3.23%] ................ 0 ................ 0 .........105,152 .........(83,500) ........... ......1,621,887 ................ 0 ....... (665,500)................ 0 ................ 0 .........321,532  .......... 100/100 ........
Currency Swap With 

BARCLAYS BANK PLC RCV 

2.83 PAY 2.06 

03/01/2037 BHF2Z0KV3 

BME4XFAB3 F&C 

INVESTMENT TRUST PLC D 1 ........... Currency..... BARCLAYS BANK PLC G5GSEF7VJP5I7OUK5573 . 12/01/2021 . 03/01/2037 ............... 0 ...... 12,133,940 .. 2.825%[2.06%] ................ 0 ................ 0 .......... 95,732 ........ (87,360) ........... ......1,037,026 ................ 0 ....... (605,605)................ 0 ................ 0 .........213,852  .......... 100/100 ........
Currency Swap With 

BARCLAYS BANK PLC RCV 

2.83 PAY 2.06 

03/01/2037 BHF2Z0KY7 

BME4XFAB3 F&C 

INVESTMENT TRUST PLC D 1 ........... Currency..... BARCLAYS BANK PLC G5GSEF7VJP5I7OUK5573 . 12/01/2021 . 03/01/2037 ............... 0 ...... 12,133,940 .. 2.825%[2.06%] ................ 0 ................ 0 ..........73,790 ........ (87,360) ........... ......1,037,026 ................ 0 ....... (605,605)................ 0 ................ 0 .........213,852  .......... 100/100 ........
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1
Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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Description

Description
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Hedged,
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or Replicated
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Exhibit
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Type(s)
of

Risk(s)
(a)
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Notional 
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Price,
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of Un-
discounted 
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discounted 
Premium 
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Foreign 
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B./A.C.V.
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to Carrying 
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at Inception

and at 
Quarter-end

(b)
Currency Swap With 

WELLS FARGO BANK NA 

RCV 3.78 PAY 2.77 

02/02/2052 BHF313713 

BME4ZNF11 HENDERSON 

SMALLER COMPANIES 

INVEST .................. D 1 ........... Currency.....
WELLS FARGO BANK NA 

........................ KB1H1DSPRFMYMCUFXT09 . 01/19/2022 . 02/02/2052 ............... 0 ...... 13,634,000 .. 3.784%[2.77%] ................ 0 ................ 0 .........118,948 .........215,500 ........... ......2,867,588 ................ 0 ....... (665,500)................ 0 ................ 0 .........356,568  .......... 100/100 ........
Currency Swap With 

WELLS FARGO BANK NA 

RCV 3.64 PAY 1.83 

03/31/2034 BHF31KM00 

BME5066D7 WAREHOUSES 

DE PAUW NV ............. D 1 ........... Currency.....
WELLS FARGO BANK NA 

........................ KB1H1DSPRFMYMCUFXT09 . 01/27/2022 . 03/31/2034 ............... 0 ...... 16,732,500 .. 3.638%[1.83%] ................ 0 ................ 0 .........234,328 .........(17,250) ........... .........744,542 ................ 0 ....... (171,000)................ 0 ................ 0 .........257,921  .......... 100/100 ........
Currency Swap With 

WELLS FARGO BANK NA 

RCV 3.36 PAY 1.64 

02/13/2034 BHF31M2E8 

BME508015 PHP EURO 

PRIVATE PLACEMENT ML 

LIMI .................... D 1 ........... Currency.....
WELLS FARGO BANK NA 

........................ KB1H1DSPRFMYMCUFXT09 . 01/28/2022 . 02/13/2034 ............... 0 ...... 14,557,275 .. 3.359%[1.64%] ................ 0 ................ 0 .........192,332 ........... 6,525 ........... .........574,215 ................ 0 ....... (148,770)................ 0 ................ 0 .........222,898  .......... 100/100 ........
Currency Swap With 

WELLS FARGO BANK NA 

RCV 3.36 PAY 1.64 

02/13/2034 BHF31M2J7 

BME508015 PHP EURO 

PRIVATE PLACEMENT ML 

LIMI .................... D 1 ........... Currency.....
WELLS FARGO BANK NA 

........................ KB1H1DSPRFMYMCUFXT09 . 01/28/2022 . 02/13/2034 ............... 0 ...... 14,557,275 .. 3.359%[1.64%] ................ 0 ................ 0 .........192,332 ........... 6,525 ........... .........574,215 ................ 0 ....... (148,770)................ 0 ................ 0 .........222,898  .......... 100/100 ........
Currency Swap With 

WELLS FARGO BANK NA 

RCV 3.77 PAY 2.89 

11/01/2052 BHF325JZ9 

BHF334347 PLUS DANE 

HOUSING LIMITED ...... D 1 ........... Currency.....
WELLS FARGO BANK NA 

........................ KB1H1DSPRFMYMCUFXT09 . 02/10/2022 . 11/01/2052 ............... 0 ...... 20,325,000 ... 3.77%[2.89%] ................ 0 ................ 0 .........152,596 .........304,500 ........... ......3,778,138 ................ 0 ....... (998,250)................ 0 ................ 0 .........538,774  .......... 100/100 ........
Currency Swap With 

WELLS FARGO BANK NA 

RCV 3.83 PAY 2.92 

02/01/2053 BHF325K38 

BHF334354 PLUS DANE 

HOUSING LTD ............ D 1 ........... Currency.....
WELLS FARGO BANK NA 

........................ KB1H1DSPRFMYMCUFXT09 . 02/10/2022 . 02/01/2053 ............... 0 ....... 6,770,000 ....3.83%[2.92%] ................ 0 ................ 0 ..........52,476 ........ 101,500 ........... ...... 1,287,929 ................ 0 ....... (332,750)................ 0 ................ 0 .........180,262  .......... 100/100 ........
Currency Swap With 

WELLS FARGO BANK NA 

RCV 3.37 PAY 2.83 

06/30/2032 BHF325LQ6 

BME50U1P2 PEEL PORTS 

PP FINANCE LIMITED .. D 1 ........... Currency.....
WELLS FARGO BANK NA 

........................ KB1H1DSPRFMYMCUFXT09 . 02/10/2022 . 06/30/2032 ............... 0 ........4,278,645 .. 3.372%[2.83%] ................ 0 ................ 0 ..........21,901 .......... 63,945 ........... .........256,386 ................ 0 ....... (209,633)................ 0 ................ 0 .......... 59,569  .......... 100/100 ........
Currency Swap With 

WELLS FARGO BANK NA 

RCV 3.37 PAY 2.83 

06/30/2032 BHF325LW3 

BME50U1P2 PEEL PORTS 

PP FINANCE LIMITED .. D 1 ........... Currency.....
WELLS FARGO BANK NA 

........................ KB1H1DSPRFMYMCUFXT09 . 02/10/2022 . 06/30/2032 ............... 0 ........4,278,645 .. 3.372%[2.83%] ................ 0 ................ 0 ..........21,901 .......... 63,945 ........... .........256,386 ................ 0 ....... (209,633)................ 0 ................ 0 .......... 59,569  .......... 100/100 ........
Currency Swap With 

WELLS FARGO BANK NA 

RCV 4.06 PAY 4.56 

06/30/2051 BHF3279Q6 

BME50VXJ9 OILERS 

ENTERTAINMENT GROUP 

CANADA .................. D 1 ........... Currency.....
WELLS FARGO BANK NA 

........................ KB1H1DSPRFMYMCUFXT09 . 02/11/2022 . 06/30/2051 ............... 0 ...... 12,215,094 .. 4.061%[4.56%] ................ 0 ................ 0 .......... 24,513 ........ 761,109 ........... ....... (709,047)................ 0 .........281,499 ................ 0 ................ 0 .........315,970  .......... 100/100 ........
Currency Swap With 

ROYAL BANK OF CANADA 

RCV 3.39 PAY 3.03 

06/15/2029 BHF32XEE0 

BME51M9U0 MOTO 

INVESTMENTS LTD ...... D 1 ........... Currency.....
ROYAL BANK OF 

CANADA ............... ES7IP3U3RHIGC71XBU11 . 02/24/2022 . 06/15/2029 ............... 0 ....... 7,858,800 . 3.3905%[3.03%] ................ 0 ................ 0 .......... 25,264 ........ (80,830) ........... .........158,346 ................ 0 ....... (392,645)................ 0 ................ 0 ..........85,274  .......... 100/100 ........
Currency Swap With 

MIZUHO CAPITAL MARKETS 

LLC RCV 3.78 PAY 3.11 

03/23/2037 BHF3374X5 

BHF33BNT4 LAST MILE 

INFRASTRUCTURE GROUP D 1 ........... Currency.....
MIZUHO CAPITAL 

MARKETS LLC ........ OV6W8S6QX2D1J857QP30 . 03/02/2022 . 03/23/2037 ............... 0 ....... 6,659,000 .3.7765%[3.11%] ................ 0 ................ 0 ..........35,601 ........ (50,000) ........... ........ 501,867 ................ 0 ....... (332,750)................ 0 ................ 0 .........117,645  .......... 100/100 ........
Currency Swap With 

ROYAL BANK OF CANADA 

RCV 4.15 PAY 3.37 

03/23/2042 BHF337522 

BHF33BNU1 LAST MILE 

INFRASTRUCTURE GROUP D 1 ........... Currency.....
ROYAL BANK OF 

CANADA ............... ES7IP3U3RHIGC71XBU11 . 03/02/2022 . 03/23/2042 ............... 0 ...... 13,325,000 .. 4.153%[3.37%] ................ 0 ................ 0 ..........83,618 ....... (100,000) ........... ...... 1,480,234 ................ 0 ....... (665,500)................ 0 ................ 0 .........278,614  .......... 100/100 ........
Currency Swap With 

MIZUHO CAPITAL MARKETS 

LLC RCV 3.36 PAY 1.90 

07/10/2032 BHF3375J5 

BME51Y0A7 ERMEWA 

HOLDING SAS ............ D 1 ........... Currency.....
MIZUHO CAPITAL 

MARKETS LLC ........ OV6W8S6QX2D1J857QP30 . 03/02/2022 . 07/10/2032 ............... 0 ...... 15,068,800 ....3.364%[1.9%] ................ 0 ................ 0 .........169,473 ....... (126,480) ........... .......... 99,538 ................ 0 ....... (155,040)................ 0 ................ 0 .........210,165  .......... 100/100 ........
Currency Swap With 

MIZUHO CAPITAL MARKETS 

LLC RCV 3.36 PAY 1.90 

07/10/2032 BHF3375M8 

BME51Y0A7 ERMEWA 

HOLDING SAS ............ D 1 ........... Currency.....
MIZUHO CAPITAL 

MARKETS LLC ........ OV6W8S6QX2D1J857QP30 . 03/02/2022 . 07/10/2032 ............... 0 ...... 22,160,000 ....3.364%[1.9%] ................ 0 ................ 0 .........249,225 ....... (186,000) ........... .........146,380 ................ 0 ....... (228,000)................ 0 ................ 0 .........309,067  .......... 100/100 ........
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1
Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23

Description

Description
 of Item(s)
Hedged,
Used for
Income

Generation
or Replicated

Schedule/
Exhibit

Identifier

Type(s)
of

Risk(s)
(a)

Exchange, Counterparty
or Central Clearinghouse

Trade
Date

Date of 
Maturity

or
Expiration

Number
of

Contracts
Notional 
Amount

Strike
Price,

Rate or
Index

Received 
(Paid)

Cumulative
Prior 

Year(s) 
Initial Cost 

of Un-
discounted 
Premium 

(Received) 
Paid

Current 
Year Initial 

Cost of
Un-

discounted 
Premium 

(Received) 
Paid

Current 
Year

Income

Book/ 
Adjusted 
Carrying 

Value Code Fair Value

Unrealized 
Valuation 
Increase/ 

(Decrease)

Total 
Foreign 

Exchange 
Change in 
B./A.C.V.

Current 
Year�s 

(Amorti-
zation)/ 

Accretion

Adjustment 
to Carrying 

Value of 
Hedged 

Item
Potential 
Exposure

Credit 
Quality 

of
Refer-
ence 
Entity

Hedge
Effectiveness 
at Inception

and at 
Quarter-end

(b)
Currency Swap With 

WELLS FARGO BANK NA 

RCV 3.29 PAY 1.90 

06/30/2032 BHF33BMN8 

BME522K14 JOHNSON 

MATTHEY PLC ........... D 1 ........... Currency.....
WELLS FARGO BANK NA 

........................ KB1H1DSPRFMYMCUFXT09 . 03/04/2022 . 06/30/2032 ............... 0 ...... 19,956,150 ... 3.286%[1.9%] ................ 0 ................ 0 .........208,483 ....... (441,030) ........... ....... (286,975)................ 0 ....... (208,620)................ 0 ................ 0 .........277,839  .......... 100/100 ........
Currency Swap With 

WELLS FARGO BANK NA 

RCV 3.29 PAY 1.90 

06/30/2032 BHF33BMS7 

BME522K14 JOHNSON 

MATTHEY PLC ........... D 1 ........... Currency.....
WELLS FARGO BANK NA 

........................ KB1H1DSPRFMYMCUFXT09 . 03/04/2022 . 06/30/2032 ............... 0 ...... 16,357,500 ... 3.286%[1.9%] ................ 0 ................ 0 ........ 170,888 ....... (361,500) ........... ....... (235,225)................ 0 ....... (171,000)................ 0 ................ 0 .........227,737  .......... 100/100 ........
Currency Swap With 

BARCLAYS BANK PLC RCV 

3.61 PAY 2.19 

07/12/2034 BHF33BN07 BHF33F284 TERRENA .... D 1 ........... Currency..... BARCLAYS BANK PLC G5GSEF7VJP5I7OUK5573 . 03/04/2022 . 07/12/2034 ............... 0 ...... 21,818,000 .. 3.609%[2.19%] ................ 0 ................ 0 .........235,467 ....... (482,000) ........... ....... (258,239)................ 0 ....... (228,000)................ 0 ................ 0 .........341,267  .......... 100/100 ........
Currency Swap With 

WELLS FARGO BANK NA 

RCV 3.41 PAY 2.83 

05/31/2037 BHF33BN49 

BME522HD2 MURRAY 

INTERNATIONAL TRUST 

PLC ...................... D 1 ........... Currency.....
WELLS FARGO BANK NA 

........................ KB1H1DSPRFMYMCUFXT09 . 03/04/2022 . 05/31/2037 ............... 0 ...... 16,396,520 .. 3.411%[2.83%] ................ 0 ................ 0 ..........76,323 ....... (242,420) ........... ......1,001,967 ................ 0 ....... (825,220)................ 0 ................ 0 .........291,862  .......... 100/100 ........
Currency Swap With 

ROYAL BANK OF CANADA 

RCV 4.16 PAY 2.66 

03/22/2032 BHF33GM98 

BIN1S5PN4 SABATON 

VENTURES BIDCO BV .... D 1 ........... Currency.....
ROYAL BANK OF 

CANADA ............... ES7IP3U3RHIGC71XBU11 . 03/08/2022 . 03/22/2032 ............... 0 ...... 13,069,200 . 4.159%[2.663%] ................ 0 ................ 0 .........144,888 ....... (339,600) ........... ....... (169,660)................ 0 ....... (136,800)................ 0 ................ 0 ........ 178,712  .......... 100/100 ........
Currency Swap With 

BARCLAYS BANK PLC RCV 

4.19 PAY 2.53 

01/09/2032 BHF34H7W1 

BME539WW7 NORDIC 

TOWERS ISSUER CO LTD D 1 ........... Currency..... BARCLAYS BANK PLC G5GSEF7VJP5I7OUK5573 . 03/29/2022 . 01/09/2032 ............... 0 ........5,619,640 . 4.1925%[2.53%] ................ 0 ................ 0 ..........71,796 .........(29,290) ........... .........114,527 ................ 0 .........(57,570)................ 0 ................ 0 ..........75,810  .......... 100/100 ........
Currency Swap With 

BARCLAYS BANK PLC RCV 

4.19 PAY 2.53 

01/09/2032 BHF34H800 

BME539WW7 NORDIC 

TOWERS ISSUER CO LTD D 1 ........... Currency..... BARCLAYS BANK PLC G5GSEF7VJP5I7OUK5573 . 03/29/2022 . 01/09/2032 ............... 0 ........5,619,640 . 4.1925%[2.53%] ................ 0 ................ 0 ..........71,796 .........(29,290) ........... .........114,527 ................ 0 .........(57,570)................ 0 ................ 0 ..........75,810  .......... 100/100 ........
Currency Swap With 

BARCLAYS BANK PLC RCV 

4.03 PAY 2.29 

07/12/2032 BHF355T44 BME53ZRC9 HALMA PLC . D 1 ........... Currency..... BARCLAYS BANK PLC G5GSEF7VJP5I7OUK5573 . 04/12/2022 . 07/12/2032 ............... 0 ........9,304,110 ....4.03%[2.29%] ................ 0 ................ 0 .........120,697 ....... (245,385) ........... ........ (73,186)................ 0 .........(97,470)................ 0 ................ 0 .........129,811  .......... 100/100 ........
Currency Swap With 

BARCLAYS BANK PLC RCV 

4.03 PAY 2.29 

07/12/2032 BHF355T85 BME53ZRC9 HALMA PLC . D 1 ........... Currency..... BARCLAYS BANK PLC G5GSEF7VJP5I7OUK5573 . 04/12/2022 . 07/12/2032 ............... 0 ........9,304,110 ....4.03%[2.29%] ................ 0 ................ 0 .........120,511 ....... (245,385) ........... ........ (73,186)................ 0 .........(97,470)................ 0 ................ 0 .........129,811  .......... 100/100 ........
Currency Swap With 

WELLS FARGO BANK NA 

RCV 4.73 PAY 2.78 

05/05/2029 BHF35NWH2 

BME54GNV2 PILI 1 

PORTFOLIO SCSP ........ D 1 ........... Currency.....
WELLS FARGO BANK NA 

........................ KB1H1DSPRFMYMCUFXT09 . 04/22/2022 . 05/05/2029 ............... 0 ...... 33,186,700 .. 4.728%[2.78%] ................ 0 ................ 0 .........475,967 .....(1,181,950) ........... ....... (282,204)................ 0 ....... (349,980)................ 0 ................ 0 .........355,782  .......... 100/100 ........
Currency Swap With 

BARCLAYS BANK PLC RCV 

6.02 PAY 3.68 

04/22/2025 BHF366K99 

BME555KW6 Com - KW 

2022 Upsizing 

Alliance- M ........... D 1 ........... Currency..... BARCLAYS BANK PLC G5GSEF7VJP5I7OUK5573 . 05/03/2022 . 04/22/2025 ............... 0 ........2,462,450 .6.018%[3.675%] ................ 0 ................ 0 ..........39,866 ....... (145,317) ........... ....... (132,760)................ 0 .........(26,633)................ 0 ................ 0 ........... 9,205  .......... 100/100 ........
Currency Swap With 

BARCLAYS BANK PLC RCV 

6.02 PAY 3.68 

04/22/2025 BHF366KL2 

BME555KX4 Com - KW 

2022 Upsizing - Clancy 

Qu ....................... D 1 ........... Currency..... BARCLAYS BANK PLC G5GSEF7VJP5I7OUK5573 . 05/03/2022 . 04/22/2025 ............... 0 ........7,316,193 .6.018%[3.675%] ................ 0 ................ 0 .........118,445 ....... (431,753) ........... ....... (394,445)................ 0 .........(79,132)................ 0 ................ 0 ..........27,348  .......... 100/100 ........
Currency Swap With 

BARCLAYS BANK PLC RCV 

6.02 PAY 3.68 

04/22/2025 BHF366KU2 

BME555KW6 Com - KW 

2022 Upsizing 

Alliance- M ........... D 1 ........... Currency..... BARCLAYS BANK PLC G5GSEF7VJP5I7OUK5573 . 05/03/2022 . 04/22/2025 ............... 0 ....... 1,070,630 .6.018%[3.675%] ................ 0 ................ 0 ..........17,333 ........ (63,181) ........... .........(57,722)................ 0 .........(11,579)................ 0 ................ 0 ........... 4,002  .......... 100/100 ........
Currency Swap With 

BARCLAYS BANK PLC RCV 

6.02 PAY 3.68 

04/22/2025 BHF366L15 

BME555KX4 Com - KW 

2022 Upsizing - Clancy 

Qu ....................... D 1 ........... Currency..... BARCLAYS BANK PLC G5GSEF7VJP5I7OUK5573 . 05/03/2022 . 04/22/2025 ............... 0 ........3,180,954 .6.018%[3.675%] ................ 0 ................ 0 ..........51,498 ....... (187,719) ........... ....... (171,498)................ 0 .........(34,405)................ 0 ................ 0 ..........11,890  .......... 100/100 ........
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1
Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23

Description

Description
 of Item(s)
Hedged,
Used for
Income

Generation
or Replicated

Schedule/
Exhibit

Identifier

Type(s)
of

Risk(s)
(a)

Exchange, Counterparty
or Central Clearinghouse

Trade
Date

Date of 
Maturity

or
Expiration

Number
of

Contracts
Notional 
Amount

Strike
Price,

Rate or
Index

Received 
(Paid)

Cumulative
Prior 

Year(s) 
Initial Cost 

of Un-
discounted 
Premium 

(Received) 
Paid

Current 
Year Initial 

Cost of
Un-

discounted 
Premium 

(Received) 
Paid

Current 
Year

Income

Book/ 
Adjusted 
Carrying 

Value Code Fair Value

Unrealized 
Valuation 
Increase/ 
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Total 
Foreign 

Exchange 
Change in 
B./A.C.V.

Current 
Year�s 

(Amorti-
zation)/ 

Accretion

Adjustment 
to Carrying 

Value of 
Hedged 

Item
Potential 
Exposure

Credit 
Quality 

of
Refer-
ence 
Entity

Hedge
Effectiveness 
at Inception

and at 
Quarter-end

(b)
Currency Swap With 

MIZUHO CAPITAL MARKETS 

LLC RCV 4.48 PAY 2.84 

06/08/2029 BHF377908 

BME562SA2 SHV 

NEDERLAND BV .......... D 1 ........... Currency.....
MIZUHO CAPITAL 

MARKETS LLC ........ OV6W8S6QX2D1J857QP30 . 05/25/2022 . 06/08/2029 ............... 0 ........4,269,600 .. 4.481%[2.84%] ................ 0 ................ 0 ..........50,121 ....... (192,400) ........... ....... (148,469)................ 0 .........(45,600)................ 0 ................ 0 .......... 46,234  .......... 100/100 ........
Currency Swap With 

WELLS FARGO BANK NA 

RCV 4.63 PAY 3.12 

06/08/2032 BHF3779F5 

BIN1TFN86 SHV 

NEDERLAND BV .......... D 1 ........... Currency.....
WELLS FARGO BANK NA 

........................ KB1H1DSPRFMYMCUFXT09 . 05/25/2022 . 06/08/2032 ............... 0 ...... 14,411,250 .. 4.628%[3.12%] ................ 0 ................ 0 .........154,140 ....... (649,350) ........... ....... (519,666)................ 0 ....... (153,900)................ 0 ................ 0 .........199,859  .......... 100/100 ........
Currency Swap With 

WELLS FARGO BANK NA 

RCV 4.63 PAY 3.12 

06/08/2032 BHF3779K4 

BIN1TFN86 SHV 

NEDERLAND BV .......... D 1 ........... Currency.....
WELLS FARGO BANK NA 

........................ KB1H1DSPRFMYMCUFXT09 . 05/25/2022 . 06/08/2032 ............... 0 ...... 14,411,250 .. 4.628%[3.12%] ................ 0 ................ 0 .........154,140 ....... (649,350) ........... ....... (519,666)................ 0 ....... (153,900)................ 0 ................ 0 .........199,859  .......... 100/100 ........
Currency Swap With 

WELLS FARGO BANK NA 

RCV 4.72 PAY 3.27 

06/08/2034 BHF3779P3 

BIN1TFN94 SHV 

NEDERLAND BV .......... D 1 ........... Currency.....
WELLS FARGO BANK NA 

........................ KB1H1DSPRFMYMCUFXT09 . 05/25/2022 . 06/08/2034 ............... 0 ........5,337,000 .. 4.719%[3.27%] ................ 0 ................ 0 ..........54,571 ....... (240,500) ........... ....... (203,025)................ 0 ........ (57,000)................ 0 ................ 0 ..........83,081  .......... 100/100 ........
Currency Swap With 

WELLS FARGO BANK NA 

RCV 4.72 PAY 3.27 

06/08/2034 BHF3779T5 

BIN1TFN94 SHV 

NEDERLAND BV .......... D 1 ........... Currency.....
WELLS FARGO BANK NA 

........................ KB1H1DSPRFMYMCUFXT09 . 05/25/2022 . 06/08/2034 ............... 0 ........5,337,000 .. 4.719%[3.27%] ................ 0 ................ 0 ..........54,571 ....... (240,500) ........... ....... (203,025)................ 0 ........ (57,000)................ 0 ................ 0 ..........83,081  .......... 100/100 ........
Currency Swap With 

WELLS FARGO BANK NA 

RCV 4.87 PAY 3.87 

08/23/2047 BHF3792W1 

BME5655E2 NEWLON 

HOUSING TRUST ......... D 1 ........... Currency.....
WELLS FARGO BANK NA 

........................ KB1H1DSPRFMYMCUFXT09 . 05/26/2022 . 08/23/2047 ............... 0 ...... 25,146,000 .. 4.871%[3.87%] ................ 0 ................ 0 ........ 163,807 .....(1,679,000) ........... ...... 2,731,848 ................ 0 .....(1,331,000)................ 0 ................ 0 .........601,794  .......... 100/100 ........
Currency Swap With 

WELLS FARGO BANK NA 

RCV 4.69 PAY 3.26 

06/23/2029 BHF37QWQ3 

BME56MYL7 ELFELAGID 

SEV ...................... D 1 ........... Currency.....
WELLS FARGO BANK NA 

........................ KB1H1DSPRFMYMCUFXT09 . 06/07/2022 . 06/23/2029 ............... 0 ........7,619,458 .. 4.692%[3.26%] ................ 0 ................ 0 ..........78,251 ....... (307,650) ........... ....... (410,007)................ 0 ........ (81,107)................ 0 ................ 0 ..........82,869  .......... 100/100 ........
Currency Swap With 

BARCLAYS BANK PLC RCV 

4.83 PAY 3.52 

06/23/2032 BHF37QWV2 

BME56MYP8 ELFELAGID 

SEV ...................... D 1 ........... Currency..... BARCLAYS BANK PLC G5GSEF7VJP5I7OUK5573 . 06/07/2022 . 06/23/2032 ............... 0 ........8,537,565 . 4.8325%[3.52%] ................ 0 ................ 0 ..........79,757 ....... (344,730) ........... ....... (548,362)................ 0 .........(90,882)................ 0 ................ 0 ........ 118,717  .......... 100/100 ........
Currency Swap With 

BARCLAYS BANK PLC RCV 

5.67 PAY 4.61 

04/11/2039 BHF384S37 

BHF3874M4 BUUK 

INFRASTRUCTURE NO 2 

LTD ...................... D 1 ........... Currency..... BARCLAYS BANK PLC G5GSEF7VJP5I7OUK5573 . 06/15/2022 . 04/11/2039 ............... 0 ...... 15,709,200 .5.6725%[4.61%] ................ 0 ................ 0 ..........81,730 .....(1,750,450) ........... .........287,532 ................ 0 ....... (865,150)................ 0 ................ 0 .........299,475  .......... 100/100 ........
Currency Swap With 

WELLS FARGO BANK NA 

RCV 5.87 PAY 4.77 

04/11/2043 BHF384S78 

BME572FR8 BUUK 

INFRASTRUCTURE ISSUER 

PLC ...................... D 1 ........... Currency.....
WELLS FARGO BANK NA 

........................ KB1H1DSPRFMYMCUFXT09 . 06/15/2022 . 04/11/2043 ............... 0 ....... 8,696,160 .. 5.865%[4.77%] ................ 0 ................ 0 ..........46,363 ....... (969,480) ........... ........ 366,660 ................ 0 ....... (479,160)................ 0 ................ 0 .........187,219  .......... 100/100 ........
Currency Swap With 

WELLS FARGO BANK NA 

RCV 5.87 PAY 4.77 

04/11/2043 BHF384SB9 

BME572FR8 BUUK 

INFRASTRUCTURE ISSUER 

PLC ...................... D 1 ........... Currency.....
WELLS FARGO BANK NA 

........................ KB1H1DSPRFMYMCUFXT09 . 06/15/2022 . 04/11/2043 ............... 0 ....... 8,696,160 .. 5.865%[4.77%] ................ 0 ................ 0 ..........46,363 ....... (969,480) ........... ........ 366,660 ................ 0 ....... (479,160)................ 0 ................ 0 .........187,219  .......... 100/100 ........
Currency Swap With 

WELLS FARGO BANK NA 

RCV 5.42 PAY 4.30 

09/16/2034 BHF38FAE7 

BME57DNX2 LA LORRAINE 

BAKERY GROUP NV ...... D 1 ........... Currency.....
WELLS FARGO BANK NA 

........................ KB1H1DSPRFMYMCUFXT09 . 06/21/2022 . 09/16/2034 ............... 0 ....... 7,810,700 ....5.419%[4.3%] ................ 0 ................ 0 .......... 54,350 ....... (441,040) ........... ....... (692,416)................ 0 .........(84,360)................ 0 ................ 0 .........123,295  .......... 100/100 ........
Currency Swap With 

BARCLAYS BANK PLC RCV 

5.31 PAY 4.14 

09/16/2032 BHF38FAJ6 

BME574LC0 LA LORRAINE 

BAKERY GROUP NV ...... D 1 ........... Currency..... BARCLAYS BANK PLC G5GSEF7VJP5I7OUK5573 . 06/21/2022 . 09/16/2032 ............... 0 ...... 16,880,000 . 5.3115%[4.14%] ................ 0 ................ 0 .........124,704 ....... (953,600) ........... .....(1,347,553)................ 0 ....... (182,400)................ 0 ................ 0 .........238,228  .......... 100/100 ........
Currency Swap With 

WELLS FARGO BANK NA 

RCV 4.90 PAY 3.87 

09/22/2037 BHF38H9C9 BME57FJ61 SEGRO PLC . D 1 ........... Currency.....
WELLS FARGO BANK NA 

........................ KB1H1DSPRFMYMCUFXT09 . 06/22/2022 . 09/22/2037 ............... 0 ...... 21,090,000 .. 4.895%[3.87%] ................ 0 ................ 0 .........135,773 .....(1,128,000) ........... .....(2,114,365)................ 0 ....... (228,000)................ 0 ................ 0 .........380,005  .......... 100/100 ........
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1
Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23

Description

Description
 of Item(s)
Hedged,
Used for
Income

Generation
or Replicated

Schedule/
Exhibit

Identifier

Type(s)
of

Risk(s)
(a)

Exchange, Counterparty
or Central Clearinghouse

Trade
Date
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Maturity
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of

Contracts
Notional 
Amount
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Rate or
Index

Received 
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discounted 
Premium 
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Un-

discounted 
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Valuation 
Increase/ 
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Foreign 

Exchange 
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B./A.C.V.
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to Carrying 
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Item
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Credit 
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Refer-
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Entity

Hedge
Effectiveness 
at Inception

and at 
Quarter-end

(b)
Currency Swap With 

WELLS FARGO BANK NA 

RCV 5.17 PAY 4.14 

09/22/2042 BHF38H9L9 BME57FLK7 SEGRO PLC . D 1 ........... Currency.....
WELLS FARGO BANK NA 

........................ KB1H1DSPRFMYMCUFXT09 . 06/22/2022 . 09/22/2042 ............... 0 ....... 4,012,800 ... 5.17%[4.14%] ................ 0 ................ 0 .......... 25,343 ....... (214,320) ........... ....... (469,734)................ 0 .........(43,320)................ 0 ................ 0 ..........85,098  .......... 100/100 ........
Currency Swap With 

BARCLAYS BANK PLC RCV 

4.85 PAY 4.26 

07/27/2027 BHF38XVF2 

BME57X3G7 DPG HOLDINGS 

LIMITED ................. D 1 ........... Currency..... BARCLAYS BANK PLC G5GSEF7VJP5I7OUK5573 . 07/01/2022 . 07/27/2027 ............... 0 .......... 840,490 . 4.8495%[4.26%] ................ 0 ................ 0 ........... 1,594 .........(98,560) ........... .........(77,947)................ 0 .........(46,585)................ 0 ................ 0 ........... 7,060  .......... 100/100 ........
Currency Swap With 

BARCLAYS BANK PLC RCV 

4.85 PAY 4.26 

07/27/2027 BHF38XWQ7 

BME57X3G7 DPG HOLDINGS 

LIMITED ................. D 1 ........... Currency..... BARCLAYS BANK PLC G5GSEF7VJP5I7OUK5573 . 07/01/2022 . 07/27/2027 ............... 0 ...... 18,010,500 . 4.8495%[4.26%] ................ 0 ................ 0 ..........33,987 .....(2,112,000) ........... .....(1,670,286)................ 0 ....... (998,250)................ 0 ................ 0 .........151,275  .......... 100/100 ........
Currency Swap With 

BARCLAYS BANK PLC RCV 

5.22 PAY 3.75 

10/25/2052 BHF3CNN01 

BHF3CW8M0 OBB 

PRODUKTION GMBH ....... D 1 ........... Currency..... BARCLAYS BANK PLC G5GSEF7VJP5I7OUK5573 . 09/16/2022 . 10/25/2052 ............... 0 ...... 14,988,000 ....5.22%[3.75%] ................ 0 ................ 0 ........ 127,617 .....(1,695,000) ........... .....(1,862,297)................ 0 ....... (171,000)................ 0 ................ 0 .........397,166  .......... 100/100 ........
Currency Swap With 

BARCLAYS BANK PLC RCV 

5.72 PAY 4.24 

10/01/2052 BHF3D32E7 

BHF3D75C9 BON SECOURS 

MERCY HEALTH INC ..... D 1 ........... Currency..... BARCLAYS BANK PLC G5GSEF7VJP5I7OUK5573 . 09/23/2022 . 10/01/2052 ............... 0 ...... 34,055,000 .. 5.716%[4.24%] ................ 0 ................ 0 .........243,605 .....(5,092,500) ........... .....(6,427,302)................ 0 ....... (399,000)................ 0 ................ 0 .........901,363  .......... 100/100 ........
Currency Swap-CLR With 

WELLS FARGO BANK NA 

RCV 5.65 PAY 5.13 

11/30/2029 BHF3GA6S3 

39072FAB3 GREAT LAKES 

POWER HOLDINGS LP .... D 1 ........... Currency.....
WELLS FARGO BANK NA 

........................ KB1H1DSPRFMYMCUFXT09 . 12/12/2022 . 11/30/2029 ............... 0 ........8,443,869 .. 5.645%[5.13%] ................ 0 ................ 0 ..........29,684 ....... (106,534) ........... ....... (197,672)................ 0 .........203,946 ................ 0 ................ 0 .......... 95,996  .......... 100/100 ........
Currency Swap With 

ROYAL BANK OF CANADA 

RCV 5.88 PAY 5.58 

07/31/2033 BHF43JAK8 

BHF43M3E3 NORTHRIVER 

MIDSTREAM .............. D 1 ........... Currency.....
ROYAL BANK OF 

CANADA ............... ES7IP3U3RHIGC71XBU11 . 01/31/2024 . 07/31/2033 ............... 0 ....... 7,739,788 5.8755%[5.583%] ................ 0 ................ 0 ..........31,988 .......... 97,942 ........... ........ (79,617)................ 0 .......... 97,942 ................ 0 ................ 0 .........115,050  .......... 100/100 ........
Currency Swap With 

CITIBANK NA RCV 4.53 

PAY 4.28 07/31/2029 

BME0LTRL4 ..............
BME0M8KH5 ALLIANCE 

TRUST PLC (THE) ...... D 1 ........... Currency..... CITIBANK NA ........ E57ODZWZ7FF32TWEFA76 . 06/18/2014 . 07/31/2029 ............... 0 ........3,558,030 ....4.53%[4.28%] ................ 0 ................ 0 .......... 33,957 .........741,195 ........... .........837,526 ................ 0 ....... (139,755)................ 0 ................ 0 ..........39,121  .......... 100/100 ........
Currency Swap With BNP 

PARIBAS SA RCV 5.08 

PAY SONIA 06/29/2029 

BME0MB6J0 ..............
BME0NMK42 ARQIVA PP 

FINANCING PLC ......... D 1 ........... Currency..... BNP PARIBAS ........ R0MUWSFPU8MPRO8K5P83 . 06/27/2014 . 06/29/2029 ............... 0 ........2,217,645 
.........5.076% / 
(SONIA+237.7BP) ................ 0 ................ 0 .........(10,474)........ 661,566 ........... .........454,818 ................ 0 .........(68,531)................ 0 ................ 0 ..........24,161  .......... 100/100 ........

Currency Swap With BNP 

PARIBAS SA RCV 5.08 

PAY SONIA 06/29/2029 

BME0MB6M3 ..............
BME0NMK42 ARQIVA PP 

FINANCING PLC ......... D 1 ........... Currency..... BNP PARIBAS ........ R0MUWSFPU8MPRO8K5P83 . 06/27/2014 . 06/29/2029 ............... 0 ........2,040,233 
.........5.076% / 
(SONIA+237.7BP) ................ 0 ................ 0 .......... (9,525)...... 1,261,299 ........... .........418,432 ................ 0 ....... (198,896)................ 0 ................ 0 .......... 22,228  .......... 100/100 ........

Currency Swap With CA 

INDOSUEZ SWITZERLAND 

SA RCV 4.65 PAY 4.38 

09/16/2044 BME0PCS69 

BME0P5767 CADOGAN 

ESTATES LIMITED ...... D 1 ........... Currency.....
CREDIT AGRICOLE CIB 

........................ 1VUV7VQFKUOQSJ21A208 . 07/16/2014 . 09/16/2044 ............... 0 ........3,428,000 ....4.65%[4.38%] ................ 0 ................ 0 .......... 33,699 .........745,300 ........... .........996,445 ................ 0 ....... (133,100)................ 0 ................ 0 ..........76,605  .......... 100/100 ........
Currency Swap With 

CITIBANK NA RCV 5.10 

PAY 3.60 07/30/2034 

BME0PLUK5 ..............
BME0PPGA4 ELENIA 

FINANCE OYJ ............ D 1 ........... Currency..... CITIBANK NA ........ E57ODZWZ7FF32TWEFA76 . 07/25/2014 . 07/30/2034 ............... 0 ....... 8,064,600 ... 5.1%[3.601%] ................ 0 ................ 0 .........134,222 ......1,368,300 ........... ......1,627,165 ................ 0 ........ (68,400)................ 0 ................ 0 .........126,460  .......... 100/100 ........
Currency Swap With 

CITIBANK NA RCV 5.10 

PAY 3.60 07/30/2034 

BME0PLUU3 ..............
BME0PPGA4 ELENIA 

FINANCE OYJ ............ D 1 ........... Currency..... CITIBANK NA ........ E57ODZWZ7FF32TWEFA76 . 07/25/2014 . 07/30/2034 ............... 0 ........4,032,300 ... 5.1%[3.601%] ................ 0 ................ 0 ..........67,111 ........ 681,750 ........... .........813,583 ................ 0 .........(34,200)................ 0 ................ 0 ..........63,230  .......... 100/100 ........
Currency Swap With 

CITIBANK NA RCV 5.10 

PAY 3.60 07/30/2034 

BME0PLV32 ..............
BME0PPGA4 ELENIA 

FINANCE OYJ ............ D 1 ........... Currency..... CITIBANK NA ........ E57ODZWZ7FF32TWEFA76 . 07/25/2014 . 07/30/2034 ............... 0 ...... 12,096,900 ... 5.1%[3.601%] ................ 0 ................ 0 .........201,333 ...... 2,048,850 ........... ...... 2,440,748 ................ 0 ....... (102,600)................ 0 ................ 0 .........189,690  .......... 100/100 ........
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1
Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
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Exposure

Credit 
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Effectiveness 
at Inception

and at 
Quarter-end

(b)
Currency Swap With 

CITIBANK NA RCV 3.88 

PAY 2.10 11/12/2026 

BME0SVA63 ..............
BME0T38S9 CSL FINANCE 

PTY LTD ................. D 1 ........... Currency..... CITIBANK NA ........ E57ODZWZ7FF32TWEFA76 . 09/17/2014 . 11/12/2026 ............... 0 ...... 12,960,000 .....3.88%[2.1%] ................ 0 ................ 0 .........199,961 ...... 1,799,500 ........... ...... 1,890,952 ................ 0 ....... (114,000)................ 0 ................ 0 ..........94,301  .......... 100/100 ........
Currency Swap With 

CITIBANK NA RCV 4.02 

PAY 2.27 02/03/2027 

BME0W0EJ4 ..............

BME0W0DJ5 ERAC UK 

FINANCE LTD/ EHI 

INTERNATI .............. D 1 ........... Currency..... CITIBANK NA ........ E57ODZWZ7FF32TWEFA76 . 12/04/2014 . 02/03/2027 ............... 0 ...... 22,638,930 .. 4.02%[2.272%] ................ 0 ................ 0 .........343,757 ...... 2,215,215 ........... ...... 2,386,182 ................ 0 ....... (208,620)................ 0 ................ 0 .........173,347  .......... 100/100 ........
Currency Swap With 

WELLS FARGO & COMPANY 

RCV 3.72 PAY 1.47 

06/17/2030 BME1049F3 

BME104BN3 METTLER-

TOLEDO INTERNATIONAL 

INC ...................... D 1 ........... Currency.....
WELLS FARGO BANK NA 

........................ KB1H1DSPRFMYMCUFXT09 . 03/11/2015 . 06/17/2030 ............... 0 ...... 21,587,280 .. 3.718%[1.47%] ................ 0 ................ 0 .........356,175 .....(1,180,140) ........... .........(68,825)................ 0 ....... (232,560)................ 0 ................ 0 .........258,035  .......... 100/100 ........
Currency Swap With 

WELLS FARGO BANK NA 

RCV 5.60 PAY 3.38 

05/11/2025 BME11H8K3 

BME11J5L0 INTERMEDIATE 

CAPITAL GROUP PLC .... D 1 ........... Currency.....
WELLS FARGO BANK NA 

........................ KB1H1DSPRFMYMCUFXT09 . 03/30/2015 . 05/11/2025 ............... 0 ...... 11,987,934 .....5.6%[3.38%] ................ 0 ................ 0 .........196,699 ....... (365,533) ........... ....... (296,718)................ 0 ....... (126,084)................ 0 ................ 0 ..........46,851  .......... 100/100 ........
Currency Swap With 

CITIBANK NA RCV 3.73 

PAY 2.97 10/15/2035 

BME12GVC6 ..............
BME12ETP5 HEATHROW 

AIRPORT LTD ............ D 1 ........... Currency..... CITIBANK NA ........ E57ODZWZ7FF32TWEFA76 . 04/15/2015 . 10/15/2035 ............... 0 ........6,197,940 . 3.7255%[2.97%] ................ 0 ................ 0 ..........51,859 .........564,270 ........... ...... 1,034,331 ................ 0 ....... (279,510)................ 0 ................ 0 .........102,999  .......... 100/100 ........
Currency Swap With 

CITIBANK NA RCV 4.27 

PAY 3.68 05/15/2030 

BME134820 ..............
BME13EV06 SOUTH WEST 

AIRPORTS LIMITED ..... D 1 ........... Currency..... CITIBANK NA ........ E57ODZWZ7FF32TWEFA76 . 04/24/2015 . 05/15/2030 ............... 0 ........7,996,439 .4.2675%[3.68%] ................ 0 ................ 0 ..........68,182 .........922,159 ........... ...... 1,248,122 ................ 0 ....... (350,985)................ 0 ................ 0 .......... 94,823  .......... 100/100 ........
Currency Swap With 

CREDIT AGRICOLE 

CORPORATE AND RCV 3.94 

PAY 2.35 08/27/2025 

BME16RB55 ..............
BME16N8M1 COPENHAGEN 

AIRPORTS AS ............ D 1 ........... Currency.....
CREDIT AGRICOLE CIB 

........................ 1VUV7VQFKUOQSJ21A208 . 06/09/2015 . 08/27/2025 ............... 0 ........6,856,540 . 3.9375%[2.35%] ................ 0 ................ 0 ..........83,717 .......... 44,963 ........... ..........30,948 ................ 0 ........ (70,377)................ 0 ................ 0 ..........32,647  .......... 100/100 ........
Currency Swap With 

CREDIT AGRICOLE 

CORPORATE AND RCV 3.84 

PAY 2.04 10/01/2030 

BME1AHS54 ..............

BME1AK2L0 COMPAGNIE 

DES LEVURES LESAFFRE A 

........................... D 1 ........... Currency.....
CREDIT AGRICOLE CIB 

........................ 1VUV7VQFKUOQSJ21A208 . 07/22/2015 . 10/01/2030 ............... 0 ........6,530,400 .. 3.835%[2.04%] ................ 0 ................ 0 ..........86,942 ....... (165,900) ........... .........(83,609)................ 0 ........ (68,400)................ 0 ................ 0 ..........80,017  .......... 100/100 ........
Currency Swap With 

CITIBANK NA RCV 4.40 

PAY 2.69 08/26/2035 

BME1AUBC8 ..............

BME1AUBB0 JPMORGAN 

EUROPEAN GROWTH & 

INCOME .................. D 1 ........... Currency..... BARCLAYS BANK PLC G5GSEF7VJP5I7OUK5573 . 07/29/2015 . 08/26/2035 ............... 0 ........9,358,500 .. 4.404%[2.69%] ................ 0 ................ 0 ........ 120,080 ....... (127,925) ........... .........248,218 ................ 0 .........(96,900)................ 0 ................ 0 .........154,554  .......... 100/100 ........
Currency Swap With 

CREDIT AGRICOLE 

CORPORATE AND RCV 4.09 

PAY 3.56 03/22/2025 

BME1DZ0V4 ..............
BME1DZ358 BUNZL 

FINANCE PLC ............ D 1 ........... Currency.....
CREDIT AGRICOLE CIB 

........................ 1VUV7VQFKUOQSJ21A208 . 09/16/2015 . 03/22/2025 ............... 0 ...... 11,631,000 .. 4.092%[3.56%] ................ 0 ................ 0 ..........94,871 ......1,570,875 ........... ......1,604,651 ................ 0 ....... (499,125)................ 0 ................ 0 ..........40,037  .......... 100/100 ........
Currency Swap With 

CITIGROUP INC FX FRN 

RCV 4.41 PAY 3.78 

11/02/2030 BME1E1F83 

BME1E0YZ4 CIRCLE 

ANGLIA SOCIAL HOUSING 

PLC ...................... D 1 ........... Currency..... CITIBANK NA ........ E57ODZWZ7FF32TWEFA76 . 09/18/2015 . 11/02/2030 ............... 0 ...... 27,752,125 4.4145%[3.778%] ................ 0 ................ 0 .........263,758 ...... 3,943,163 ........... ...... 5,226,217 ................ 0 .....(1,181,262)................ 0 ................ 0 .........342,521  .......... 100/100 ........
Currency Swap With 

CITIBANK NA RCV 5.14 

PAY 5.11 12/10/2045 

BME1ET0H8 ..............
BME1EPDN9 TERANET 

HOLDINGS LP ............ D 1 ........... Currency..... CITIBANK NA ........ E57ODZWZ7FF32TWEFA76 . 10/02/2015 . 12/10/2045 ............... 0 ...... 11,656,070 ... 5.14%[5.11%] ................ 0 ................ 0 ..........16,108 .........256,874 ........... ....... (542,172)................ 0 .........279,857 ................ 0 ................ 0 .........268,395  .......... 100/100 ........
Currency Swap With 

CREDIT AGRICOLE 

CORPORATE AND RCV 3.57 

PAY 3.58 12/30/2033 

BME1FE4D5 ..............

35952SAA0 FTG FRASER 

TRANSPORTATION GROUP 

PA ....................... D 1 ........... Currency.....
CREDIT AGRICOLE CIB 

........................ 1VUV7VQFKUOQSJ21A208 . 10/16/2015 . 12/30/2033 ............... 0 ...... 14,118,024 . 3.565%[3.577%] ................ 0 ................ 0 ..........18,819 .........519,669 ........... .........155,782 ................ 0 .........209,609 ................ 0 ................ 0 .........214,747  .......... 100/100 ........
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1
Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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(b)
Currency Swap With 

CITIBANK NA RCV 4.17 

PAY 3.37 12/15/2060 

BME1HJ5T6 ..............

BME1H10L7 UNIVERSITY 

OF OXFORD BALLIOL 

COLLE ................... D 1 ........... Currency..... BARCLAYS BANK PLC G5GSEF7VJP5I7OUK5573 . 11/13/2015 . 12/15/2060 ............... 0 ....... 6,388,200 ... 4.17%[3.37%] ................ 0 ................ 0 ..........61,956 .........746,550 ........... ...... 1,963,726 ................ 0 ....... (279,720)................ 0 ................ 0 .........192,265  .......... 100/100 ........
Currency Swap With 

CITIBANK NA RCV 3.81 

PAY 1.92 02/10/2026 

BME1HS6C2 ..............
BME1HDL12 TR PROPERTY 

INVESTMENT TRUST PLC D 1 ........... Currency..... CITIBANK NA ........ E57ODZWZ7FF32TWEFA76 . 11/19/2015 . 02/10/2026 ............... 0 ........9,129,850 ... 3.81%[1.92%] ................ 0 ................ 0 .........128,082 ....... (356,575) ........... ....... (299,548)................ 0 .........(96,900)................ 0 ................ 0 .......... 53,321  .......... 100/100 ........
Currency Swap With 

CITIBANK NA RCV 4.21 

PAY 3.59 02/10/2031 

BME1HS6J7 ..............
BME1HZY27 TR PROPERTY 

INVESTMENT TRUST PLC D 1 ........... Currency..... CITIBANK NA ........ E57ODZWZ7FF32TWEFA76 . 11/19/2015 . 02/10/2031 ............... 0 ........2,296,500 .. 4.205%[3.59%] ................ 0 ................ 0 ..........20,632 .........284,475 ........... .........388,330 ................ 0 .........(99,825)................ 0 ................ 0 ..........28,974  .......... 100/100 ........
Currency Swap With 

CITIBANK NA RCV 4.20 

PAY 2.25 08/15/2026 

BME1JC9Y4 ..............

BME1J83M5 DENTSPLY 

INTERNATIONAL (SERIES 

J) ....................... D 1 ........... Currency..... CITIBANK NA ........ E57ODZWZ7FF32TWEFA76 . 11/24/2015 . 08/15/2026 ............... 0 ....... 3,401,600 . 4.2005%[2.25%] ................ 0 ................ 0 ..........48,630 ....... (167,560) ........... ....... (137,418)................ 0 .........(36,380)................ 0 ................ 0 .......... 23,283  .......... 100/100 ........
Currency Swap With 

CITIBANK NA RCV 4.50 

PAY 1.33 08/15/2031 

BME1JCAN6 ..............

BME1J84L6 DENTSPLY 

INTERNATIONAL(SERIES 

M) ....................... D 1 ........... Currency..... CITIBANK NA ........ E57ODZWZ7FF32TWEFA76 . 11/24/2015 . 08/15/2031 ............... 0 ....... 7,010,491 .. 4.497%[1.33%] ................ 0 ................ 0 .........154,990 .....(1,445,488) ........... .....(1,549,812)................ 0 ..........18,902 ................ 0 ................ 0 ..........91,920  .......... 100/100 ........
Currency Swap With 

CITIBANK NA RCV 4.21 

PAY 1.01 08/15/2026 

BME1JCHK5 ..............
BME1J84J1 DENTSPLY 

INTERNATIONAL ......... D 1 ........... Currency..... CITIBANK NA ........ E57ODZWZ7FF32TWEFA76 . 11/24/2015 . 08/15/2026 ............... 0 ........4,412,197 ... 4.21%[1.01%] ................ 0 ................ 0 ........ 100,286 ....... (914,473) ........... ....... (936,965)................ 0 ..........11,971 ................ 0 ................ 0 ..........30,200  .......... 100/100 ........
Currency Swap With 

CITIBANK NA RCV 4.39 

PAY 1.17 08/15/2028 

BME1JCHT6 ..............

BME1J84K8 DENTSPLY 

INTERNATIONAL(SERIES 

L) ....................... D 1 ........... Currency..... CITIBANK NA ........ E57ODZWZ7FF32TWEFA76 . 11/24/2015 . 08/15/2028 ............... 0 ...... 12,550,250 .4.3875%[1.17%] ................ 0 ................ 0 .........284,550 .....(2,601,167) ........... .....(2,652,809)................ 0 ..........34,051 ................ 0 ................ 0 .........123,553  .......... 100/85 .........
Currency Swap With 

CITIBANK NA RCV 4.25 

PAY 3.37 12/15/2045 

BME1K3K60 ..............

BME1H1LC4 UNIVERSITY 

OF OXFORD ST HILDAS CO 

........................... D 1 ........... Currency..... CITIBANK NA ........ E57ODZWZ7FF32TWEFA76 . 12/03/2015 . 12/15/2045 ............... 0 ....... 1,804,800 . 4.2475%[3.37%] ................ 0 ................ 0 ..........18,111 .........194,820 ........... .........446,989 ................ 0 .........(79,920)................ 0 ................ 0 ..........41,571  .......... 100/100 ........
Currency Swap With 

CITIBANK NA RCV 4.17 

PAY 3.24 12/15/2055 

BME1K3KF0 ..............

BME1H26X3 UNIVERSITY 

OF OXFORD ST HILDAS 

COL ...................... D 1 ........... Currency..... CITIBANK NA ........ E57ODZWZ7FF32TWEFA76 . 12/03/2015 . 12/15/2055 ............... 0 ....... 1,804,200 .. 4.168%[3.24%] ................ 0 ................ 0 ..........18,559 .........194,820 ........... .........525,456 ................ 0 .........(79,920)................ 0 ................ 0 ..........50,411  .......... 100/100 ........
Currency Swap With 

CITIGROUP INC FX FRN 

RCV 4.22 PAY 2.56 

02/08/2031 BME1M6NW1 

BME1M6K61 TRANSMISSION 

FINANCE DAC ............ D 1 ........... Currency..... CITIBANK NA ........ E57ODZWZ7FF32TWEFA76 . 01/29/2016 . 02/08/2031 ............... 0 ........2,274,300 4.2225%[2.563%] ................ 0 ................ 0 .......... 28,394 .........(70,755) ........... .........(27,415)................ 0 .........(23,865)................ 0 ................ 0 ..........28,682  .......... 100/100 ........
Currency Swap With 

CITIBANK NA RCV 4.45 

PAY 2.82 02/08/2036 

BME1M6PG4 ..............
BME1M6KB0 TRANSMISSION 

FINANCE DAC ............ D 1 ........... Currency..... BARCLAYS BANK PLC G5GSEF7VJP5I7OUK5573 . 01/29/2016 . 02/08/2036 ............... 0 ........2,490,900 . 4.451%[2.823%] ................ 0 ................ 0 ..........97,859 ........ (76,015) ........... ........... 3,873 ................ 0 ..........86,780 ................ 0 ................ 0 ..........41,985  .......... 100/100 ........
Currency Swap With BNP 

PARIBAS SA RCV 4.65 

PAY 2.97 02/08/2041 

BME1M6RS6 ..............
BME1M6KE4 TRANSMISSION 

FINANCE DAC ............ D 1 ........... Currency..... BNP PARIBAS ........ R0MUWSFPU8MPRO8K5P83 . 01/29/2016 . 02/08/2041 ............... 0 ...... 12,981,600 .4.6477%[2.97%] ................ 0 ................ 0 .........163,480 ....... (408,480) ........... .........229,630 ................ 0 ....... (136,380)................ 0 ................ 0 .........262,616  .......... 100/100 ........
Currency Swap With BNP 

PARIBAS SA RCV 4.54 

PAY 2.90 02/08/2038 

BME1M6TV7 ..............
BME1M6KC8 TRANSMISSION 

FINANCE DAC ............ D 1 ........... Currency..... BNP PARIBAS ........ R0MUWSFPU8MPRO8K5P83 . 01/29/2016 . 02/08/2038 ............... 0 ...... 12,981,600 ....4.543%[2.9%] ................ 0 ................ 0 .........159,792 ....... (408,480) ........... ..........88,566 ................ 0 ....... (136,380)................ 0 ................ 0 .........237,311  .......... 100/100 ........
Currency Swap With 

CITIBANK NA RCV 4.41 

PAY 3.87 03/30/2026 

BME1Q44W3 ..............
BME1Q3Y02 THAMES WATER 

UTILITIES LTD ......... D 1 ........... Currency..... CITIBANK NA ........ E57ODZWZ7FF32TWEFA76 . 03/21/2016 . 03/30/2026 ............... 0 ...... 19,112,100 .4.411%[3.867%] ................ 0 ................ 0 .........130,864 ......1,300,075 ........... ...... 1,522,251 ................ 0 ....... (885,395)................ 0 ................ 0 ........ 116,877  .......... 100/100 ........
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1
Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
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at Inception

and at 
Quarter-end

(b)
Currency Swap With 

WELLS FARGO SECURITIES 

LLC RCV 3.76 PAY 3.16 

06/01/2031 BME1QJUZ4 

BME1QKDN7 F&C 

INVESTMENT TRUST PLC D 1 ........... Currency.....
WELLS FARGO BANK NA 

........................ KB1H1DSPRFMYMCUFXT09 . 04/08/2016 . 06/01/2031 ............... 0 ....... 9,872,100 .. 3.756%[3.16%] ................ 0 ................ 0 ..........61,672 .........484,750 ........... .........926,780 ................ 0 ....... (465,850)................ 0 ................ 0 .........127,492  .......... 100/100 ........
Currency Swap With 

WELLS FARGO SECURITIES 

LLC RCV 3.33 PAY 2.80 

06/01/2028 BME1QKK74 

BME1QKDF4 F&C 

INVESTMENT TRUST PLC D 1 ........... Currency.....
WELLS FARGO BANK NA 

........................ KB1H1DSPRFMYMCUFXT09 . 04/08/2016 . 06/01/2028 ............... 0 ........3,525,750 ....3.333%[2.8%] ................ 0 ................ 0 ..........19,645 .........173,125 ........... .........267,804 ................ 0 ....... (166,375)................ 0 ................ 0 ..........33,777  .......... 100/100 ........
Currency Swap With 

CITIBANK NA RCV 5.11 

PAY 5.18 03/13/2040 

BME1QZ9N9 ..............
72908P9A6 PLENARY 

HEALTH NORTH BAY ..... D 1 ........... Currency..... CITIBANK NA ........ E57ODZWZ7FF32TWEFA76 . 04/27/2016 . 03/13/2040 ............... 0 ........6,325,140 .5.105%[5.182%] ................ 0 ................ 0 ..........14,757 .........444,771 ........... ........ 167,916 ................ 0 .........121,204 ................ 0 ................ 0 .........124,351  .......... 100/100 ........
Currency Swap With 

CITIBANK NA RCV 3.85 

PAY 3.01 07/20/2051 

BME1RPPS1 ..............

BME1RSY55 THE 

UNIVERSITY COURT OF 

THE UNIVER ............. D 1 ........... Currency..... BARCLAYS BANK PLC G5GSEF7VJP5I7OUK5573 . 05/26/2016 . 07/20/2051 ............... 0 ........8,510,340 ... 3.85%[3.01%] ................ 0 ................ 0 .......... 75,392 .........733,990 ........... ...... 2,044,582 ................ 0 ....... (385,990)................ 0 ................ 0 .........220,363  .......... 100/100 ........
Currency Swap With 

CITIBANK NA RCV 3.75 

PAY 2.97 07/20/2046 

BME1RPQ19 ..............

BME1RSY30 THE 

UNIVERSITY COURT OF 

THE UNIVER ............. D 1 ........... Currency..... CITIBANK NA ........ E57ODZWZ7FF32TWEFA76 . 05/26/2016 . 07/20/2046 ............... 0 ........3,228,060 .. 3.751%[2.97%] ................ 0 ................ 0 ..........27,063 .........278,410 ........... .........676,494 ................ 0 ....... (146,410)................ 0 ................ 0 ..........75,388  .......... 100/100 ........
Currency Swap With 

CITIGROUP INC FX FRN 

RCV 3.27 PAY 1.43 

06/27/2026 BME1RUC47 

BME1RUVP9 CRODA 

INTERNATIONAL PLC B . D 1 ........... Currency..... CITIBANK NA ........ E57ODZWZ7FF32TWEFA76 . 06/02/2016 . 06/27/2026 ............... 0 ........1,339,200 .. 3.271%[1.43%] ................ 0 ................ 0 ..........18,831 ..............(60) ........... ........... 9,441 ................ 0 ........ (13,680)................ 0 ................ 0 ........... 8,832  .......... 100/100 ........
Currency Swap With 

CITIBANK NA RCV 3.34 

PAY 2.78 09/01/2031 

BME1RVBS3 ..............

BME1RVN50 SOUTHERN 

WATER SERVICES FINANCE 

LT ....................... D 1 ........... Currency..... CITIBANK NA ........ E57ODZWZ7FF32TWEFA76 . 06/03/2016 . 09/01/2031 ............... 0 ....... 5,802,000 . 3.3425%[2.78%] ................ 0 ................ 0 ..........36,688 .........441,400 ........... .........675,856 ................ 0 ....... (266,400)................ 0 ................ 0 ..........76,332  .......... 100/100 ........
Currency Swap With 

CITIBANK NA RCV 4.44 

PAY 3.68 06/16/2036 

BME1RXRQ6 ..............

BME1V60Q9 BEDFORD 

ESTATES BLOOMSBURY LTD 

E ........................ D 1 ........... Currency..... CITIBANK NA ........ E57ODZWZ7FF32TWEFA76 . 06/07/2016 . 06/16/2036 ............... 0 ....... 8,736,600 .. 4.436%[3.68%] ................ 0 ................ 0 ..........76,056 .........685,500 ........... ...... 1,442,660 ................ 0 ....... (399,300)................ 0 ................ 0 .........149,533  .......... 100/100 ........
Currency Swap With 

WELLS FARGO BANK NA 

RCV 3.75 PAY 2.88 

08/01/2046 BME1RYQX0 

BME1RSJN3 WADHAM 

COLLEGE ................. D 1 ........... Currency.....
WELLS FARGO BANK NA 

........................ KB1H1DSPRFMYMCUFXT09 . 06/08/2016 . 08/01/2046 ............... 0 ...... 17,896,500 .. 3.747%[2.88%] ................ 0 ................ 0 .........158,305 ...... 1,400,595 ........... ...... 3,839,552 ................ 0 ....... (818,565)................ 0 ................ 0 .........418,270  .......... 100/100 ........
Currency Swap With BNP 

PARIBAS SA RCV 2.69 

PAY 2.63 08/31/2030 

BME1S1605 ..............

811427AA1 SEA TO SKY 

HIGHWAY INVESTMENT LP 

........................... D 1 ........... Currency..... BNP PARIBAS ........ R0MUWSFPU8MPRO8K5P83 . 06/09/2016 . 08/31/2030 ............... 0 ...... 29,435,082 

....................
2.69375%[2.629%

] ................ 0 ................ 0 .........187,324 ...... 1,788,925 ........... ......1,068,194 ................ 0 .........464,908 ................ 0 ................ 0 .........358,110  .......... 100/100 ........
Currency Swap With 

CITIGROUP INC FX FRN 

RCV 3.80 PAY 2.74 

09/14/2036 BME1T42A0 

BME1TFPU6 HOWARD DE 

WALDEN ESTATES SERIES 

B ........................ D 1 ........... Currency..... CITIBANK NA ........ E57ODZWZ7FF32TWEFA76 . 07/21/2016 . 09/14/2036 ............... 0 ........5,604,050 .. 3.795%[2.74%] ................ 0 ................ 0 .......... 44,462 ........ (96,687) ........... .........566,334 ................ 0 ....... (282,837)................ 0 ................ 0 ..........96,921  .......... 100/100 ........
Currency Swap With 

CITIBANK NA RCV 3.46 

PAY 2.54 09/14/2031 

BME1T4PV9 ..............

BME1TFPS1 HOWARD DE 

WALDEN ESTATES SERIES 

A ........................ D 1 ........... Currency..... CITIBANK NA ........ E57ODZWZ7FF32TWEFA76 . 07/21/2016 . 09/14/2031 ............... 0 ........2,966,850 . 3.4625%[2.54%] ................ 0 ................ 0 ..........20,803 ........ (51,187) ........... .........153,513 ................ 0 ....... (149,737)................ 0 ................ 0 .......... 39,132  .......... 100/100 ........
Currency Swap With 

CITIBANK NA RCV 3.70 

PAY 1.75 11/17/2026 

BME1TH4V3 ..............
BME3WRT79 SH EURO 

FINANCE PLC ............ D 1 ........... Currency..... BARCLAYS BANK PLC G5GSEF7VJP5I7OUK5573 . 07/28/2016 . 11/17/2026 ............... 0 ...... 20,941,200 .. 3.697%[1.75%] ................ 0 ................ 0 .........307,015 ....... (152,145) ........... ..........80,133 ................ 0 ....... (215,460)................ 0 ................ 0 .........152,867  .......... 100/100 ........
Currency Swap With 

CITIBANK NA RCV 3.39 

PAY 2.28 11/14/2026 

BME1U17A9 ..............

BME1U1T31 COVENT 

GARDEN GROUP HOLDINGS 

SER A ................... D 1 ........... Currency..... BARCLAYS BANK PLC G5GSEF7VJP5I7OUK5573 . 08/12/2016 . 11/14/2026 ............... 0 ....... 8,164,800 . 3.3925%[2.28%] ................ 0 ................ 0 ..........67,618 ....... (302,715) ........... .........(30,131)................ 0 ....... (419,265)................ 0 ................ 0 ..........59,487  .......... 100/100 ........
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1
Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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(b)
Currency Swap With BNP 

PARIBAS SA RCV 3.88 

PAY 3.97 03/31/2051 

BME1UUKW2 ..............
62451RAA2 MOUNTAIN 

VIEW PARTNERS GP ..... D 1 ........... Currency..... BNP PARIBAS ........ R0MUWSFPU8MPRO8K5P83 . 09/13/2016 . 03/31/2051 ............... 0 ........8,991,273 .. 3.88%[3.974%] ................ 0 ................ 0 .........(20,215)........ 186,690 ........... ....... (349,609)................ 0 .........214,283 ................ 0 ................ 0 .........231,493  .......... 100/100 ........
Currency Swap With CA 

INDOSUEZ SWITZERLAND 

SA RCV 3.35 PAY 1.57 

09/23/2031 BME1UUUQ4 

BME1UUSX2 WOODWARD 

INTERNATIONAL BV ..... D 1 ........... Currency.....
CREDIT AGRICOLE CIB 

........................ 1VUV7VQFKUOQSJ21A208 . 09/14/2016 . 09/23/2031 ............... 0 ........3,829,760 ....3.35%[1.57%] ................ 0 ................ 0 .......... 52,094 ..........35,190 ........... .........155,608 ................ 0 ........ (38,760)................ 0 ................ 0 ..........50,603  .......... 100/100 ........
Currency Swap With BNP 

PARIBAS SA RCV 4.74 

PAY 3.67 09/29/2031 

BME1UYCB9 ..............
BME1UY6J9 NEWCASTLE 

INTL AIRPORT LTD ..... D 1 ........... Currency..... BNP PARIBAS ........ R0MUWSFPU8MPRO8K5P83 . 09/19/2016 . 09/29/2031 ............... 0 ....... 5,615,800 .. 4.741%[3.67%] ................ 0 ................ 0 .......... 43,852 ....... (152,005) ........... .........285,311 ................ 0 ....... (286,165)................ 0 ................ 0 ..........74,290  .......... 100/100 ........
Currency Swap With BNP 

PARIBAS SA RCV 5.11 

PAY 3.90 09/29/2036 

BME1UYD36 ..............
BME1UY6X8 NEWCASTLE 

INTL AIRPORT LTD ..... D 1 ........... Currency..... BNP PARIBAS ........ R0MUWSFPU8MPRO8K5P83 . 09/19/2016 . 09/29/2036 ............... 0 ........3,395,600 ....5.114%[3.9%] ................ 0 ................ 0 ..........30,109 .........(91,910) ........... .........360,195 ................ 0 ....... (173,030)................ 0 ................ 0 ..........58,827  .......... 100/100 ........
Currency Swap With 

CITIBANK NA RCV 3.44 

PAY 1.65 10/27/2031 

BME1VD6Q8 ..............
BME1VG4U4 SIRONA 

DENTAL SERVICES GMBH D 1 ........... Currency..... CITIBANK NA ........ E57ODZWZ7FF32TWEFA76 . 10/05/2016 . 10/27/2031 ............... 0 ........2,573,010 .. 3.444%[1.65%] ................ 0 ................ 0 .......... 35,402 ........... 6,095 ........... ..........90,720 ................ 0 .........(26,220)................ 0 ................ 0 .......... 34,224  .......... 100/100 ........
Currency Swap With 

BANK OF AMERICA NA RCV 

3.62 PAY 3.57 

07/31/2035 BME1VFVT9 

496676AC1 KINGSTON 

SOLAR LP ............... D 1 ........... Currency.....
BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 10/06/2016 . 07/31/2035 ............... 0 ........4,914,412 .3.618%[3.571%] ................ 0 ................ 0 ........... 8,134 .......... 34,223 ........... .........(40,222)................ 0 ..........84,983 ................ 0 ................ 0 ..........80,895  .......... 100/101 ........
Currency Swap With 

BARCLAYS CAPITAL INC 

RCV 3.54 PAY 2.62 

01/06/2027 BME1VH7K1 

BME1VGW25 FORTH PORTS 

LTD ...................... D 1 ........... Currency..... BARCLAYS BANK PLC G5GSEF7VJP5I7OUK5573 . 10/07/2016 . 01/06/2027 ............... 0 ........5,220,600 .. 3.536%[2.62%] ................ 0 ................ 0 ..........31,115 ....... (400,890) ........... ....... (255,599)................ 0 ....... (279,510)................ 0 ................ 0 .......... 39,315  .......... 100/100 ........
Currency Swap With 

CITIBANK NA RCV 3.76 

PAY 2.81 12/31/2039 

BME1VSF02 ..............
BME1VSDU8 HIGH SPEED 

RAIL FINANCE PLC ..... D 1 ........... Currency..... BARCLAYS BANK PLC G5GSEF7VJP5I7OUK5573 . 10/14/2016 . 12/31/2039 ............... 0 ....... 8,780,400 .. 3.755%[2.81%] ................ 0 ................ 0 .......... 29,291 ....... (877,320) ........... .........332,491 ................ 0 ....... (479,160)................ 0 ................ 0 ........ 171,501  .......... 100/100 ........
Currency Swap With 

CITIBANK NA RCV 3.09 

PAY 2.30 03/31/2039 

BME1VSH91 ..............

BME1VSC13 HIGH SPEED 

RAIL FINANCE PLC SER E 

........................... D 1 ........... Currency..... CITIBANK NA ........ E57ODZWZ7FF32TWEFA76 . 10/14/2016 . 03/31/2039 ............... 0 ........6,229,677 .....3.09%[2.3%] ................ 0 ................ 0 ..........29,698 ....... (652,077) ........... ....... (204,945)................ 0 ....... (288,167)................ 0 ................ 0 ........ 118,638  .......... 100/100 ........
Currency Swap With 

JPMORGAN CHASE BANK NA 

RCV 3.47 PAY 2.70 

11/23/2031 BME1VV2R0 BME34GLF4 AMETEK INC D 1 ........... Currency.....
JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 10/14/2016 . 11/23/2031 ............... 0 ........5,846,400 .. 3.4725%[2.7%] ................ 0 ................ 0 .......... 25,353 ....... (592,080) ........... ....... (203,174)................ 0 ....... (319,440)................ 0 ................ 0 ..........78,169  .......... 100/100 ........
Currency Swap With BNP 

PARIBAS SA RCV 3.91 

PAY 5.17 01/19/2035 

BME1VXR65 ..............
BME1VXN02 TRANSURBAN 

QUEENSLAND FINANCE J D 1 ........... Currency..... BNP PARIBAS ........ R0MUWSFPU8MPRO8K5P83 . 10/19/2016 . 01/19/2035 ............... 0 ...... 10,023,000 . 3.913%[5.173%] ................ 0 ................ 0 .........(39,311)...... 1,004,250 ........... ........ 617,840 ................ 0 ....... (148,200)................ 0 ................ 0 .........160,912  .......... 100/100 ........
Currency Swap With BNP 

PARIBAS SA RCV 3.75 

PAY 5.00 12/20/2031 

BME1VXRA6 ..............
BME1VXMZ6 TRANSURBAN 

QUEENSLAND FINANCE I D 1 ........... Currency..... BNP PARIBAS ........ R0MUWSFPU8MPRO8K5P83 . 10/19/2016 . 12/20/2031 ............... 0 ........3,392,400 . 3.747%[4.995%] ................ 0 ................ 0 ........ (16,141).........331,540 ........... .........211,751 ................ 0 .........(50,380)................ 0 ................ 0 .......... 45,592  .......... 100/100 ........
Currency Swap With CA 

INDOSUEZ SWITZERLAND 

SA RCV 3.73 PAY 2.91 

11/10/2031 BME1VY690 

BME1VXGB6 BUUK 

INFRASTRUCTURE ISSUER 

PLC ...................... D 1 ........... Currency.....
CREDIT AGRICOLE CIB 

........................ 1VUV7VQFKUOQSJ21A208 . 10/19/2016 . 11/10/2031 ............... 0 ...... 15,500,520 . 3.7275%[2.91%] ................ 0 ................ 0 ..........77,294 .....(1,400,490) ........... ....... (357,334)................ 0 ....... (838,530)................ 0 ................ 0 .........206,731  .......... 100/100 ........
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(b)
Currency Swap With CA 

INDOSUEZ SWITZERLAND 

SA RCV 4.16 PAY 3.19 

04/21/2037 BME1W5AQ9 

BME1WEEH6 EVERSHOLT 

FUNDING PLC ............ D 1 ........... Currency.....
CREDIT AGRICOLE CIB 

........................ 1VUV7VQFKUOQSJ21A208 . 10/21/2016 . 04/21/2037 ............... 0 ...... 16,084,200 . 4.1625%[3.19%] ................ 0 ................ 0 ..........93,410 .....(1,621,620) ........... .........304,093 ................ 0 ....... (878,460)................ 0 ................ 0 .........285,062  .......... 100/100 ........
Currency Swap With 

CREDIT AGRICOLE 

CORPORATE AND RCV 3.84 

PAY 3.10 05/18/2029 

BME1WZ7S3 ..............
BME1X5JJ5 INCHCAPE PLC 

........................... D 1 ........... Currency.....
CREDIT AGRICOLE CIB 

........................ 1VUV7VQFKUOQSJ21A208 . 11/01/2016 . 05/18/2029 ............... 0 ........5,622,120 .. 3.8425%[3.1%] ................ 0 ................ 0 .......... 22,530 ....... (548,090) ........... ....... (290,133)................ 0 ....... (306,130)................ 0 ................ 0 ..........60,506  .......... 100/100 ........
Currency Swap With 

BARCLAYS BANK PLC RCV 

3.33 PAY 1.35 

11/16/2024 BME1X1AM6 

BME4QV076 KINGSPAN 

SECURITIES LTD ........ D 1 ........... Currency..... BARCLAYS BANK PLC G5GSEF7VJP5I7OUK5573 . 11/02/2016 . 11/16/2024 ............... 0 ...... 19,974,600 .. 3.325%[1.35%] ................ 0 ................ 0 .........296,972 ........ (76,500) ........... ....... (102,892)................ 0 ....... (205,200)................ 0 ................ 0 .......... 35,839  .......... 100/100 ........
Currency Swap With 

CITIGROUP INC FX FRN 

RCV 4.61 PAY 2.73 

01/31/2040 BME1X1CP7 

BME1X63Q4 P/F EYSTUR-

OG SANDOYARTUNLAR .... D 1 ........... Currency..... CITIBANK NA ........ E57ODZWZ7FF32TWEFA76 . 11/02/2016 . 01/31/2040 ............... 0 ....... 8,913,807 .. 4.614%[2.73%] ................ 0 ................ 0 .........144,164 ........... 9,769 ........... .........339,665 ................ 0 .........(64,398)................ 0 ................ 0 .........174,590  .......... 100/100 ........
Currency Swap With 

CREDIT AGRICOLE 

CORPORATE AND RCV 4.55 

PAY 2.50 12/14/2033 

BME1YJUL6 ..............
BME1YJNY6 ELENIA 

FINANCE OYJ ............ D 1 ........... Currency.....
CREDIT AGRICOLE CIB 

........................ 1VUV7VQFKUOQSJ21A208 . 11/22/2016 . 12/14/2033 ............... 0 ....... 7,301,580 . 4.54625%[2.5%] ................ 0 ................ 0 .........107,834 ....... (399,165) ........... .......... 36,539 ................ 0 ........ (78,660)................ 0 ................ 0 ........ 110,800  .......... 100/100 ........
Currency Swap With 

CITIGROUP INC FX FRN 

RCV 4.36 PAY 3.15 

01/05/2037 BME1YXGL1 

BME1YJ930 LOWLAND 

INVESTMENT COMPANY PLC 

........................... D 1 ........... Currency..... CITIBANK NA ........ E57ODZWZ7FF32TWEFA76 . 12/01/2016 . 01/05/2037 ............... 0 ........7,053,200 .. 4.355%[3.15%] ................ 0 ................ 0 ..........59,014 ....... (458,360) ........... .........517,652 ................ 0 ....... (372,680)................ 0 ................ 0 .........123,552  .......... 100/100 ........
Currency Swap With 

CITIBANK NA RCV 4.33 

PAY 2.30 02/27/2032 

BME1Z6BH3 .............. BME1Z87T8 STERIS LTD D 1 ........... Currency..... CITIBANK NA ........ E57ODZWZ7FF32TWEFA76 . 12/06/2016 . 02/27/2032 ............... 0 ........5,149,440 ....4.334%[2.3%] ................ 0 ................ 0 ..........76,160 ....... (207,600) ........... ..........39,890 ................ 0 .........(54,720)................ 0 ................ 0 ..........70,105  .......... 100/100 ........
Currency Swap With CA 

INDOSUEZ SWITZERLAND 

SA RCV 5.68 PAY 3.97 

04/26/2037 BME22MAP5 

BME22PKW2 SOHO ESTATES 

HOLDINGS LTD .......... D 1 ........... Currency.....
CREDIT AGRICOLE CIB 

........................ 1VUV7VQFKUOQSJ21A208 . 02/24/2017 . 04/26/2037 ............... 0 ........6,490,640 ... 5.68%[3.97%] ................ 0 ................ 0 ..........74,675 ....... (484,380) ........... .........729,900 ................ 0 ....... (346,060)................ 0 ................ 0 .........115,097  .......... 100/100 ........
Currency Swap With 

CREDIT AGRICOLE 

CORPORATE AND RCV 5.55 

PAY 3.90 04/26/2035 

BME22PNH2 ..............
BME22PKT9 SOHO ESTATES 

HOLDINGS LTD .......... D 1 ........... Currency.....
CREDIT AGRICOLE CIB 

........................ 1VUV7VQFKUOQSJ21A208 . 02/24/2017 . 04/26/2035 ............... 0 ....... 5,750,000 ....5.545%[3.9%] ................ 0 ................ 0 ..........63,742 ....... (423,430) ........... .........486,271 ................ 0 ....... (306,130)................ 0 ................ 0 .......... 93,494  .......... 100/100 ........
Currency Swap With 

CREDIT AGRICOLE 

CORPORATE AND RCV 4.17 

PAY 2.80 03/31/2037 

BME245FK6 ..............

BME243RA0 ST JAMES 

ONCOLOGY FINANCING PLC 

........................... D 1 ........... Currency.....
CREDIT AGRICOLE CIB 

........................ 1VUV7VQFKUOQSJ21A208 . 03/28/2017 . 03/31/2037 ............... 0 ....... 6,926,066 .4.165%[2.804%] ................ 0 ................ 0 ..........65,741 ....... (491,472) ........... .........225,048 ................ 0 ....... (278,945)................ 0 ................ 0 .........122,470  .......... 100/100 ........
Currency Swap With 

CREDIT AGRICOLE 

CORPORATE AND RCV 4.44 

PAY 2.98 04/10/2028 

BME249BD8 ..............
BME248UX5 EDINBURGH 

AIRPORT LTD ............ D 1 ........... Currency.....
CREDIT AGRICOLE CIB 

........................ 1VUV7VQFKUOQSJ21A208 . 03/30/2017 . 04/10/2028 ............... 0 ....... 6,500,000 .. 4.435%[2.98%] ................ 0 ................ 0 ..........66,300 ....... (479,180) ........... .........(81,653)................ 0 ....... (346,320)................ 0 ................ 0 ..........61,051  .......... 100/100 ........
Currency Swap With 

CREDIT AGRICOLE 

CIB(NEW YORK) RCV 4.11 

PAY 2.05 12/07/2029 

BME24JAM7 .............. BME24GQE4 UMICORE SA D 1 ........... Currency.....
CREDIT AGRICOLE CIB 

........................ 1VUV7VQFKUOQSJ21A208 . 04/05/2017 . 12/07/2029 ............... 0 ....... 7,561,500 .4.1075%[2.05%] ................ 0 ................ 0 .........112,641 ....... (362,455) ........... .........(98,263)................ 0 .........(80,940)................ 0 ................ 0 ..........86,123  .......... 100/100 ........
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1
Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23

Description

Description
 of Item(s)
Hedged,
Used for
Income

Generation
or Replicated

Schedule/
Exhibit

Identifier

Type(s)
of

Risk(s)
(a)

Exchange, Counterparty
or Central Clearinghouse

Trade
Date

Date of 
Maturity

or
Expiration

Number
of

Contracts
Notional 
Amount

Strike
Price,

Rate or
Index

Received 
(Paid)

Cumulative
Prior 

Year(s) 
Initial Cost 

of Un-
discounted 
Premium 

(Received) 
Paid

Current 
Year Initial 

Cost of
Un-

discounted 
Premium 

(Received) 
Paid

Current 
Year

Income

Book/ 
Adjusted 
Carrying 

Value Code Fair Value

Unrealized 
Valuation 
Increase/ 

(Decrease)

Total 
Foreign 

Exchange 
Change in 
B./A.C.V.

Current 
Year�s 

(Amorti-
zation)/ 

Accretion

Adjustment 
to Carrying 

Value of 
Hedged 

Item
Potential 
Exposure

Credit 
Quality 

of
Refer-
ence 
Entity

Hedge
Effectiveness 
at Inception

and at 
Quarter-end

(b)
Currency Swap With 

BARC RCV 4.15 PAY 2.74 

05/24/2037 BME253GW3 

BME2533G2 BLACKROCK 

SMALLER COMPANIES 

TRUST ................... D 1 ........... Currency..... BARCLAYS BANK PLC G5GSEF7VJP5I7OUK5573 . 04/21/2017 . 05/24/2037 ............... 0 ........4,350,640 .. 4.146%[2.74%] ................ 0 ................ 0 .......... 44,042 ....... (209,950) ........... .........496,124 ................ 0 ....... (226,270)................ 0 ................ 0 ..........77,384  .......... 100/100 ........
Currency Swap With 

CITIBANK NA RCV 4.08 

PAY 2.77 08/22/2027 

BME26AWL2 ..............
BME26B4X5 BARRATT 

DEVELOPMENTS PLC ..... D 1 ........... Currency..... CITIBANK NA ........ E57ODZWZ7FF32TWEFA76 . 05/23/2017 . 08/22/2027 ............... 0 ...... 14,391,150 .. 4.075%[2.77%] ................ 0 ................ 0 .........140,405 ....... (481,185) ........... .........165,497 ................ 0 ....... (738,705)................ 0 ................ 0 .........122,391  .......... 100/100 ........
Currency Swap With 

CITIBANK NA RCV 3.65 

PAY 4.47 08/23/2029 

BME26E7Z1 ..............
BME26E294 WSO FINANCE 

PTY LTD ................. D 1 ........... Currency..... CITIBANK NA ........ E57ODZWZ7FF32TWEFA76 . 05/25/2017 . 08/23/2029 ............... 0 ........3,951,150 ....3.65%[4.47%] ................ 0 ................ 0 ..........(8,730).........279,575 ........... .........202,913 ................ 0 .........(60,420)................ 0 ................ 0 .......... 43,725  .......... 100/100 ........
Currency Swap With 

CITIBANK NA RCV 3.79 

PAY 4.65 08/23/2032 

BME26E880 ..............
BME26E2K9 WSO FINANCE 

PTY LTD ................. D 1 ........... Currency..... CITIBANK NA ........ E57ODZWZ7FF32TWEFA76 . 05/25/2017 . 08/23/2032 ............... 0 ........3,951,150 .3.7875%[4.65%] ................ 0 ................ 0 ..........(9,361).........279,575 ........... .........213,144 ................ 0 .........(60,420)................ 0 ................ 0 .......... 55,532  .......... 100/100 ........
Currency Swap With CA 

INDOSUEZ SWITZERLAND 

SA RCV 3.97 PAY 1.96 

06/27/2027 BME26VTD8 

BME26XPL0 JONES LANG 

LASALLE FINANCE BV .. D 1 ........... Currency.....
CREDIT AGRICOLE CIB 

........................ 1VUV7VQFKUOQSJ21A208 . 06/07/2017 . 06/27/2027 ............... 0 ........8,445,000 .. 3.965%[1.96%] ................ 0 ................ 0 .........129,866 ..........76,875 ........... .........209,598 ................ 0 .........(85,125)................ 0 ................ 0 ..........69,891  .......... 100/100 ........
Currency Swap With 

CITIBANK NA RCV 5.48 

PAY 3.94 06/18/2047 

BME27GBA5 ..............
BME27FYR5 ROCK RAIL 

SOUTH WESTERN PLC .... D 1 ........... Currency..... CITIBANK NA ........ E57ODZWZ7FF32TWEFA76 . 06/19/2017 . 06/18/2047 ............... 0 ...... 19,371,072 . 5.475%[3.938%] ................ 0 ................ 0 .........206,654 .........(81,354) ........... ......2,102,668 ................ 0 ........ (81,073)................ 0 ................ 0 .........461,755  .......... 100/100 ........
Currency Swap With 

CITIBANK NA RCV 4.18 

PAY 2.78 09/18/2049 

BME27S1E2 ..............
BME27SX31 UNIVERSITY 

OF SUSSEX .............. D 1 ........... Currency..... CITIBANK NA ........ E57ODZWZ7FF32TWEFA76 . 06/27/2017 . 09/18/2049 ............... 0 ........3,829,800 .. 4.184%[2.78%] ................ 0 ................ 0 ..........38,312 ....... (190,950) ........... .........793,029 ................ 0 ....... (199,650)................ 0 ................ 0 ..........95,714  .......... 100/100 ........
Currency Swap With 

CREDIT AGRICOLE 

CORPORATE AND RCV 4.12 

PAY 2.76 09/18/2044 

BME27S2G6 ..............
BME27SWZ1 UNIVERSITY 

OF SUSSEX .............. D 1 ........... Currency.....
CREDIT AGRICOLE CIB 

........................ 1VUV7VQFKUOQSJ21A208 . 06/27/2017 . 09/18/2044 ............... 0 ....... 3,831,000 ... 4.12%[2.76%] ................ 0 ................ 0 ..........37,104 ....... (190,950) ........... .........631,436 ................ 0 ....... (199,650)................ 0 ................ 0 ..........85,623  .......... 100/100 ........
Currency Swap With 

BANK OF AMERICA NA RCV 

3.96 PAY 2.86 

09/28/2032 BME27VMF9 

BME27V5B7 BAZALGETTE 

TUNNEL LTD ............. D 1 ........... Currency.....
BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 06/29/2017 . 09/28/2032 ............... 0 ...... 14,278,000 .3.9615%[2.86%] ................ 0 ................ 0 .........114,345 ....... (458,150) ........... .........807,964 ................ 0 ....... (732,050)................ 0 ................ 0 .........201,921  .......... 100/100 ........
Currency Swap With 

CREDIT AGRICOLE NY RCV 

4.28 PAY 3.07 

08/16/2025 BME28EZB1 

BME28ENK4 WORKSPACE 

GROUP PLC .............. D 1 ........... Currency.....
CREDIT AGRICOLE CIB 

........................ 1VUV7VQFKUOQSJ21A208 . 07/13/2017 . 08/16/2025 ............... 0 ........3,230,500 .4.2775%[3.07%] ................ 0 ................ 0 ..........29,740 ....... (120,125) ........... ........ (77,870)................ 0 ....... (166,500)................ 0 ................ 0 ..........15,124  .......... 100/100 ........
Currency Swap With 

CITIBANK NA RCV 4.07 

PAY 5.20 10/16/2034 

BME28QHJ7 ..............

BME28YEW4 NSW 

ELECTRICITY NETWORKS 

FINANCE P .............. D 1 ........... Currency..... CITIBANK NA ........ E57ODZWZ7FF32TWEFA76 . 07/20/2017 . 10/16/2034 ............... 0 ........9,945,000 ... 4.067%[5.2%] ................ 0 ................ 0 ........ (20,670)...... 1,278,125 ........... ......1,018,785 ................ 0 ....... (143,125)................ 0 ................ 0 .........157,632  .......... 100/100 ........
Currency Swap With 

BANK OF AMERICA NA RCV 

4.05 PAY 5.17 

11/02/2047 BME29A3V9 

BME29AY52 UNIVERSITY 

OF NEW SOUTH WALES ... D 1 ........... Currency.....
BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 08/03/2017 . 11/02/2047 ............... 0 ........8,418,520 .. 4.046%[5.17%] ................ 0 ................ 0 .........(18,347)......1,076,430 ........... .........699,040 ................ 0 ....... (120,840)................ 0 ................ 0 .........202,325  .......... 100/101 ........
Currency Swap With 

CREDIT AGRICOLE 

CORPORATE AND RCV 3.41 

PAY 1.53 02/21/2028 

BME2ATLS3 ..............
BME2AGF17 IMI GROUP 

LTD ...................... D 1 ........... Currency.....
CREDIT AGRICOLE CIB 

........................ 1VUV7VQFKUOQSJ21A208 . 09/12/2017 . 02/21/2028 ............... 0 ........4,242,250 . 3.4075%[1.53%] ................ 0 ................ 0 .......... 63,544 .........281,693 ........... .........344,341 ................ 0 .........(40,292)................ 0 ................ 0 ..........39,080  .......... 100/100 ........
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1
Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23

Description
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 of Item(s)
Hedged,
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Income

Generation
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Exhibit
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of

Risk(s)
(a)

Exchange, Counterparty
or Central Clearinghouse

Trade
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of

Contracts
Notional 
Amount
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Price,

Rate or
Index

Received 
(Paid)
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Prior 

Year(s) 
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of Un-
discounted 
Premium 
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Paid
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Cost of
Un-

discounted 
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Paid

Current 
Year

Income

Book/ 
Adjusted 
Carrying 

Value Code Fair Value

Unrealized 
Valuation 
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Foreign 

Exchange 
Change in 
B./A.C.V.

Current 
Year�s 
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zation)/ 
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to Carrying 

Value of 
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of
Refer-
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Entity

Hedge
Effectiveness 
at Inception

and at 
Quarter-end

(b)
Currency Swap With 

CREDIT AGRICOLE 

CORPORATE AND RCV 3.76 

PAY 1.57 11/19/2024 

BME2BQYP0 ..............
BME3WRTB0 SH EURO 

FINANCE PLC ............ D 1 ........... Currency.....
CREDIT AGRICOLE CIB 

........................ 1VUV7VQFKUOQSJ21A208 . 10/04/2017 . 11/19/2024 ............... 0 ........9,997,700 ... 3.76%[1.57%] ................ 0 ................ 0 .........171,323 .........511,275 ........... .........519,385 ................ 0 .........(96,475)................ 0 ................ 0 ..........18,502  .......... 100/100 ........
Currency Swap With 

CREDIT AGRICOLE 

CORPORATE AND RCV 4.03 

PAY 2.77 01/12/2048 

BME2BTPM1 ..............
BME2BT3A1 THE 

UNIVERSITY OF BATH .. D 1 ........... Currency.....
CREDIT AGRICOLE CIB 

........................ 1VUV7VQFKUOQSJ21A208 . 10/05/2017 . 01/12/2048 ............... 0 ...... 18,644,600 .. 4.033%[2.77%] ................ 0 ................ 0 .........178,749 ....... (389,790) ........... ...... 3,688,742 ................ 0 ....... (945,720)................ 0 ................ 0 .........449,975  .......... 100/100 ........
Currency Swap With 

CITIBANK NA RCV 3.62 

PAY 1.40 11/30/2024 

BME2C6JR6 ..............
BME2C7615 IRISH 

FERRIES FINANCE DAC . D 1 ........... Currency..... CITIBANK NA ........ E57ODZWZ7FF32TWEFA76 . 10/16/2017 . 11/30/2024 ............... 0 ........5,897,500 ... 3.615%[1.4%] ................ 0 ................ 0 .........102,450 .........318,750 ........... .........322,855 ................ 0 .........(56,750)................ 0 ................ 0 ..........12,055  .......... 100/100 ........
Currency Swap With 

CITIBANK NA RCV 4.20 

PAY 5.17 12/14/2029 

BME2C8F47 ..............

BME2C87K0 BROADCAST 

AUSTRALIA FINANCE PTY 

LT ....................... D 1 ........... Currency..... CITIBANK NA ........ E57ODZWZ7FF32TWEFA76 . 10/17/2017 . 12/14/2029 ............... 0 ....... 2,037,880 .. 4.202%[5.17%] ................ 0 ................ 0 ..........(3,768).........232,310 ........... .........193,502 ................ 0 .........(29,640)................ 0 ................ 0 .......... 23,254  .......... 100/100 ........
Currency Swap With 

CITIBANK NA RCV 4.28 

PAY 2.85 01/19/2043 

BME2DEZN9 ..............
BME2DEYF7 CANAL AND 

RIVER TRUST ............ D 1 ........... Currency..... CITIBANK NA ........ E57ODZWZ7FF32TWEFA76 . 11/08/2017 . 01/19/2043 ............... 0 ....... 3,663,800 ....4.28%[2.85%] ................ 0 ................ 0 .......... 39,635 ........ (87,780) ........... .........672,577 ................ 0 ....... (186,480)................ 0 ................ 0 ..........78,398  .......... 100/100 ........
Currency Swap With 

CITIBANK NA RCV 4.29 

PAY 2.83 01/19/2048 

BME2DEZY5 ..............
BME2DEYW0 CANAL AND 

RIVER TRUST ............ D 1 ........... Currency..... BARCLAYS BANK PLC G5GSEF7VJP5I7OUK5573 . 11/08/2017 . 01/19/2048 ............... 0 ....... 9,286,800 .. 4.292%[2.83%] ................ 0 ................ 0 ........ 102,611 ....... (222,585) ........... ...... 2,094,506 ................ 0 ....... (472,860)................ 0 ................ 0 .........224,223  .......... 100/100 ........
Currency Swap With 

BARCLAYS BANK PLC RCV 

3.94 PAY 2.52 

01/31/2048 BME2DF0G9 

BME2DETF3 HERTFORD 

COLLEGE ................. D 1 ........... Currency..... BARCLAYS BANK PLC G5GSEF7VJP5I7OUK5573 . 11/08/2017 . 01/31/2048 ............... 0 ...... 11,244,500 .. 3.939%[2.52%] ................ 0 ................ 0 .........122,592 ....... (269,610) ........... ...... 2,464,864 ................ 0 ....... (572,760)................ 0 ................ 0 ........ 271,681  .......... 100/100 ........
Currency Swap With JP 

MORGAN SECURITIES LLC 

RCV 3.71 PAY 4.52 

11/30/2029 BME2DJ196 

BME2DJ2B0 DEXUS FUNDS 

MANAGEMENT LTD ........ D 1 ........... Currency.....
JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 11/09/2017 . 11/30/2029 ............... 0 ........5,748,750 .. 3.707%[4.52%] ................ 0 ................ 0 .........(11,505).........540,375 ........... .........448,376 ................ 0 .........(85,875)................ 0 ................ 0 ..........65,356  .......... 100/100 ........
Currency Swap With 

JPMORGAN CHASE BANK NA 

RCV 3.87 PAY 4.76 

11/30/2032 BME2DJ1V7 

BME2DJ295 DEXUS FUNDS 

MANAGEMENT LTD ........ D 1 ........... Currency.....
JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 11/09/2017 . 11/30/2032 ............... 0 ...... 11,650,800 .. 3.866%[4.76%] ................ 0 ................ 0 ........ (27,861)......1,101,240 ........... .........925,609 ................ 0 ....... (172,900)................ 0 ................ 0 .........166,535  .......... 100/100 ........
Currency Swap With 

CITIBANK NA RCV 4.51 

PAY 3.26 05/31/2033 

BME2DJ6J9 .............. BME2DHPZ6 ANNO 2017 . D 1 ........... Currency..... CITIBANK NA ........ E57ODZWZ7FF32TWEFA76 . 11/09/2017 . 05/31/2033 ............... 0 ........4,848,463 . 4.512%[3.263%] ................ 0 ................ 0 ..........48,946 .........(51,725) ........... .........173,013 ................ 0 ....... (229,614)................ 0 ................ 0 ..........71,386  .......... 100/100 ........
Currency Swap With 

CREDIT AGRICOLE 

CORPORATE AND RCV 4.34 

PAY 2.93 01/09/2048 

BME2DL8U7 ..............

BME2DMN20 JPMORGAN 

GLOBAL GROWTH & INCOME 

PL ....................... D 1 ........... Currency.....
CREDIT AGRICOLE CIB 

........................ 1VUV7VQFKUOQSJ21A208 . 11/10/2017 . 01/09/2048 ............... 0 ...... 12,538,100 4.34125%[2.93%] ................ 0 ................ 0 .........136,211 ....... (183,825) ........... ...... 2,823,485 ................ 0 ....... (632,700)................ 0 ................ 0 .........302,545  .......... 100/100 ........
Currency Swap With 

JPMORGAN CHASE BANK NA 

RCV 3.63 PAY 4.36 

02/14/2030 BME2DTKR3 

BME2DVXL7 NETWORK 

FINANCE COMPANY PTY 

LTD ...................... D 1 ........... Currency.....
JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 11/16/2017 . 02/14/2030 ............... 0 ........7,594,000 . 3.6324%[4.36%] ................ 0 ................ 0 .........(11,893).........656,500 ........... .........552,804 ................ 0 ....... (114,500)................ 0 ................ 0 ..........88,055  .......... 100/100 ........
Currency Swap With 

JPMORGAN CHASE BANK NA 

RCV 3.74 PAY 4.54 

02/14/2033 BME2DTKX0 

BME2DVYT9 NETWORK 

FINANCE COMPANY PTY 

LTD ...................... D 1 ........... Currency.....
JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 11/16/2017 . 02/14/2033 ............... 0 ........4,556,400 . 3.7385%[4.54%] ................ 0 ................ 0 ..........(8,923).........393,900 ........... .........346,899 ................ 0 ........ (68,700)................ 0 ................ 0 .......... 65,953  .......... 100/100 ........
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1
Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23

Description

Description
 of Item(s)
Hedged,
Used for
Income

Generation
or Replicated

Schedule/
Exhibit

Identifier

Type(s)
of

Risk(s)
(a)

Exchange, Counterparty
or Central Clearinghouse

Trade
Date

Date of 
Maturity
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Expiration

Number
of

Contracts
Notional 
Amount
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Price,

Rate or
Index

Received 
(Paid)

Cumulative
Prior 

Year(s) 
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of Un-
discounted 
Premium 
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Paid
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Year Initial 

Cost of
Un-

discounted 
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Paid

Current 
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Carrying 

Value Code Fair Value

Unrealized 
Valuation 
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Foreign 

Exchange 
Change in 
B./A.C.V.
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to Carrying 
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Entity

Hedge
Effectiveness 
at Inception

and at 
Quarter-end

(b)
Currency Swap With 

CITICORP SECURITIES 

MARKETS RCV 3.67 PAY 

1.65 02/15/2030 

BME2E0ZS7 ..............
BME2EAE66 DIMENSIONAL 

FUND ADVISORS LP ..... D 1 ........... Currency..... CITIBANK NA ........ E57ODZWZ7FF32TWEFA76 . 11/21/2017 . 02/15/2030 ............... 0 ....... 8,097,150 .. 3.669%[1.65%] ................ 0 ................ 0 .........130,533 .........390,195 ........... .........665,916 ................ 0 .........(78,315)................ 0 ................ 0 .......... 93,913  .......... 100/100 ........
Currency Swap With 

BARC RCV 5.45 PAY 3.48 

11/29/2052 BME2E86V5 BME2E7V80 ALBEA SAS . D 1 ........... Currency..... CITIBANK NA ........ E57ODZWZ7FF32TWEFA76 . 11/27/2017 . 11/29/2052 ............... 0 ...... 14,762,200 . 5.447%[3.477%] ................ 0 ................ 0 .........251,736 .........940,540 ........... ...... 2,443,295 ................ 0 ....... (141,360)................ 0 ................ 0 .........391,849  .......... 100/100 ........
Currency Swap With 

CREDIT AGRICOLE 

CORPORATE AND RCV 3.89 

PAY 4.71 12/13/2042 

BME2E9PW0 ..............
BME2E9YZ3 MONASH 

UNIVERSITY ............. D 1 ........... Currency.....
CREDIT AGRICOLE CIB 

........................ 1VUV7VQFKUOQSJ21A208 . 11/28/2017 . 12/13/2042 ............... 0 ........5,772,200 ... 3.89%[4.71%] ................ 0 ................ 0 ........ (13,666).........501,980 ........... .........490,463 ................ 0 ........ (87,020)................ 0 ................ 0 .........123,172  .......... 100/100 ........
Currency Swap With 

CITIBANK NA RCV 4.44 

PAY 3.15 11/30/2027 

BME2EKMJ7 ..............

BME4ALPT0 GREAT 

ROLLING STOCK COMPANY 

PLC ...................... D 1 ........... Currency..... CITIBANK NA ........ E57ODZWZ7FF32TWEFA76 . 12/04/2017 . 11/30/2027 ............... 0 ...... 17,841,518 .. 4.435%[3.15%] ................ 0 ................ 0 .........193,475 ..........28,859 ........... .........873,950 ................ 0 ....... (398,892)................ 0 ................ 0 .........158,758  .......... 100/100 ........
Currency Swap With 

JPMORGAN CHASE BANK NA 

RCV 3.81 PAY 4.42 

01/16/2030 BME2EXH06 

BME2F25K2 STOCKLAND 

TRUST MANAGEMENT LTD D 1 ........... Currency.....
JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 12/07/2017 . 01/16/2030 ............... 0 ...... 13,620,250 .. 3.809%[4.42%] ................ 0 ................ 0 .........(13,904)......1,062,470 ........... .........953,325 ................ 0 ....... (206,340)................ 0 ................ 0 ........ 156,761  .......... 100/100 ........
Currency Swap With 

JPMORGAN CHASE & CO 

RCV 3.97 PAY 4.66 

01/16/2033 BME2EXHC0 

BME2F25P1 STOCKLAND 

TRUST MANAGEMENT LTD D 1 ........... Currency.....
JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 12/07/2017 . 01/16/2033 ............... 0 ...... 17,984,750 .3.9685%[4.66%] ................ 0 ................ 0 .........(25,575)...... 1,402,930 ........... ......1,366,183 ................ 0 ....... (272,460)................ 0 ................ 0 .........259,089  .......... 100/100 ........
Currency Swap With 

CITIBANK NA RCV 5.11 

PAY 3.66 01/31/2048 

BME2F3SH2 ..............
BME2F36Q6 GREENSQUARE 

GROUP LIMITED ......... D 1 ........... Currency..... CITIBANK NA ........ E57ODZWZ7FF32TWEFA76 . 12/08/2017 . 01/31/2048 ............... 0 ...... 18,732,000 .5.105%[3.663%] ................ 0 ................ 0 .........220,791 ....... (260,440) ........... ...... 2,967,383 ................ 0 ....... (296,450)................ 0 ................ 0 .........452,589  .......... 100/100 ........
Currency Swap With 

CREDIT AGRICOLE 

CORPORATE AND RCV 3.73 

PAY 3.68 04/23/2032 

BME2GWPU1 ..............

BME2GX6W6 MCCAIN 

FINANCE (CANADA) LTD. 

........................... D 1 ........... Currency.....
CREDIT AGRICOLE CIB 

........................ 1VUV7VQFKUOQSJ21A208 . 01/23/2018 . 04/23/2032 ............... 0 ....... 7,073,386 .3.7275%[3.68%] ................ 0 ................ 0 ..........20,887 .........562,865 ........... .........309,219 ................ 0 .........159,811 ................ 0 ................ 0 ..........97,289  .......... 100/100 ........
Currency Swap With UBS 

RCV 4.31 PAY 2.90 

03/14/2030 BME2GZSB3 

BME2H1H37 SGN MIDCO 

LTD ...................... D 1 ........... Currency..... UBS AG ............... BFM8T61CT2L1QCEMIK50 . 01/25/2018 . 03/14/2030 ............... 0 .......... 857,400 .. 4.3125%[2.9%] ................ 0 ................ 0 ..........10,607 .......... 53,340 ........... .........119,590 ................ 0 .........(39,930)................ 0 ................ 0 ..........10,013  .......... 100/100 ........
Currency Swap With 

CREDIT AGRICOLE NY RCV 

4.02 PAY 2.62 

03/14/2027 BME2GZUC8 

BME2H15P1 BUUK 

INFRASTRUCTURE ISSUER 

PLC ...................... D 1 ........... Currency.....
CREDIT AGRICOLE CIB 

........................ 1VUV7VQFKUOQSJ21A208 . 01/25/2018 . 03/14/2027 ............... 0 ........2,783,235 .. 4.015%[2.62%] ................ 0 ................ 0 ..........33,640 .........173,355 ........... .........275,926 ................ 0 ....... (129,773)................ 0 ................ 0 ..........21,791  .......... 100/100 ........
Currency Swap With UBS 

RCV 4.46 PAY 3.02 

03/14/2033 BME2GZX92 

BME2H1HG8 SGN MIDCO 

LTD ...................... D 1 ........... Currency..... UBS AG ............... BFM8T61CT2L1QCEMIK50 . 01/25/2018 . 03/14/2033 ............... 0 ........4,144,100 .. 4.461%[3.02%] ................ 0 ................ 0 .......... 52,135 .........257,810 ........... .........723,697 ................ 0 ....... (192,995)................ 0 ................ 0 ..........60,259  .......... 100/100 ........
Currency Swap With 

PARSW RCV 4.46 PAY 

2.97 03/14/2038 

BME2H01R3 ..............

BME2H17P9 BUUK 

INFRASTRUCTURE ISSUER 

PLC ...................... D 1 ........... Currency.....
CREDIT AGRICOLE CIB 

........................ 1VUV7VQFKUOQSJ21A208 . 01/25/2018 . 03/14/2038 ............... 0 ........4,852,820 ....4.46%[2.97%] ................ 0 ................ 0 ..........63,165 .........302,260 ........... ...... 1,107,222 ................ 0 ....... (226,270)................ 0 ................ 0 ..........89,021  .......... 100/100 ........
Currency Swap With UBS 

RCV 4.37 PAY 2.93 

06/05/2033 BME2J40A1 

BME2J3M19 GREAT 

PORTLAND ESTATES PLC D 1 ........... Currency..... UBS AG ............... BFM8T61CT2L1QCEMIK50 . 02/16/2018 . 06/05/2033 ............... 0 ........2,960,541 . 4.3675%[2.93%] ................ 0 ................ 0 ..........66,793 .........132,403 ........... .........473,783 ................ 0 ....... (358,937)................ 0 ................ 0 .......... 43,624  .......... 100/100 ........
Currency Swap With UBS 

RCV 4.20 PAY 2.79 

06/05/2030 BME2J4AD4 

BME2J3LT9 GREAT 

PORTLAND ESTATES PLC D 1 ........... Currency..... UBS AG ............... BFM8T61CT2L1QCEMIK50 . 02/16/2018 . 06/05/2030 ............... 0 ........1,013,431 . 4.1975%[2.79%] ................ 0 ................ 0 ..........22,206 .......... 45,323 ........... .........126,534 ................ 0 ....... (122,767)................ 0 ................ 0 ..........12,079  .......... 100/100 ........
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1
Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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(b)
Currency Swap With 

ROYAL BANK OF CANADA 

RCV 4.40 PAY 2.88 

06/17/2033 BME2JBG26 

BME2JDLP5 BRITVIC PLC 

........................... D 1 ........... Currency.....
ROYAL BANK OF 

CANADA ............... ES7IP3U3RHIGC71XBU11 . 02/22/2018 . 06/17/2033 ............... 0 ........3,062,400 . 4.3975%[2.88%] ................ 0 ................ 0 .......... 39,419 .........115,720 ........... .........486,928 ................ 0 ....... (146,410)................ 0 ................ 0 ..........45,210  .......... 100/100 ........
Currency Swap With 

MORGANSTANLEYCAPITALSE

RVICE RCV 4.60 PAY 

4.19 04/15/2026 

BME2JBQF6 ..............

BME2JDRV6 AIR CANADA 

2018-1 CLASS B PASS 

THR ...................... D 1 ........... Currency.....
MORGAN STANLEY 

CAPITAL SERVICES .. I7331LVCZKQKX5T7XV54 . 02/22/2018 . 04/15/2026 ............... 0 ........2,724,559 .. 4.595%[4.19%] ................ 0 ................ 0 ..........15,070 .........238,184 ........... .........149,775 ................ 0 ..........37,601 ................ 0 ................ 0 ..........16,904  .......... 100/100 ........
Currency Swap With 

MORGANSTANLEYCAPITALSE

RVICE RCV 4.60 PAY 

4.19 04/15/2026 

BME2JBQX7 ..............

BME2JDRV6 AIR CANADA 

2018-1 CLASS B PASS 

THR ...................... D 1 ........... Currency.....
MORGAN STANLEY 

CAPITAL SERVICES .. I7331LVCZKQKX5T7XV54 . 02/22/2018 . 04/15/2026 ............... 0 ....... 1,104,641 .....4.6%[4.19%] ................ 0 ................ 0 ........... 6,152 ..........96,569 ........... ..........61,000 ................ 0 .......... 15,245 ................ 0 ................ 0 ........... 6,854  .......... 100/100 ........
Currency Swap With 

CREDIT AGRICOLE 

CORPORATE AND RCV 4.69 

PAY 2.47 03/31/2036 

BME2JY916 ..............
BME2JXXB9 ROTTERDAM 

WORLD GATEWAY BV ..... D 1 ........... Currency.....
CREDIT AGRICOLE CIB 

........................ 1VUV7VQFKUOQSJ21A208 . 03/06/2018 . 03/31/2036 ............... 0 ........2,300,544 4.69375%[2.47%] ........... 3,050 ................ 0 .........157,968 .........290,931 ........... .........343,013 ................ 0 ....... (779,957)................ 0 ................ 0 ..........39,019  .......... 100/100 ........
Currency Swap With UBS 

AG RCV 4.48 PAY 2.92 

05/24/2048 BME2K31H5 

BME2K3MX7 F&C 

INVESTMENT TRUST PLC D 1 ........... Currency..... UBS AG ............... BFM8T61CT2L1QCEMIK50 . 03/08/2018 . 05/24/2048 ............... 0 ...... 16,728,250 .. 4.475%[2.92%] ................ 0 ................ 0 .........215,219 .........503,360 ........... ...... 4,850,423 ................ 0 ....... (805,255)................ 0 ................ 0 ........ 406,870  .......... 100/99 .........
Currency Swap With 

CREDIT AGRICOLE 

CORPORATE AND RCV 5.08 

PAY 2.62 03/29/2029 

BME2KKYS7 ..............
BME2KKVY7 WAREHOUSES 

DE PAUW NV ............. D 1 ........... Currency.....
CREDIT AGRICOLE CIB 

........................ 1VUV7VQFKUOQSJ21A208 . 03/19/2018 . 03/29/2029 ............... 0 ....... 7,879,680 5.07625%[2.62%] ................ 0 ................ 0 .........412,418 .........748,480 ........... ...... 1,095,376 ................ 0 .....(1,305,120)................ 0 ................ 0 ..........83,538  .......... 100/100 ........
Currency Swap With 

BANK OF AMERICA NA RCV 

5.09 PAY 5.62 

06/12/2035 BME2KTDG7 

BME54RGK0 L&K FINANCE 

PTY LTD ................. D 1 ........... Currency.....
BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 03/22/2018 . 06/12/2035 ............... 0 ...... 14,468,033 .. 5.091%[5.62%] ................ 0 ................ 0 ..........19,984 ......1,421,606 ........... ...... 1,862,022 ................ 0 ....... (214,369)................ 0 ................ 0 .........236,676  .......... 100/100 ........
Currency Swap With 

BANK OF AMERICA NA RCV 

5.15 PAY 5.70 

06/12/2036 BME2KTE01 

BME54RGN4 L&K FINANCE 

PTY LTD ................. D 1 ........... Currency.....
BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 03/22/2018 . 06/12/2036 ............... 0 ...... 14,468,033 ....5.152%[5.7%] ................ 0 ................ 0 ..........19,029 ......1,421,606 ........... ...... 1,916,154 ................ 0 ....... (214,369)................ 0 ................ 0 .........247,514  .......... 100/100 ........
Currency Swap With 

CITIBANK NA RCV 4.36 

PAY 4.87 05/22/2033 

BME2LYWW9 ..............
BME2M6KS1 DWPF FINANCE 

PTY LTD ................. D 1 ........... Currency..... CITIBANK NA ........ E57ODZWZ7FF32TWEFA76 . 04/18/2018 . 05/22/2033 ............... 0 ...... 13,835,940 .. 4.363%[4.87%] ................ 0 ................ 0 ..........12,204 ...... 1,518,340 ........... ......1,701,063 ................ 0 ....... (202,920)................ 0 ................ 0 .........203,423  .......... 100/100 ........
Currency Swap With 

CREDIT AGRICOLE 

CORPORATE AND RCV 4.62 

PAY 2.96 06/04/2048 

BME2MDZK7 ..............

BME2MG6G1 SCOTTISH 

MORTGAGE INVESTMENT 

TRUST ................... D 1 ........... Currency.....
CREDIT AGRICOLE CIB 

........................ 1VUV7VQFKUOQSJ21A208 . 04/27/2018 . 06/04/2048 ............... 0 ...... 23,810,855 ....4.62%[2.96%] ................ 0 ................ 0 .........322,570 .........662,590 ........... ......7,218,858 ................ 0 .....(1,151,315)................ 0 ................ 0 .........579,504  .......... 100/100 ........
Currency Swap With 

BARCLAYS CAPITAL INC 

RCV 5.23 PAY 3.49 

06/28/2053 BME2MJTY1 

BME2MLA18 CAIRN 

HOUSING ASSOCIATION 

LTD ...................... D 1 ........... Currency..... BARCLAYS BANK PLC G5GSEF7VJP5I7OUK5573 . 05/02/2018 . 06/28/2053 ............... 0 ...... 25,049,760 .. 5.226%[3.49%] ................ 0 ................ 0 .........355,824 .........153,594 ........... ...... 8,683,325 ................ 0 ....... (551,034)................ 0 ................ 0 ........ 671,708  .......... 100/100 ........
Currency Swap With 

BARCLAYS PLC RCV 4.82 

PAY 3.26 06/20/2030 

BME2NCSJ9 ..............

BME2NCQF9 SAVILLS 

HOLDING COMPANY 

LIMITED ................. D 1 ........... Currency..... BARCLAYS BANK PLC G5GSEF7VJP5I7OUK5573 . 05/22/2018 . 06/20/2030 ............... 0 ....... 6,031,417 .. 4.824%[3.26%] ................ 0 ................ 0 ..........75,649 ........... 2,919 ........... .........561,989 ................ 0 ....... (298,809)................ 0 ................ 0 ..........72,146  .......... 100/100 ........
Currency Swap With 

BARCLAYS CAPITAL INC 

RCV 4.48 PAY 2.84 

06/28/2048 BME2NQQH4 

BME2NQHY7 THE BRUNNER 

INVESTMENT TRUST PLC D 1 ........... Currency..... BARCLAYS BANK PLC G5GSEF7VJP5I7OUK5573 . 05/30/2018 . 06/28/2048 ............... 0 ........8,633,300 ....4.48%[2.84%] ................ 0 ................ 0 ........ 111,318 .........(90,675) ........... ...... 2,330,345 ................ 0 ....... (432,575)................ 0 ................ 0 .........210,407  .......... 100/100 ........
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(b)
Currency Swap With 

HSBC SECURITIES USA 

INC RCV 4.44 PAY 4.11 

03/31/2042 BME2NYZ38 

66980CAB4 NOUVELLE 

AUTOROUTE 30 

FINANCEMENT ............ D 1 ........... Currency.....
ROYAL BANK OF 

CANADA ............... ES7IP3U3RHIGC71XBU11 . 06/05/2018 . 03/31/2042 ............... 0 ........9,779,249 . 4.443%[4.114%] ................ 0 ................ 0 ..........49,610 .........364,909 ........... .........206,303 ................ 0 .........230,697 ................ 0 ................ 0 .........204,604  .......... 100/100 ........
Currency Swap With 

BARCLAYS PLC RCV 5.03 

PAY 2.59 09/05/2030 

BME2P6KE9 ..............
BME2P6C99 GRAFTON 

GROUP PLC .............. D 1 ........... Currency..... BARCLAYS BANK PLC G5GSEF7VJP5I7OUK5573 . 06/08/2018 . 09/05/2030 ............... 0 ...... 11,162,500 .. 5.031%[2.59%] ................ 0 ................ 0 .........218,841 .........575,225 ........... ...... 1,227,971 ................ 0 ....... (108,300)................ 0 ................ 0 .........135,961  .......... 100/100 ........
Currency Swap With 

BRKLN RCV 4.93 PAY 

2.38 09/05/2028 

BME2P8U04 ..............
BME2P6BW9 GRAFTON 

GROUP PLC .............. D 1 ........... Currency..... BARCLAYS BANK PLC G5GSEF7VJP5I7OUK5573 . 06/08/2018 . 09/05/2028 ............... 0 ...... 11,162,500 .. 4.926%[2.38%] ................ 0 ................ 0 .........225,540 .........575,225 ........... ...... 1,043,640 ................ 0 ....... (108,300)................ 0 ................ 0 ........ 110,704  .......... 100/100 ........
Currency Swap With 

BARCLAYS PLC RCV 5.14 

PAY 3.40 06/28/2048 

BME2PDHG3 ..............
BME2PDAK1 KINGDOM 

HOUSING ASSOCIATION . D 1 ........... Currency..... BARCLAYS BANK PLC G5GSEF7VJP5I7OUK5573 . 06/13/2018 . 06/28/2048 ............... 0 ........3,473,860 ....5.138%[3.4%] ................ 0 ................ 0 ..........97,936 .........(12,090) ........... ......1,011,386 ................ 0 ....... (333,970)................ 0 ................ 0 ..........84,663  .......... 100/100 ........
Currency Swap With 

BARCLAYS PLC RCV 5.24 

PAY 3.48 06/28/2049 

BME2PDHK4 ..............
BME2PDBC8 KINGDOM 

HOUSING ASSOCIATION . D 1 ........... Currency..... BARCLAYS BANK PLC G5GSEF7VJP5I7OUK5573 . 06/13/2018 . 06/28/2049 ............... 0 ...... 12,292,120 .. 5.236%[3.48%] ................ 0 ................ 0 .........170,633 .........(42,780) ........... ...... 3,717,502 ................ 0 ....... (612,260)................ 0 ................ 0 .........305,818  .......... 100/100 ........
Currency Swap With 

CITICORP SECURITIES 

MARKETS RCV 4.19 PAY 

4.81 06/21/2028 

BME2PDJ63 ..............
BME2PDF42 PORTS OF 

AUCKLAND LTD .......... D 1 ........... Currency..... CITIBANK NA ........ E57ODZWZ7FF32TWEFA76 . 06/12/2018 . 06/21/2028 ............... 0 ....... 6,819,100 ... 4.19%[4.81%] ................ 0 ................ 0 ..........(2,076).........649,415 ........... .........546,113 ................ 0 ........ (30,070)................ 0 ................ 0 ..........65,814  .......... 100/100 ........
Currency Swap With 

CITICORP SECURITIES 

MARKETS RCV 4.29 PAY 

5.06 06/21/2030 

BME2PDJC0 ..............
BME2PDF83 PORTS OF 

AUCKLAND LTD .......... D 1 ........... Currency..... CITIBANK NA ........ E57ODZWZ7FF32TWEFA76 . 06/12/2018 . 06/21/2030 ............... 0 ........6,537,900 .. 4.294%[5.06%] ................ 0 ................ 0 ..........(7,673).........622,635 ........... .........496,475 ................ 0 .........(28,830)................ 0 ................ 0 ..........78,223  .......... 100/100 ........
Currency Swap With 

CITICORP SECURITIES 

MARKETS RCV 4.36 PAY 

5.32 06/21/2033 

BME2PDJJ5 ..............
BME2PDFD2 PORTS OF 

AUCKLAND LTD .......... D 1 ........... Currency..... CITIBANK NA ........ E57ODZWZ7FF32TWEFA76 . 06/12/2018 . 06/21/2033 ............... 0 ........6,537,900 .. 4.364%[5.32%] ................ 0 ................ 0 .........(15,453).........622,635 ........... .........460,894 ................ 0 .........(28,830)................ 0 ................ 0 ..........96,579  .......... 100/100 ........
Currency Swap With 

BARCLAYS BANK PLC RCV 

4.61 PAY 3.06 

10/15/2028 BME2PSQR6 

BME2PU5D5 SSP 

FINANCING LTD ......... D 1 ........... Currency..... BARCLAYS BANK PLC G5GSEF7VJP5I7OUK5573 . 06/21/2018 . 10/15/2028 ............... 0 ........9,264,500 .. 4.605%[3.06%] ................ 0 ................ 0 .........111,950 ....... (109,200) ........... .........515,514 ................ 0 ....... (465,850)................ 0 ................ 0 ..........93,151  .......... 100/100 ........
Currency Swap With 

CITIBANK NA RCV 4.43 

PAY 4.74 10/01/2033 

BME2Q1DC1 ..............
BME2Q18V5 LONSDALE 

FINANCE PTY LTD ...... D 1 ........... Currency..... CITIBANK NA ........ E57ODZWZ7FF32TWEFA76 . 06/27/2018 . 10/01/2033 ............... 0 ...... 11,058,000 .. 4.431%[4.74%] ................ 0 ................ 0 ..........11,345 ........ 666,000 ........... .........975,587 ................ 0 ....... (171,000)................ 0 ................ 0 .........165,946  .......... 100/100 ........
Currency Swap With 

BARCLAYS CAPITAL INC 

RCV 4.16 PAY 2.66 

08/28/2048 BME2Q3KL9 

BME2Q38N9 UNIVERSITY 

OF DURHAM .............. D 1 ........... Currency..... BARCLAYS BANK PLC G5GSEF7VJP5I7OUK5573 . 06/28/2018 . 08/28/2048 ............... 0 ....... 6,281,760 .. 4.156%[2.66%] ................ 0 ................ 0 ..........70,255 ....... (153,840) ........... ...... 1,482,722 ................ 0 ....... (319,440)................ 0 ................ 0 .........153,634  .......... 100/100 ........
Currency Swap With 

BARCLAYS CAPITAL INC 

RCV 4.08 PAY 2.67 

10/03/2048 BME2Q9N09 

BME2Q9EJ8 THE RHODES 

TRUST ................... D 1 ........... Currency..... BARCLAYS BANK PLC G5GSEF7VJP5I7OUK5573 . 07/03/2018 . 10/03/2048 ............... 0 ...... 10,799,400 .. 4.075%[2.67%] ................ 0 ................ 0 .........115,093 ....... (195,570) ........... ...... 2,338,013 ................ 0 ....... (545,710)................ 0 ................ 0 .........264,666  .......... 100/100 ........
Currency Swap With 

BARCLAYS CAPITAL INC 

RCV 4.92 PAY 3.46 

03/19/2038 BME2QKFK9 

42246QAE8 HEATHROW 

FUNDING LTD ............ D 1 ........... Currency..... BARCLAYS BANK PLC G5GSEF7VJP5I7OUK5573 . 07/10/2018 . 03/19/2038 ............... 0 ...... 28,913,340 .. 4.922%[3.46%] ................ 0 ................ 0 .........326,457 ....... (323,730) ........... ...... 4,558,136 ................ 0 .....(1,450,790)................ 0 ................ 0 .........530,660  .......... 100/100 ........
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1
Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23

Description
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Hedged,
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Generation
or Replicated

Schedule/
Exhibit
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of

Risk(s)
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or Central Clearinghouse

Trade
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Contracts
Notional 
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Rate or
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Received 
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discounted 
Premium 
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discounted 
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Book/ 
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Value Code Fair Value

Unrealized 
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Foreign 

Exchange 
Change in 
B./A.C.V.

Current 
Year�s 

(Amorti-
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Accretion
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to Carrying 
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Item
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Credit 
Quality 

of
Refer-
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Entity

Hedge
Effectiveness 
at Inception

and at 
Quarter-end

(b)
Currency Swap With 

CREDIT AGRICOLE 

CORPORATE AND RCV 4.33 

PAY 2.92 06/30/2028 

BME2QPVG9 ..............
BME2QMVH4 NORLAND 

ESTATES LTD ........... D 1 ........... Currency.....
CREDIT AGRICOLE CIB 

........................ 1VUV7VQFKUOQSJ21A208 . 07/11/2018 . 06/30/2028 ............... 0 ...... 27,551,680 . 4.325%[2.924%] ................ 0 ................ 0 .........305,571 ....... (344,240) ........... ...... 1,307,739 ................ 0 .....(1,384,240)................ 0 ................ 0 .........266,792  .......... 100/100 ........
Currency Swap With 

BARCLAYS CAPITAL INC 

RCV 4.55 PAY 2.37 

10/12/2033 BME2QR4H3 BME2QRFC2 SEGRO PLC . D 1 ........... Currency..... BARCLAYS BANK PLC G5GSEF7VJP5I7OUK5573 . 07/12/2018 . 10/12/2033 ............... 0 ...... 18,321,900 .. 4.554%[2.37%] ................ 0 ................ 0 .........320,701 .........822,680 ........... ...... 2,091,477 ................ 0 ....... (178,980)................ 0 ................ 0 .........275,414  .......... 100/100 ........
Currency Swap With 

CITIBANK NA RCV 4.16 

PAY NZD3M 09/20/2030 

BME2RFHW1 ..............
BME2REKV2 ORION NEW 

ZEALAND LIMITED ...... D 1 ........... Currency..... CITIBANK NA ........ E57ODZWZ7FF32TWEFA76 . 07/26/2018 . 09/20/2030 ............... 0 ........9,229,368 

... 4.164% / (3M 

NZDBBRFRA+161BP

) ................ 0 ................ 0 ....... (165,415).........584,800 ........... .........245,826 ................ 0 .........(42,160)................ 0 ................ 0 .........112,804  .......... 100/100 ........
Currency Swap With 

BARCLAYS CAPITAL INC 

RCV 4.53 PAY 2.90 

08/14/2048 BME2RR2B7 

BME2RR136 CLEVELAND 

CLINIC UK FINANCING 

PLC ...................... D 1 ........... Currency..... BARCLAYS BANK PLC G5GSEF7VJP5I7OUK5573 . 08/02/2018 . 08/14/2048 ............... 0 ....... 9,121,000 ....4.525%[2.9%] ................ 0 ................ 0 .........114,022 ....... (267,050) ........... ...... 2,167,745 ................ 0 ....... (465,850)................ 0 ................ 0 .........222,895  .......... 100/100 ........
Currency Swap With 

JPMORGAN CHASE & CO 

RCV 4.09 PAY 4.39 

10/25/2038 BME2RYCZ8 

BME2RXGX1 MONASH 

UNIVERSITY ............. D 1 ........... Currency.....
JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 08/08/2018 . 10/25/2038 ............... 0 ........3,034,820 .. 4.085%[4.39%] ................ 0 ................ 0 ........... 2,896 .........198,235 ........... .........344,488 ................ 0 .........(46,740)................ 0 ................ 0 .......... 56,932  .......... 100/100 ........
Currency Swap With 

BARCLAYS PLC RCV 5.24 

PAY 3.70 08/16/2030 

BME2S0TY6 ..............

BME2S0BV1 WIRELESS 

INFRASTRUCTURE GROUP 

LTD ...................... D 1 ........... Currency..... BARCLAYS BANK PLC G5GSEF7VJP5I7OUK5573 . 08/09/2018 . 08/16/2030 ............... 0 ........6,823,750 ....5.244%[3.7%] ................ 0 ................ 0 ..........78,637 ....... (288,850) ........... .........349,538 ................ 0 ....... (352,715)................ 0 ................ 0 ..........82,730  .......... 100/100 ........
Currency Swap With 

CREDIT AGRICOLE 

CORPORATE AND RCV 6.46 

PAY 4.83 08/13/2030 

BME2S31G9 ..............
BME2RXEF2 HEATHROW 

FINANCE PLC ............ D 1 ........... Currency.....
CREDIT AGRICOLE CIB 

........................ 1VUV7VQFKUOQSJ21A208 . 08/10/2018 . 08/13/2030 ............... 0 ........9,832,900 . 6.4575%[4.83%] ................ 0 ................ 0 .........115,243 .........(98,406) ........... .........438,299 ................ 0 ....... (102,487)................ 0 ................ 0 .........119,129  .......... 100/100 ........
Currency Swap With 

CREDIT AGRICOLE 

CORPORATE AND RCV 4.97 

PAY 3.42 08/30/2033 

BME2S8A60 ..............
BME2S7YC3 QUADGAS 

FINANCE PLC ............ D 1 ........... Currency.....
CREDIT AGRICOLE CIB 

........................ 1VUV7VQFKUOQSJ21A208 . 08/15/2018 . 08/30/2033 ............... 0 ...... 28,247,410 .. 4.965%[3.42%] ................ 0 ................ 0 .........307,981 .....(1,660,235) ........... ...... 2,046,450 ................ 0 .....(1,484,065)................ 0 ................ 0 .........421,837  .......... 100/100 ........
Currency Swap With 

CREDIT AGRICOLE 

CORPORATE AND RCV 4.80 

PAY 3.29 08/30/2030 

BME2S8AM5 ..............
BME2S7X91 QUADGAS 

FINANCE PLC ............ D 1 ........... Currency.....
CREDIT AGRICOLE CIB 

........................ 1VUV7VQFKUOQSJ21A208 . 08/15/2018 . 08/30/2030 ............... 0 ....... 1,646,710 .. 4.795%[3.29%] ................ 0 ................ 0 ..........17,502 .........(96,785) ........... ..........55,460 ................ 0 .........(86,515)................ 0 ................ 0 ..........20,029  .......... 100/100 ........
Currency Swap With 

CITIGROUP INC FX FRN 

RCV 4.08 PAY NZD3M 

12/13/2025 BME2SB9M0 

BME2SBDZ6 POWERCO LTD 

........................... D 1 ........... Currency..... CITIBANK NA ........ E57ODZWZ7FF32TWEFA76 . 08/16/2018 . 12/13/2025 ............... 0 ....... 3,819,880 

... 4.083% / (3M 

NZDBBRFRA+158BP

) ................ 0 ................ 0 .........(76,543)........ 136,880 ........... ..........66,606 ................ 0 ........ (17,980)................ 0 ................ 0 ..........20,946  .......... 100/100 ........
Currency Swap With 

CITIBANK NA RCV 4.27 

PAY NZD3M 12/13/2030 

BME2SBAV8 ..............
BME2SBE93 POWERCO LTD 

........................... D 1 ........... Currency..... CITIBANK NA ........ E57ODZWZ7FF32TWEFA76 . 08/16/2018 . 12/13/2030 ............... 0 ........1,975,500 

... 4.273% / (3M 

NZDBBRFRA+181BP

) ................ 0 ................ 0 .........(39,696)..........70,800 ........... .........(19,724)................ 0 ..........(9,300)................ 0 ................ 0 ..........24,606  .......... 100/100 ........
Currency Swap With 

CITIBANK NA RCV 3.44 

PAY 1.65 10/27/2031 

BME2T6QT6 ..............
BME1VG4T7 DENTSPLY 

SIRONA INC ............. D 1 ........... Currency..... CITIBANK NA ........ E57ODZWZ7FF32TWEFA76 . 10/05/2016 . 10/27/2031 ............... 0 .......... 894,960 .. 3.444%[1.65%] ................ 0 ................ 0 ..........12,314 ........... 2,120 ........... .......... 31,555 ................ 0 ..........(9,120)................ 0 ................ 0 ..........11,904  .......... 100/100 ........
Currency Swap With 

CREDIT AGRICOLE CIB 

RCV 4.64 PAY 4.85 

02/05/2044 BME2ULQC8 

BME2ULLW9 SYDNEY 

AIRPORT FINANCE 

COMPANY PTY ............ D 1 ........... Currency.....
CREDIT AGRICOLE CIB 

........................ 1VUV7VQFKUOQSJ21A208 . 10/02/2018 . 02/05/2044 ............... 0 ....... 8,598,000 .. 4.635%[4.85%] ................ 0 ................ 0 ..........19,042 .........315,600 ........... .........966,646 ................ 0 ....... (136,800)................ 0 ................ 0 .........189,164  .......... 100/100 ........
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1
Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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(b)
Currency Swap With 

CREDIT AGRICOLE CIB 

RCV 4.55 PAY 4.76 

02/05/2039 BME2ULQR5 

BME2ULLU3 SYDNEY 

AIRPORT FINANCE 

COMPANY PTY ............ D 1 ........... Currency.....
CREDIT AGRICOLE CIB 

........................ 1VUV7VQFKUOQSJ21A208 . 10/02/2018 . 02/05/2039 ............... 0 ........5,445,400 .. 4.545%[4.76%] ................ 0 ................ 0 ..........11,664 .........199,880 ........... .........526,753 ................ 0 ........ (86,640)................ 0 ................ 0 .........103,172  .......... 100/100 ........
Currency Swap With 

CREDIT AGRICOLE 

CORPORATE AND RCV 4.65 

PAY 2.34 11/19/2033 

BME2WAM18 ..............
BME2WC3A5 ROYAL 

GREENLAND A / S ...... D 1 ........... Currency.....
CREDIT AGRICOLE CIB 

........................ 1VUV7VQFKUOQSJ21A208 . 10/11/2018 . 11/19/2033 ............... 0 ........2,196,400 . 4.6475%[2.34%] ................ 0 ................ 0 ..........39,796 ..........75,905 ........... .........253,406 ................ 0 ........ (21,660)................ 0 ................ 0 ..........33,206  .......... 100/100 ........
Currency Swap With 

BARCLAYS CAPITAL INC 

RCV 5.01 PAY 3.21 

01/24/2049 BME2XYMU1 

BME2XYL32 BIRMINGHAM 

AIRPORT FINANCE PLC . D 1 ........... Currency..... BARCLAYS BANK PLC G5GSEF7VJP5I7OUK5573 . 10/24/2018 . 01/24/2049 ............... 0 ...... 18,083,800 .. 5.013%[3.21%] ................ 0 ................ 0 .........242,049 ....... (702,100) ........... ...... 4,701,942 ................ 0 ....... (931,700)................ 0 ................ 0 .........446,035  .......... 100/100 ........
Currency Swap With 

BARCLAYS BANK PLC RCV 

4.83 PAY 3.20 

01/09/2044 BME2YT803 

BME2YT522 HOWARD DE 

WALDEN ESTATES ........ D 1 ........... Currency..... BARCLAYS BANK PLC G5GSEF7VJP5I7OUK5573 . 11/16/2018 . 01/09/2044 ............... 0 ........6,544,320 .....4.83%[3.2%] ................ 0 ................ 0 ..........78,465 ....... (293,505) ........... ...... 1,304,412 ................ 0 ....... (339,405)................ 0 ................ 0 .........143,706  .......... 100/100 ........
Currency Swap With 

CREDIT AGRICOLE CIB 

RCV 4.96 PAY 3.29 

01/09/2049 BME2YT860 

BME2YT548 HOWARD DE 

WALDEN ESTATES ........ D 1 ........... Currency.....
CREDIT AGRICOLE CIB 

........................ 1VUV7VQFKUOQSJ21A208 . 11/16/2018 . 01/09/2049 ............... 0 ....... 8,727,800 . 4.9575%[3.29%] ................ 0 ................ 0 .........105,890 ....... (391,340) ........... ...... 2,153,797 ................ 0 ....... (452,540)................ 0 ................ 0 .........215,088  .......... 100/100 ........
Currency Swap With 

CREDIT AGRICOLE CIB 

RCV 5.39 PAY 3.65 

01/15/2054 BME2Z4WB6 

BME2Z0T02 NETWORK 

HOMES LIMITED ......... D 1 ........... Currency.....
CREDIT AGRICOLE CIB 

........................ 1VUV7VQFKUOQSJ21A208 . 11/21/2018 . 01/15/2054 ............... 0 ...... 24,276,300 .. 5.385%[3.65%] ................ 0 ................ 0 ........ 301,060 .....(1,207,450) ........... ...... 7,005,032 ................ 0 .....(1,264,450)................ 0 ................ 0 ........ 657,170  .......... 100/100 ........
Currency Swap With 

CREDIT AGRICOLE CIB 

RCV 5.02 PAY 3.52 

03/21/2030 BME2ZHRH0 

BME2ZH2T1 LONDONMETRIC 

PROPERTY PLC .......... D 1 ........... Currency.....
CREDIT AGRICOLE CIB 

........................ 1VUV7VQFKUOQSJ21A208 . 12/04/2018 . 03/21/2030 ............... 0 ...... 10,204,000 . 5.0175%[3.52%] ................ 0 ................ 0 ........ 106,888 ....... (548,400) ........... .........352,636 ................ 0 ....... (532,400)................ 0 ................ 0 .........119,369  .......... 100/100 ........
Currency Swap With 

CREDIT AGRICOLE CIB 

RCV 5.18 PAY 3.65 

03/21/2034 BME2ZHRL1 

BME2ZH2U8 LONDONMETRIC 

PROPERTY PLC .......... D 1 ........... Currency.....
CREDIT AGRICOLE CIB 

........................ 1VUV7VQFKUOQSJ21A208 . 12/04/2018 . 03/21/2034 ............... 0 ...... 15,306,000 .. 5.175%[3.65%] ................ 0 ................ 0 .........163,074 ....... (822,600) ........... ......1,284,806 ................ 0 ....... (798,600)................ 0 ................ 0 .........235,592  .......... 100/100 ........
Currency Swap With BNP 

PARIBAS SA RCV 5.88 

PAY 5.50 10/06/2026 

BRSK9SLB8 .............. BRS2SGFC8 BOUYGUES ... D 1 ........... Currency..... BNP PARIBAS ........ R0MUWSFPU8MPRO8K5P83 . 04/25/2013 . 10/06/2026 ............... 0 ........3,857,750 .....5.88%[5.5%] ................ 0 ................ 0 .......... 29,272 .........504,375 ........... .........574,530 ................ 0 ....... (166,375)................ 0 ................ 0 ..........27,390  .......... 100/100 ........
Currency Swap With 

NATWEST GROUP PLC RCV 

5.94 PAY 5.04 

03/28/2027 BRSK9TD74 

BRSJYU0N5 STEDIN 

HOLDING NV ............. D 1 ........... Currency.....
JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 02/20/2007 . 03/28/2027 ............... 0 ........3,940,500 .. 5.94%[5.041%] ................ 0 ................ 0 .......... 51,543 .........592,350 ........... .........580,205 ................ 0 .........(34,200)................ 0 ................ 0 ..........31,093  .......... 100/100 ........
Currency Swap With 

NATWEST GROUP PLC RCV 

5.94 PAY 5.04 

03/28/2027 BRSK9TDB5 

BRSJYU0N5 STEDIN 

HOLDING NV ............. D 1 ........... Currency.....
JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 02/20/2007 . 03/28/2027 ............... 0 ........3,940,500 .. 5.94%[5.041%] ................ 0 ................ 0 .......... 51,543 .........592,350 ........... .........580,205 ................ 0 .........(34,200)................ 0 ................ 0 ..........31,093  .......... 100/100 ........
Currency Swap With 

NATWEST GROUP PLC RCV 

6.24 PAY 6.01 

03/29/2041 BRSK9U0X8 

BRSJYTYM3 CADOGAN 

ESTATES LIMITED ...... D 1 ........... Currency.....
JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 01/21/2011 . 03/29/2041 ............... 0 ....... 1,598,000 ... 6.24%[6.01%] ................ 0 ................ 0 ..........15,624 .........257,750 ........... .........402,598 ................ 0 .........(66,550)................ 0 ................ 0 ..........32,460  .......... 100/100 ........
Currency Swap With 

HSBC BANK USA NA RCV 

5.62 PAY 8.25 

07/14/2026 BRSK9U1Q2 

BRSK9Q9R1 BRISBANE 

AIRPORT CORP PTY LTD D 1 ........... Currency.....
ROYAL BANK OF 

CANADA ............... ES7IP3U3RHIGC71XBU11 . 03/22/2011 . 07/14/2026 ............... 0 ...... 30,000,000 ....5.62%[8.25%] ................ 0 ................ 0 ..........30,088 ...... 9,424,123 ........... ......8,862,186 ................ 0 ....... (338,111)................ 0 ................ 0 .........200,479  .......... 100/100 ........
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(b)
Currency Swap With 

HSBC BANK USA NA RCV 

6.31 PAY 7.96 

07/07/2041 BRSK9U224 

BRSJYTY76 WESTRAC PTY 

LTD ...................... D 1 ........... Currency.....
ROYAL BANK OF 

CANADA ............... ES7IP3U3RHIGC71XBU11 . 03/29/2011 . 07/07/2041 ............... 0 ....... 5,000,000 ... 6.31%[7.96%] ................ 0 ................ 0 ..........40,087 ...... 1,612,549 ........... ...... 1,840,555 ................ 0 .........(55,664)................ 0 ................ 0 .........102,403  .......... 100/100 ........
Currency Swap With 

JPMORGAN CHASE BANK NA 

RCV 6.40 PAY 8.26 

07/12/2041 BRSK9U2V0 

BRSJYU732 ENVESTRA 

VICTORIA PTY LTD ..... D 1 ........... Currency.....
JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 04/01/2011 . 07/12/2041 ............... 0 ........3,097,500 .....6.4%[8.26%] ................ 0 ................ 0 .......... 23,694 ...... 1,028,550 ........... ...... 1,125,609 ................ 0 .........(34,200)................ 0 ................ 0 ..........63,464  .......... 100/100 ........
Currency Swap With 

JPMORGAN CHASE BANK NA 

RCV 6.48 PAY 6.50 

05/20/2036 BRSK9U3P2 

BRSK9QDF2 PORTERBROOK 

RAIL FINANCE LTD ..... D 1 ........... Currency.....
JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 05/12/2011 . 05/20/2036 ............... 0 ...... 46,634,153 ... 6.475%[6.5%] ................ 0 ................ 0 .........458,648 ...... 9,328,911 ........... .....10,099,812 ................ 0 .....(1,755,181)................ 0 ................ 0 .........795,650  .......... 100/100 ........
Currency Swap With 

JPMORGAN CHASE BANK NA 

RCV 6.48 PAY 6.50 

05/20/2036 BRSK9U3S6 

BRSK9QDF2 PORTERBROOK 

RAIL FINANCE LTD ..... D 1 ........... Currency.....
JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 05/12/2011 . 05/20/2036 ............... 0 ...... 43,625,498 ... 6.475%[6.5%] ................ 0 ................ 0 .........429,056 ...... 8,736,246 ........... ...... 9,449,721 ................ 0 .....(1,634,743)................ 0 ................ 0 .........744,318  .......... 100/100 ........
Currency Swap With 

BARCLAYS BANK PLC RCV 

6.30 PAY SONIA 

04/25/2033 BRSK9U8K8 

BRSK7ZXA3 ABP 

ACQUISITIONS UK LTD . D 1 ........... Currency..... BARCLAYS BANK PLC G5GSEF7VJP5I7OUK5573 . 03/16/2012 . 04/25/2033 ............... 0 ...... 10,302,500 
.........6.301% / 
(SONIA+355.8BP) ................ 0 ................ 0 .........(69,041)...... 1,579,825 ........... ...... 1,408,732 ................ 0 ....... (432,575)................ 0 ................ 0 .........150,823  .......... 100/100 ........

Currency Swap With 

BARCLAYS BANK PLC RCV 

6.30 PAY SONIA 

04/25/2033 BRSK9U8U6 

BRSK7ZXA3 ABP 

ACQUISITIONS UK LTD . D 1 ........... Currency..... BARCLAYS BANK PLC G5GSEF7VJP5I7OUK5573 . 03/16/2012 . 04/25/2033 ............... 0 ...... 20,605,000 
.........6.301% / 
(SONIA+355.8BP) ................ 0 ................ 0 ....... (133,803)...... 3,165,500 ........... ...... 2,817,465 ................ 0 ....... (865,000)................ 0 ................ 0 .........301,647  .......... 100/100 ........

Currency Swap With 

BARCLAYS BANK PLC RCV 

6.30 PAY SONIA 

04/25/2033 BRSK9U8X0 

BRSK7ZXA3 ABP 

ACQUISITIONS UK LTD . D 1 ........... Currency..... BARCLAYS BANK PLC G5GSEF7VJP5I7OUK5573 . 03/16/2012 . 04/25/2033 ............... 0 ...... 40,417,500 
.........6.301% / 
(SONIA+355.8BP) ................ 0 ................ 0 ....... (260,234)...... 6,213,075 ........... ...... 5,479,977 ................ 0 .....(1,697,025)................ 0 ................ 0 .........591,692  .......... 100/100 ........

Currency Swap With 

NATWEST GROUP PLC RCV 

4.75 PAY 4.72 

03/30/2036 BRSK9UB73 

BRSK7ZZA1 HIGH SPEED 

RAIL FINANCE PLC ..... D 1 ........... Currency.....
JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 09/20/2012 . 03/30/2036 ............... 0 ...... 15,371,000 .. 4.745%[4.72%] ................ 0 ................ 0 .........109,363 ...... 2,628,175 ........... ......3,061,461 ................ 0 ....... (632,225)................ 0 ................ 0 .........260,675  .......... 100/100 ........
Currency Swap With 

CITIBANK NA RCV 4.96 

PAY 4.61 06/15/2029 

BRSMYZND4 ..............

BRSNR0H85 BUUK 

INFRASTRUCTURE ISSUER 

PLC ...................... D 1 ........... Currency..... CITIBANK NA ........ E57ODZWZ7FF32TWEFA76 . 04/11/2014 . 06/15/2029 ............... 0 ........2,509,500 . 4.9625%[4.61%] ................ 0 ................ 0 ..........26,076 .........497,475 ........... .........582,114 ................ 0 .........(99,825)................ 0 ................ 0 ..........27,230  .......... 100/100 ........
Currency Swap With 

CITIBANK NA RCV 4.96 

PAY 4.61 06/15/2029 

BRSMYZNP7 ..............

BRSNR0H85 BUUK 

INFRASTRUCTURE ISSUER 

PLC ...................... D 1 ........... Currency..... CITIBANK NA ........ E57ODZWZ7FF32TWEFA76 . 04/11/2014 . 06/15/2029 ............... 0 ........2,509,500 . 4.9625%[4.61%] ................ 0 ................ 0 ..........26,076 .........497,475 ........... .........582,114 ................ 0 .........(99,825)................ 0 ................ 0 ..........27,230  .......... 100/100 ........
Currency Swap With 

NATIONAL AUSTRALIA 

BANK LTD RCV 4.56 PAY 

6.28 08/14/2029 

BRSNNBN88 ..............
BME0M8KT9 QPH FINANCE 

CO PTY LTD ............. D 1 ........... Currency..... UBS AG ............... BFM8T61CT2L1QCEMIK50 . 06/11/2014 . 08/14/2029 ............... 0 ........2,065,140 .. 4.555%[6.28%] ................ 0 ................ 0 ........... 3,496 .........539,330 ........... .........472,385 ................ 0 .........(25,190)................ 0 ................ 0 ..........22,796  .......... 100/100 ........
Currency Swap With BNP 

PARIBAS SA RCV 4.74 

PAY 3.26 07/24/2026 

BRSNV9J97 ..............

BME0NMKX8 SHURGARD 

LUXEMBOURG SARL CB 

3.26% ................... D 1 ........... Currency..... BNP PARIBAS ........ R0MUWSFPU8MPRO8K5P83 . 06/25/2014 . 07/24/2026 ............... 0 ........8,302,497 ....4.74%[3.26%] ................ 0 ................ 0 .........133,371 ...... 1,506,362 ........... ...... 1,535,684 ................ 0 .........(69,121)................ 0 ................ 0 ..........55,906  .......... 100/100 ........
1019999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 - Foreign Exchange 3,050 0 27,069,449 70,385,609 XXX 250,126,292 (3) (75,380,413) 0 0 47,619,661 XXX XXX
1049999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 3,050 0 27,069,449 70,385,609 XXX 250,126,292 (3) (75,380,413) 0 0 47,619,661 XXX XXX

1109999999. Subtotal - Swaps - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1
Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23

Description
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or Replicated

Schedule/
Exhibit
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Type(s)
of

Risk(s)
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Contracts
Notional 
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Rate or
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Received 
(Paid)
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Year(s) 
Initial Cost 

of Un-
discounted 
Premium 

(Received) 
Paid
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Year Initial 

Cost of
Un-

discounted 
Premium 
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Paid

Current 
Year

Income

Book/ 
Adjusted 
Carrying 

Value Code Fair Value

Unrealized 
Valuation 
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Total 
Foreign 

Exchange 
Change in 
B./A.C.V.

Current 
Year�s 

(Amorti-
zation)/ 

Accretion
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to Carrying 

Value of 
Hedged 

Item
Potential 
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Credit 
Quality 

of
Refer-
ence 
Entity

Hedge
Effectiveness 
at Inception

and at 
Quarter-end

(b)
Interest Rate Swap 

With BARCLAYS BANK PLC 

RCV 3.11 PAY SOFR 

05/18/2043 BHF382QG4 Variable Annuities ... Exh 5 ........
Interest 

Rate........... BARCLAYS BANK PLC G5GSEF7VJP5I7OUK5573 . 06/14/2022 . 05/18/2043 ............... 0 .....200,000,000 3.114% / (SOFR) ................ 0 ................ 0 .....(3,650,137).....(9,012,997) ........... .....(9,012,997)...... 1,816,493 ................ 0 ................ 0 ................ 0 ...... 4,317,534  .......... 0002 ............
Interest Rate Swap 

With BARCLAYS BANK PLC 

RCV 3.07 PAY SOFR 

06/17/2042 BHF384LM2 Variable Annuities ... Exh 5 ........
Interest 

Rate........... BARCLAYS BANK PLC G5GSEF7VJP5I7OUK5573 . 06/15/2022 . 06/17/2042 ............... 0 .....200,000,000 
....... 3.0695% / 
(SOFR) ................ 0 ................ 0 .....(3,771,281).....(9,781,896) ........... .....(9,781,896)...... 2,075,209 ................ 0 ................ 0 ................ 0 ...... 4,209,904  .......... 0002 ............

Interest Rate Swap 

With 

MORGANSTANLEYCAPITALSE

RVICE RCV SOFR PAY 

3.09 06/17/2042 

BHF392JF3 .............. Variable Annuities ... Exh 5 ........
Interest 

Rate...........
MORGAN STANLEY 

CAPITAL SERVICES .. I7331LVCZKQKX5T7XV54 . 07/05/2022 . 06/17/2042 ............... 0 .....150,000,000 3.092% / (SOFR) .....(9,242,750)................ 0 ...... 2,764,404 ......6,897,731 ........... ......6,897,731 .....(1,520,766)................ 0 ................ 0 ................ 0 ...... 3,157,428  .......... 0002 ............
Interest Rate Swap 

With WELLS FARGO BANK 

NA RCV SOFR PAY 3.09 

06/17/2042 BHF394CH2 Variable Annuities ... Exh 5 ........
Interest 

Rate...........
WELLS FARGO BANK NA 

........................ KB1H1DSPRFMYMCUFXT09 . 07/06/2022 . 06/17/2042 ............... 0 ...... 50,000,000 3.092% / (SOFR) .....(2,473,733)................ 0 .........919,454 ...... 2,299,244 ........... ...... 2,299,244 ....... (506,922)................ 0 ................ 0 ................ 0 ...... 1,052,476  .......... 0002 ............
Interest Rate Swap 

With 

MORGANSTANLEYCAPITALSE

RVICE RCV SOFR PAY 

3.07 06/17/2042 

BHF394EW7 .............. Variable Annuities ... Exh 5 ........
Interest 

Rate...........
MORGAN STANLEY 

CAPITAL SERVICES .. I7331LVCZKQKX5T7XV54 . 07/06/2022 . 06/17/2042 ............... 0 ...... 85,000,000 
....... 3.0695% / 
(SOFR) .....(3,618,962)................ 0 ...... 1,602,794 ...... 4,157,306 ........... ...... 4,157,306 ....... (868,462)................ 0 ................ 0 ................ 0 ...... 1,789,209  .......... 0002 ............

Interest Rate Swap 

With 

MORGANSTANLEYCAPITALSE

RVICE RCV SOFR PAY 

3.07 06/17/2042 

BHF396KX3 .............. Variable Annuities ... Exh 5 ........
Interest 

Rate...........
MORGAN STANLEY 

CAPITAL SERVICES .. I7331LVCZKQKX5T7XV54 . 07/07/2022 . 06/17/2042 ............... 0 .....115,000,000 
....... 3.0695% / 
(SOFR) .....(3,549,002)................ 0 ......2,168,486 ...... 5,624,590 ........... ...... 5,624,590 .....(1,174,978)................ 0 ................ 0 ................ 0 ...... 2,420,695  .......... 0002 ............

Basis Swap With 

LCH.CLEARNET (US) LLC 

RCV 4.97 PAY SOFR 

03/07/2025 BHF3L51G9 Variable Annuities ... Exh 5 ........
Interest 

Rate........... LCH Clearnet LLC .. WAM6YERMS7OXFZUOY219 . 03/03/2023 . 03/07/2025 ............... 0 .. 3,200,000,000 
....... 4.9665% / 
(SOFR) ........... 7,450 ................ 0 ... (14,668,116)...... 6,346,973 ........... ...... 6,346,973 .....(5,273,317)................ 0 ................ 0 ................ 0 .....10,526,939  .......... 0002 ............

Basis Swap With 

LCH.CLEARNET (US) LLC 

RCV 4.96 PAY SOFR 

03/08/2025 BHF3L7FY1 Variable Annuities ... Exh 5 ........
Interest 

Rate........... LCH Clearnet LLC .. WAM6YERMS7OXFZUOY219 . 03/06/2023 . 03/08/2025 ............... 0 .. 2,120,200,000 
...... 4.96375% / 
(SOFR) ..........(5,020)................ 0 .....(9,419,004)...... 4,223,107 ........... ...... 4,223,107 .....(3,829,592)................ 0 ................ 0 ................ 0 ...... 6,996,792  .......... 0002 ............

Basis Swap With 

LCH.CLEARNET (US) LLC 

RCV 4.98 PAY SOFR 

03/08/2025 BHF3L7G46 Variable Annuities ... Exh 5 ........
Interest 

Rate........... LCH Clearnet LLC .. WAM6YERMS7OXFZUOY219 . 03/06/2023 . 03/08/2025 ............... 0 .. 2,120,300,000 .4.98% / (SOFR) ..........(5,021)................ 0 .....(9,157,301)...... 4,370,568 ........... ...... 4,370,568 .....(4,078,179)................ 0 ................ 0 ................ 0 ...... 6,997,122  .......... 0002 ............
Interest Rate Swap 

With LCH.CLEARNET (US) 

LLC RCV 5.02 PAY SOFR 

03/09/2025 BHF3L7XF2 Variable Annuities ... Exh 5 ........
Interest 

Rate........... LCH Clearnet LLC .. WAM6YERMS7OXFZUOY219 . 03/07/2023 . 03/09/2025 ............... 0 .. 3,186,200,000 
...... 5.02337% / 
(SOFR) ..........(7,419)................ 0 ... (30,022,036)...... 9,121,027 ........... ...... 9,121,027 .....(5,150,549)................ 0 ................ 0 ................ 0 .....10,547,672  .......... 0002 ............

Basis Swap With 

LCH.CLEARNET (US) LLC 

RCV 4.92 PAY SOFR 

01/12/2025 BHF3SKG24 Variable Annuities ... Exh 5 ........
Interest 

Rate........... LCH Clearnet LLC .. WAM6YERMS7OXFZUOY219 . 07/10/2023 . 01/12/2025 ............... 0 .. 2,250,000,000 4.924% / (SOFR) ........... 5,313 ............... (1).....(7,874,472)...... 1,216,236 ........... ...... 1,216,236 .....(3,414,881)................ 0 ................ 0 ................ 0 ...... 6,005,135  .......... 0002 ............
Basis Swap With 

LCH.CLEARNET (US) LLC 

RCV 4.89 PAY SOFR 

01/12/2025 BHF3SKG65 Variable Annuities ... Exh 5 ........
Interest 

Rate........... LCH Clearnet LLC .. WAM6YERMS7OXFZUOY219 . 07/10/2023 . 01/12/2025 ............... 0 .. 2,250,000,000 
....... 4.8935% / 

(SOFR) ........... 5,313 ............... (1).....(8,373,909)...... 1,025,446 ........... ...... 1,025,446 .....(2,939,672)................ 0 ................ 0 ................ 0 ...... 6,005,135  .......... 0002 ............
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1
Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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and at 
Quarter-end

(b)
Basis Swap With 

LCH.CLEARNET (US) LLC 

RCV 4.87 PAY SOFR 

01/12/2025 BHF3SKG99 Variable Annuities ... Exh 5 ........
Interest 

Rate........... LCH Clearnet LLC .. WAM6YERMS7OXFZUOY219 . 07/10/2023 . 01/12/2025 ............... 0 .. 2,500,000,000 4.872% / (SOFR) ........... 5,875 ................ 0 .....(9,695,524).........989,950 ........... .........989,950 .....(2,894,099)................ 0 ................ 0 ................ 0 ...... 6,672,372  .......... 0002 ............
Interest Rate Swap 

With LCH.CLEARNET (US) 

LLC RCV 5.21 PAY SOFR 

03/08/2025 BHF3VNXT6 Variable Annuities ... Exh 5 ........
Interest 

Rate........... LCH Clearnet LLC .. WAM6YERMS7OXFZUOY219 . 09/18/2023 . 03/08/2025 ............... 0 .....350,000,000 
....... 5.2125% / 

(SOFR) ........... 1,038 ............... (1)....... (578,532)...... 1,069,254 ........... ...... 1,069,254 .....(1,259,870)................ 0 ................ 0 ................ 0 ...... 1,155,022  .......... 0002 ............
Interest Rate Swap 

With LCH.CLEARNET (US) 

LLC RCV 4.80 PAY SOFR 

01/14/2026 BHF3VNYV0 Variable Annuities ... Exh 5 ........
Interest 

Rate........... LCH Clearnet LLC .. WAM6YERMS7OXFZUOY219 . 09/18/2023 . 01/14/2026 ............... 0 .....500,000,000 
....... 4.7965% / 
(SOFR) ........... 1,375 ................ 0 .....(2,367,587)...... 6,822,282 ........... ...... 6,822,282 ....... (304,989)................ 0 ................ 0 ................ 0 ...... 2,839,906  .......... 0002 ............

Interest Rate Swap 

With LCH.CLEARNET (US) 

LLC RCV 5.22 PAY SOFR 

03/03/2025 BHF3VNYY4 Variable Annuities ... Exh 5 ........
Interest 

Rate........... LCH Clearnet LLC .. WAM6YERMS7OXFZUOY219 . 09/18/2023 . 03/03/2025 ............... 0 .....765,000,000 
....... 5.2195% / 

(SOFR) ........... 1,971 ................ 0 .....(1,084,487)......2,176,101 ........... ......2,176,101 .....(2,987,522)................ 0 ................ 0 ................ 0 ...... 2,484,536  .......... 0002 ............
Interest Rate Swap 

With LCH.CLEARNET (US) 

LLC RCV 4.65 PAY SOFR 

08/10/2026 BHF3VPVR7 Variable Annuities ... Exh 5 ........
Interest 

Rate........... LCH Clearnet LLC .. WAM6YERMS7OXFZUOY219 . 09/19/2023 . 08/10/2026 ............... 0 .....440,000,000 4.645% / (SOFR) ........... 1,240 ................ 0 .....(2,731,991)...... 9,104,855 ........... ...... 9,104,855 .........635,699 ................ 0 ................ 0 ................ 0 ......3,000,621  .......... 0002 ............
Interest Rate Swap 

With LCH.CLEARNET (US) 

LLC RCV 4.87 PAY SOFR 

02/27/2026 BHF3WCW45 Variable Annuities ... Exh 5 ........
Interest 

Rate........... LCH Clearnet LLC .. WAM6YERMS7OXFZUOY219 . 09/21/2023 . 02/27/2026 ............... 0 .....510,000,000 4.868% / (SOFR) ........... 1,398 ............... (1).....(2,081,991)......8,466,740 ........... ......8,466,740 ....... (527,130)................ 0 ................ 0 ................ 0 ...... 3,028,987  .......... 0002 ............
Interest Rate Swap 

With LCH.CLEARNET (US) 

LLC RCV 4.57 PAY SOFR 

04/08/2027 BHF3WDUT0 Variable Annuities ... Exh 5 ........
Interest 

Rate........... LCH Clearnet LLC .. WAM6YERMS7OXFZUOY219 . 09/21/2023 . 04/08/2027 ............... 0 .....210,000,000 4.571% / (SOFR) ........... 1,101 ............... (1).....(1,328,280)......6,012,751 ........... ......6,012,751 .........473,222 ................ 0 ................ 0 ................ 0 ......1,667,005  .......... 0002 ............
Interest Rate Swap 

With LCH.CLEARNET (US) 

LLC RCV 5.13 PAY SOFR 

07/01/2025 BHF3WDVQ5 Variable Annuities ... Exh 5 ........
Interest 

Rate........... LCH Clearnet LLC .. WAM6YERMS7OXFZUOY219 . 09/21/2023 . 07/01/2025 ............... 0 .....190,000,000 
....... 5.1325% / 

(SOFR) ..............678 ............... (1)....... (427,611)...... 1,436,884 ........... ...... 1,436,884 ....... (619,316)................ 0 ................ 0 ................ 0 .........823,100  .......... 0002 ............
Interest Rate Swap 

With LCH.CLEARNET (US) 

LLC RCV 4.87 PAY SOFR 

02/27/2026 BHF3WDW92 Variable Annuities ... Exh 5 ........
Interest 

Rate........... LCH Clearnet LLC .. WAM6YERMS7OXFZUOY219 . 09/21/2023 . 02/27/2026 ............... 0 .....510,000,000 .4.87% / (SOFR) ........... 1,398 ............... (1).....(2,074,228)...... 8,480,622 ........... ...... 8,480,622 ....... (534,218)................ 0 ................ 0 ................ 0 ...... 3,028,987  .......... 0002 ............
Interest Rate Swap 

With LCH.CLEARNET (US) 

LLC RCV 5.34 PAY SOFR 

01/02/2025 BHF3WK4R7 Variable Annuities ... Exh 5 ........
Interest 

Rate........... LCH Clearnet LLC .. WAM6YERMS7OXFZUOY219 . 09/22/2023 . 01/02/2025 ............... 0 .. 1,320,000,000 
....... 5.3435% / 

(SOFR) ........... 3,220 ................ 0 ....... (803,913)...... 1,855,393 ........... ...... 1,855,393 .....(5,562,849)................ 0 ................ 0 ................ 0 ...... 3,349,357  .......... 0002 ............
Interest Rate Swap 

With LCH.CLEARNET (US) 

LLC RCV 4.46 PAY SOFR 

09/14/2027 BHF3WKBN8 Variable Annuities ... Exh 5 ........
Interest 

Rate........... LCH Clearnet LLC .. WAM6YERMS7OXFZUOY219 . 09/22/2023 . 09/14/2027 ............... 0 .....100,000,000 4.462% / (SOFR) ..............655 ................ 0 ....... (781,639)...... 3,179,126 ........... ...... 3,179,126 .........388,503 ................ 0 ................ 0 ................ 0 .........859,675  .......... 0002 ............
Interest Rate Swap 

With LCH.CLEARNET (US) 

LLC RCV 5.35 PAY SOFR 

11/13/2024 BHF3XGRE9 Variable Annuities ... Exh 5 ........
Interest 

Rate........... LCH Clearnet LLC .. WAM6YERMS7OXFZUOY219 . 10/13/2023 . 11/13/2024 ............... 0 .....360,000,000 
....... 5.3515% / 

(SOFR) ........... 1,060 ................ 0 ....... (270,286).........129,066 ........... .........129,066 .....(1,239,148)................ 0 ................ 0 ................ 0 .........624,960  .......... 0002 ............
Interest Rate Swap 

With CITIBANK NA RCV 

FEDL PAY 4.99 

02/01/2029 BHF43M2Q7 Liability Portfolio . N/A ...........
Interest 

Rate........... CITIBANK NA ........ E57ODZWZ7FF32TWEFA76 . 02/01/2024 . 02/01/2029 ............... 0 .....500,000,000 
...... 4.98975% / 
(FEDL01+150BP) ................ 0 ................ 0 ......6,216,587 ................ 0 ........... .....(6,373,001)................ 0 ................ 0 ................ 0 ................ 0 ...... 5,209,646  .......... 0004 ............

Interest Rate Swap 

With CITIBANK NA RCV 

4.99 PAY FEDL 

02/01/2029 BHF43M2T1 Variable Annuities ... Exh 5 ........
Interest 

Rate........... CITIBANK NA ........ E57ODZWZ7FF32TWEFA76 . 02/01/2024 . 02/01/2029 ............... 0 .....500,000,000 
...... 4.98825% / 
(FEDL01+150BP) ................ 0 ................ 0 .....(6,221,624)...... 6,342,615 ........... ...... 6,342,615 ...... 6,342,615 ................ 0 ................ 0 ................ 0 ...... 5,209,646  .......... 0003 ............
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1
Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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(b)
Basis Swap With 

LCH.CLEARNET (US) LLC 

RCV 5.00 PAY SOFR 

05/03/2025 BHF48YYY4 Variable Annuities ... Exh 5 ........
Interest 

Rate........... LCH Clearnet LLC .. WAM6YERMS7OXFZUOY219 . 05/01/2024 . 05/03/2025 ............... 0 .....500,000,000 .....5% / (SOFR) ................ 0 ................ 0 ....... (733,103)...... 2,060,597 ........... ...... 2,060,597 ...... 2,060,597 ................ 0 ................ 0 ................ 0 ...... 1,918,725  .......... 0002 ............
Interest Rate Swap 

With LCH.CLEARNET (US) 

LLC RCV 4.77 PAY SOFR 

12/17/2025 BHF4ASZC1 Variable Annuities ... Exh 5 ........
Interest 

Rate........... LCH Clearnet LLC .. WAM6YERMS7OXFZUOY219 . 05/30/2024 . 12/17/2025 ............... 0 .. 1,000,000,000 .. 4.768%[4.96%] ................ 0 ........... 2,500 ................ 0 .....12,241,003 ........... .....12,241,003 .....12,238,503 ................ 0 ................ 0 ................ 0 ...... 5,508,400  .......... 0002 ............
Interest Rate Swap 

With LCH.CLEARNET (US) 

LLC RCV 4.77 PAY SOFR 

12/17/2025 BHF4ASZG2 Variable Annuities ... Exh 5 ........
Interest 

Rate........... LCH Clearnet LLC .. WAM6YERMS7OXFZUOY219 . 05/30/2024 . 12/17/2025 ............... 0 .. 1,000,000,000 .4.7705%[4.96%] ................ 0 ........... 2,500 ................ 0 .....12,265,165 ........... .....12,265,165 .....12,262,665 ................ 0 ................ 0 ................ 0 ...... 5,508,400  .......... 0002 ............
Interest Rate Swap 

With LCH.CLEARNET (US) 

LLC RCV 4.77 PAY SOFR 

12/17/2025 BHF4ASZV9 Variable Annuities ... Exh 5 ........
Interest 

Rate........... LCH Clearnet LLC .. WAM6YERMS7OXFZUOY219 . 05/30/2024 . 12/17/2025 ............... 0 .. 1,700,000,000 4.77428%[4.96%] ................ 0 ........... 4,075 ................ 0 .....20,912,886 ........... .....20,912,886 .....20,908,811 ................ 0 ................ 0 ................ 0 ...... 9,364,279  .......... 0002 ............
Interest Rate Swap 

With LCH.CLEARNET (US) 

LLC RCV 4.75 PAY SOFR 

12/17/2025 BHF4AVRM1 Variable Annuities ... Exh 5 ........
Interest 

Rate........... LCH Clearnet LLC .. WAM6YERMS7OXFZUOY219 . 05/31/2024 . 12/17/2025 ............... 0 .. 1,000,000,000 .. 4.746%[4.96%] ................ 0 ........... 2,500 ................ 0 .....12,028,379 ........... .....12,028,379 .....12,025,879 ................ 0 ................ 0 ................ 0 ...... 5,508,400  .......... 0002 ............
Interest Rate Swap 

With LCH.CLEARNET (US) 

LLC RCV 4.66 PAY SOFR 

12/17/2025 BHF4BCU97 Variable Annuities ... Exh 5 ........
Interest 

Rate........... LCH Clearnet LLC .. WAM6YERMS7OXFZUOY219 . 06/07/2024 . 12/17/2025 ............... 0 .. 2,000,000,000 .. 4.658%[4.96%] ................ 0 ........... 4,750 ................ 0 .....22,355,769 ........... .....22,355,769 .....22,351,019 ................ 0 ................ 0 ................ 0 .....11,016,799  .......... 0002 ............
Interest Rate Swap 

With LCH.CLEARNET (US) 

LLC RCV 4.65 PAY SOFR 

12/17/2025 BHF4BCUG1 Variable Annuities ... Exh 5 ........
Interest 

Rate........... LCH Clearnet LLC .. WAM6YERMS7OXFZUOY219 . 06/07/2024 . 12/17/2025 ............... 0 .. 2,000,000,000 4.64825%[4.96%] ................ 0 ........... 4,750 ................ 0 .....22,167,307 ........... .....22,167,307 .....22,162,557 ................ 0 ................ 0 ................ 0 .....11,016,799  .......... 0002 ............
Interest Rate Swap 

With LCH.CLEARNET (US) 

LLC RCV 4.67 PAY SOFR 

12/17/2025 BHF4BCUM8 Variable Annuities ... Exh 5 ........
Interest 

Rate........... LCH Clearnet LLC .. WAM6YERMS7OXFZUOY219 . 06/07/2024 . 12/17/2025 ............... 0 .. 1,000,000,000 4.66675%[4.96%] ................ 0 ........... 2,500 ................ 0 .....11,262,451 ........... .....11,262,451 .....11,259,951 ................ 0 ................ 0 ................ 0 ...... 5,508,400  .......... 0002 ............
Interest Rate Swap 

With LCH.CLEARNET (US) 

LLC RCV 4.67 PAY SOFR 

12/17/2025 BHF4BDGH3 Variable Annuities ... Exh 5 ........
Interest 

Rate........... LCH Clearnet LLC .. WAM6YERMS7OXFZUOY219 . 06/07/2024 . 12/17/2025 ............... 0 .. 1,000,000,000 ... 4.67%[4.96%] ................ 0 ........... 2,500 ................ 0 .....11,293,861 ........... .....11,293,861 .....11,291,361 ................ 0 ................ 0 ................ 0 ...... 5,508,400  .......... 0002 ............
Interest Rate Swap 

With LCH.CLEARNET (US) 

LLC RCV 4.25 PAY SOFR 

06/13/2026 BHF4BKKP4 Variable Annuities ... Exh 5 ........
Interest 

Rate........... LCH Clearnet LLC .. WAM6YERMS7OXFZUOY219 . 06/11/2024 . 06/13/2026 ............... 0 .. 1,000,000,000 .. 4.253%[4.96%] ................ 0 ........... 2,500 ................ 0 .... 11,088,617 ........... .... 11,088,617 .... 11,086,117 ................ 0 ................ 0 ................ 0 ...... 6,521,828  .......... 0002 ............
Interest Rate Swap 

With LCH.CLEARNET (US) 

LLC RCV 4.29 PAY SOFR 

06/13/2026 BHF4BKKU3 Variable Annuities ... Exh 5 ........
Interest 

Rate........... LCH Clearnet LLC .. WAM6YERMS7OXFZUOY219 . 06/11/2024 . 06/13/2026 ............... 0 .. 2,000,000,000 .. 4.289%[4.96%] ................ 0 ........... 4,750 ................ 0 .....22,868,479 ........... .....22,868,479 .....22,863,733 ................ 0 ................ 0 ................ 0 .....13,043,657  .......... 0002 ............
Interest Rate Swap 

With LCH.CLEARNET (US) 

LLC RCV SOFR PAY 5.24 

03/08/2025 BHF4BKKX7 Variable Annuities ... Exh 5 ........
Interest 

Rate........... LCH Clearnet LLC .. WAM6YERMS7OXFZUOY219 . 06/11/2024 . 03/08/2025 ............... 0 .. 2,000,000,000 
....... 5.2425% / 

(SOFR) ................ 0 ........... 2,050 .........504,162 .....(6,909,374) ........... .....(6,909,374).....(6,911,424)................ 0 ................ 0 ................ 0 ......6,600,125  .......... 0002 ............
Interest Rate Swap 

With LCH.CLEARNET (US) 

LLC RCV SOFR PAY 5.24 

03/08/2025 BHF4BKL08 Variable Annuities ... Exh 5 ........
Interest 

Rate........... LCH Clearnet LLC .. WAM6YERMS7OXFZUOY219 . 06/11/2024 . 03/08/2025 ............... 0 .. 2,000,000,000 
...... 5.24025% / 
(SOFR) ................ 0 ........... 2,050 ........ 517,787 .....(6,889,905) ........... .....(6,889,905).....(6,891,955)................ 0 ................ 0 ................ 0 ......6,600,125  .......... 0002 ............

Interest Rate Swap 

With LCH.CLEARNET (US) 

LLC RCV SOFR PAY 5.20 

03/08/2025 BHF4BZ347 Variable Annuities ... Exh 5 ........
Interest 

Rate........... LCH Clearnet LLC .. WAM6YERMS7OXFZUOY219 . 06/17/2024 . 03/08/2025 ............... 0 .. 2,000,000,000 
....... 5.1965% / 
(SOFR) ................ 0 ........... 2,050 .........703,311 .....(6,550,187) ........... .....(6,550,187).....(6,552,237)................ 0 ................ 0 ................ 0 ......6,600,125  .......... 0002 ............
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1
Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23

Description

Description
 of Item(s)
Hedged,
Used for
Income

Generation
or Replicated

Schedule/
Exhibit

Identifier

Type(s)
of

Risk(s)
(a)

Exchange, Counterparty
or Central Clearinghouse

Trade
Date

Date of 
Maturity

or
Expiration

Number
of

Contracts
Notional 
Amount

Strike
Price,

Rate or
Index

Received 
(Paid)

Cumulative
Prior 

Year(s) 
Initial Cost 

of Un-
discounted 
Premium 

(Received) 
Paid

Current 
Year Initial 

Cost of
Un-

discounted 
Premium 

(Received) 
Paid

Current 
Year

Income

Book/ 
Adjusted 
Carrying 

Value Code Fair Value

Unrealized 
Valuation 
Increase/ 

(Decrease)

Total 
Foreign 

Exchange 
Change in 
B./A.C.V.

Current 
Year�s 

(Amorti-
zation)/ 

Accretion

Adjustment 
to Carrying 

Value of 
Hedged 

Item
Potential 
Exposure

Credit 
Quality 

of
Refer-
ence 
Entity

Hedge
Effectiveness 
at Inception

and at 
Quarter-end

(b)
Interest Rate Swap 

With LCH.CLEARNET (US) 

LLC RCV SOFR PAY 5.18 

03/08/2025 BHF4CQR08 Variable Annuities ... Exh 5 ........
Interest 

Rate........... LCH Clearnet LLC .. WAM6YERMS7OXFZUOY219 . 06/27/2024 . 03/08/2025 ............... 0 .. 1,000,000,000 5.175% / (SOFR) ................ 0 ........... 1,150 .........344,230 .....(3,212,387) ........... .....(3,212,387).....(3,213,537)................ 0 ................ 0 ................ 0 ...... 3,300,062  .......... 0002 ............
Interest Rate Swap 

With LCH.CLEARNET (US) 

LLC RCV SOFR PAY 5.18 

03/08/2025 BHF4CQRP3 Variable Annuities ... Exh 5 ........
Interest 

Rate........... LCH Clearnet LLC .. WAM6YERMS7OXFZUOY219 . 06/27/2024 . 03/08/2025 ............... 0 .. 1,000,000,000 
....... 5.1755% / 
(SOFR) ................ 0 ........... 1,150 .........342,967 .....(3,214,555) ........... .....(3,214,555).....(3,215,705)................ 0 ................ 0 ................ 0 ...... 3,300,062  .......... 0002 ............

Interest Rate Swap 

With LCH.CLEARNET (US) 

LLC RCV SOFR PAY 5.15 

03/08/2025 BHF4D1AC4 Variable Annuities ... Exh 5 ........
Interest 

Rate........... LCH Clearnet LLC .. WAM6YERMS7OXFZUOY219 . 07/03/2024 . 03/08/2025 ............... 0 .. 1,000,000,000 5.151% / (SOFR) ................ 0 ........... 1,150 .........355,201 .....(3,127,570) ........... .....(3,127,570).....(3,128,720)................ 0 ................ 0 ................ 0 ...... 3,300,062  .......... 0002 ............
Interest Rate Swap 

With LCH.CLEARNET (US) 

LLC RCV SOFR PAY 3.55 

12/17/2025 BHF4H4FH8 Variable Annuities ... Exh 5 ........
Interest 

Rate........... LCH Clearnet LLC .. WAM6YERMS7OXFZUOY219 . 09/05/2024 . 12/17/2025 ............... 0 .. 3,000,000,000 . 4.96%[3.5515%] ................ 0 ........... 7,000 ................ 0 .....(1,451,635) ........... .....(1,451,635).....(1,458,635)................ 0 ................ 0 ................ 0 .....16,525,199  .......... 0002 ............
Basis Swap With 

MORGANSTANLEYCAPITALSE

RVICE RCV 3.62 PAY 

SOFR 06/21/2026 

BME1S90T1 .............. Variable Annuities ... Exh 5 ........
Interest 

Rate...........
MORGAN STANLEY 

CAPITAL SERVICES .. I7331LVCZKQKX5T7XV54 . 06/17/2011 . 06/21/2026 ............... 0 .....500,000,000 
.........3.615% / 
(SOFR+26.2BP) ................ 0 ................ 0 .....(7,841,536).....(1,714,660) ........... .....(1,714,660)...... 5,142,044 ................ 0 ................ 0 ................ 0 ...... 3,281,851  .......... 0002 ............

Interest Rate Swap 

With CREDIT SUISSE 

INTERNATIONAL RCV 0.00 

PAY ULB3 09/30/2038 

BME288ZA6 .............. Liability Portfolio . N/A ...........
Interest 

Rate...........
CREDIT SUISSE 

INTERNATIONAL ...... E58DKGMJYYYJLN8C3868 . 06/21/2010 . 09/30/2038 ............... 0 ...... 19,200,000 .. (SOFR+26.2BP) ................ 0 ................ 0 .....(1,000,809).....17,538,336 ........... .....17,538,336 ...... 1,462,954 ................ 0 ................ 0 ................ 0 .........359,305  .......... 0004 ............
Interest Rate Swap 

With JPMORGAN CHASE 

BANK NA RCV 0.00 PAY 

ULB3 03/31/2038 

BME289053 .............. Liability Portfolio . N/A ...........
Interest 

Rate...........
JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 08/27/2010 . 03/31/2038 ............... 0 ...... 21,653,290 .. (SOFR+26.2BP) ................ 0 ................ 0 .....(1,122,306).....12,656,097 ........... .....12,656,104 ...... 1,378,279 ................ 0 ................ 0 ................ 0 .........397,897  .......... 0004 ............
Interest Rate Swap 

With BARCLAYS BANK PLC 

RCV 0.00 PAY ULB3 

09/30/2040 BME2894L4 Liability Portfolio . N/A ...........
Interest 

Rate........... BARCLAYS BANK PLC G5GSEF7VJP5I7OUK5573 . 08/25/2010 . 09/30/2040 ............... 0 ...... 17,345,000 .. (SOFR+26.2BP) ................ 0 ................ 0 ....... (903,573)...... 7,912,145 ........... ...... 7,912,145 .........941,735 ................ 0 ................ 0 ................ 0 .........347,019  .......... 0004 ............
Interest Rate Swap 

With BARCLAYS BANK PLC 

RCV 0.00 PAY ULB3 

03/31/2040 BME289533 Liability Portfolio . N/A ...........
Interest 

Rate........... BARCLAYS BANK PLC G5GSEF7VJP5I7OUK5573 . 08/25/2010 . 03/31/2040 ............... 0 ...... 19,785,000 .. (SOFR+26.2BP) ................ 0 ................ 0 .....(1,026,648)...... 9,408,246 ........... ...... 9,408,246 ......1,107,600 ................ 0 ................ 0 ................ 0 .........389,589  .......... 0004 ............
Basis Swap With 

MORGANSTANLEYCAPITALSE

RVICE RCV 3.13 PAY 

SOFR 06/21/2026 

BRSK35QJ2 .............. Variable Annuities ... Exh 5 ........
Interest 

Rate...........
MORGAN STANLEY 

CAPITAL SERVICES .. I7331LVCZKQKX5T7XV54 . 11/21/2011 . 06/21/2026 ............... 0 .....330,000,000 
.........3.127% / 
(SOFR+26.2BP) ................ 0 ................ 0 .....(6,402,722).....(3,791,108) ........... .....(3,791,108)...... 4,471,430 ................ 0 ................ 0 ................ 0 ...... 2,166,022  .......... 0002 ............

Basis Swap With 

MORGANSTANLEYCAPITALSE

RVICE RCV 3.18 PAY 

SOFR 10/11/2031 

BRSK35QW3 .............. Variable Annuities ... Exh 5 ........
Interest 

Rate...........
MORGAN STANLEY 

CAPITAL SERVICES .. I7331LVCZKQKX5T7XV54 . 10/06/2011 . 10/11/2031 ............... 0 .....100,000,000 
..........3.18% / 
(SOFR+26.2BP) ................ 0 ................ 0 .....(1,365,352).....(2,422,362) ........... .....(2,422,362)...... 1,432,318 ................ 0 ................ 0 ................ 0 ...... 1,325,979  .......... 0002 ............

Basis Swap With 

MORGANSTANLEYCAPITALSE

RVICE RCV 3.31 PAY 

SOFR 12/02/2026 

BRSK35S76 .............. Variable Annuities ... Exh 5 ........
Interest 

Rate...........
MORGAN STANLEY 

CAPITAL SERVICES .. I7331LVCZKQKX5T7XV54 . 11/30/2011 . 12/02/2026 ............... 0 .....100,000,000 
..........3.31% / 
(SOFR+26.2BP) ................ 0 ................ 0 .....(1,814,982)....... (856,904) ........... ....... (856,904)...... 1,259,675 ................ 0 ................ 0 ................ 0 .........736,988  .......... 0002 ............
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1
Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23

Description

Description
 of Item(s)
Hedged,
Used for
Income

Generation
or Replicated

Schedule/
Exhibit

Identifier

Type(s)
of

Risk(s)
(a)

Exchange, Counterparty
or Central Clearinghouse

Trade
Date

Date of 
Maturity

or
Expiration

Number
of

Contracts
Notional 
Amount

Strike
Price,

Rate or
Index

Received 
(Paid)

Cumulative
Prior 

Year(s) 
Initial Cost 

of Un-
discounted 
Premium 

(Received) 
Paid

Current 
Year Initial 

Cost of
Un-

discounted 
Premium 

(Received) 
Paid

Current 
Year

Income

Book/ 
Adjusted 
Carrying 

Value Code Fair Value

Unrealized 
Valuation 
Increase/ 

(Decrease)

Total 
Foreign 

Exchange 
Change in 
B./A.C.V.

Current 
Year�s 

(Amorti-
zation)/ 

Accretion

Adjustment 
to Carrying 

Value of 
Hedged 

Item
Potential 
Exposure

Credit 
Quality 

of
Refer-
ence 
Entity

Hedge
Effectiveness 
at Inception

and at 
Quarter-end

(b)
Basis Swap With 

MORGANSTANLEYCAPITALSE

RVICE RCV 4.10 PAY 

SOFR 10/13/2040 

BRSK35YM6 .............. Variable Annuities ... Exh 5 ........
Interest 

Rate...........
MORGAN STANLEY 

CAPITAL SERVICES .. I7331LVCZKQKX5T7XV54 . 10/07/2010 . 10/13/2040 ............... 0 ...... 50,000,000 
........... 4.1% / 
(SOFR+26.2BP) ................ 0 ................ 0 ....... (607,303)...... 2,265,207 ........... ...... 2,265,207 ........ 500,707 ................ 0 ................ 0 ................ 0 ...... 1,001,454  .......... 0003 ............

Basis Swap With 

MORGANSTANLEYCAPITALSE

RVICE RCV 4.13 PAY 

SOFR 10/13/2040 

BRSK35YQ7 .............. Variable Annuities ... Exh 5 ........
Interest 

Rate...........
MORGAN STANLEY 

CAPITAL SERVICES .. I7331LVCZKQKX5T7XV54 . 10/08/2010 . 10/13/2040 ............... 0 ...... 50,000,000 
..........4.13% / 
(SOFR+26.2BP) ................ 0 ................ 0 ....... (601,181)...... 2,446,059 ........... ...... 2,446,059 .........496,844 ................ 0 ................ 0 ................ 0 ...... 1,001,454  .......... 0003 ............

Basis Swap With 

MORGANSTANLEYCAPITALSE

RVICE RCV 4.13 PAY 

SOFR 10/13/2040 

BRSK35YX2 .............. Variable Annuities ... Exh 5 ........
Interest 

Rate...........
MORGAN STANLEY 

CAPITAL SERVICES .. I7331LVCZKQKX5T7XV54 . 10/08/2010 . 10/13/2040 ............... 0 ...... 50,000,000 
..........4.13% / 
(SOFR+26.2BP) ................ 0 ................ 0 ....... (593,158)...... 2,446,059 ........... ...... 2,446,059 .........496,844 ................ 0 ................ 0 ................ 0 ...... 1,001,454  .......... 0003 ............

Basis Swap With 

MORGANSTANLEYCAPITALSE

RVICE RCV 4.21 PAY 

SOFR 10/13/2030 

BRSK36090 .............. Variable Annuities ... Exh 5 ........
Interest 

Rate...........
MORGAN STANLEY 

CAPITAL SERVICES .. I7331LVCZKQKX5T7XV54 . 10/07/2010 . 10/13/2030 ............... 0 ...... 50,000,000 
..........4.21% / 
(SOFR+26.2BP) ................ 0 ................ 0 ....... (563,269)...... 1,734,131 ........... ...... 1,734,131 .........445,242 ................ 0 ................ 0 ................ 0 .........614,327  .......... 0003 ............

Basis Swap With 

MORGANSTANLEYCAPITALSE

RVICE RCV 4.30 PAY 

SOFR 10/15/2040 

BRSK36116 .............. Variable Annuities ... Exh 5 ........
Interest 

Rate...........
MORGAN STANLEY 

CAPITAL SERVICES .. I7331LVCZKQKX5T7XV54 . 10/13/2010 . 10/15/2040 ............... 0 ...... 50,000,000 
........... 4.3% / 
(SOFR+26.2BP) ................ 0 ................ 0 ....... (529,434)...... 3,472,546 ........... ...... 3,472,546 .........475,620 ................ 0 ................ 0 ................ 0 ......1,001,625  .......... 0003 ............

Basis Swap With 

MORGANSTANLEYCAPITALSE

RVICE RCV 5.09 PAY 

SOFR 12/15/2024 

BRSK364Y1 .............. Variable Annuities ... Exh 5 ........
Interest 

Rate...........
MORGAN STANLEY 

CAPITAL SERVICES .. I7331LVCZKQKX5T7XV54 . 12/10/2009 . 12/15/2024 ............... 0 .....100,000,000 
....... 5.0925% / 

(SOFR+26.2BP) ................ 0 ................ 0 ....... (460,396)..........(4,121) ........... ..........(4,121).......... 27,594 ................ 0 ................ 0 ................ 0 .........228,155  .......... 0002 ............
Basis Swap With 

MORGANSTANLEYCAPITALSE

RVICE RCV 5.13 PAY 

SOFR 12/15/2024 

BRSK365U8 .............. Variable Annuities ... Exh 5 ........
Interest 

Rate...........
MORGAN STANLEY 

CAPITAL SERVICES .. I7331LVCZKQKX5T7XV54 . 12/11/2009 . 12/15/2024 ............... 0 ...... 50,000,000 
..........5.13% / 
(SOFR+26.2BP) ................ 0 ................ 0 ....... (223,969)........... 1,800 ........... ........... 1,800 ..............266 ................ 0 ................ 0 ................ 0 ........ 114,078  .......... 0002 ............

Basis Swap With 

MORGANSTANLEYCAPITALSE

RVICE RCV 5.23 PAY 

SOFR 03/09/2026 

BRSK366Q6 .............. Variable Annuities ... Exh 5 ........
Interest 

Rate...........
MORGAN STANLEY 

CAPITAL SERVICES .. I7331LVCZKQKX5T7XV54 . 03/07/2011 . 03/09/2026 ............... 0 ...... 50,000,000 
....... 5.2275% / 

(SOFR+26.2BP) ................ 0 ................ 0 ....... (195,418).........904,973 ........... .........904,973 .........(36,221)................ 0 ................ 0 ................ 0 .........299,829  .......... 0002 ............
Basis Swap With 

MORGANSTANLEYCAPITALSE

RVICE RCV 5.23 PAY 

SOFR 12/16/2029 

BRSK366T0 .............. Variable Annuities ... Exh 5 ........
Interest 

Rate...........
MORGAN STANLEY 

CAPITAL SERVICES .. I7331LVCZKQKX5T7XV54 . 12/11/2009 . 12/16/2029 ............... 0 ...... 50,000,000 
.......... 5.23% / 
(SOFR+26.2BP) ................ 0 ................ 0 ....... (177,040)...... 3,923,883 ........... ...... 3,923,883 .........141,152 ................ 0 ................ 0 ................ 0 .........570,838  .......... 0003 ............

1119999999. Subtotal - Swaps - Hedging Other - Interest Rate (18,862,822) 49,918 (127,106,765) 267,662,202 XXX 261,289,208 115,928,345 0 0 0 245,467,572 XXX XXX
Currency Swap With 

BARCLAYS BANK PLC RCV 

SOFR PAY 3MEBR 

01/13/2025 BHF311KF1 

BHF2VSAC9 ASTORG 

PARTNERS ................ D 1 ........... Currency..... BARCLAYS BANK PLC G5GSEF7VJP5I7OUK5573 . 01/18/2022 . 01/13/2025 ............... 0 ...... 11,353,000 

. SOFR+343.4BP / 
(EURIBOR3M+260B

P) ................ 0 ................ 0 .........290,153 .........216,572 ........... .........216,572 ....... (158,261)................ 0 ................ 0 ................ 0 ..........30,446  .......... 0009 ............
Currency Swap With 

BARCLAYS BANK PLC RCV 

SOFR PAY SONIA 

03/31/2026 BHF31M2N8 

BME507ZH4 DAWSONGROUP 

PLC ...................... D 1 ........... Currency..... BARCLAYS BANK PLC G5GSEF7VJP5I7OUK5573 . 01/28/2022 . 03/31/2026 ............... 0 ...... 13,411,000 
.SOFR+130.6BP / 
(SONIA+114BP) ................ 0 ................ 0 ..........43,828 .......... 23,415 ........... .......... 23,415 ....... (673,016)................ 0 ................ 0 ................ 0 ..........82,088  .......... 0009 ............
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1
Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23

Description

Description
 of Item(s)
Hedged,
Used for
Income

Generation
or Replicated

Schedule/
Exhibit

Identifier

Type(s)
of

Risk(s)
(a)

Exchange, Counterparty
or Central Clearinghouse

Trade
Date

Date of 
Maturity

or
Expiration

Number
of

Contracts
Notional 
Amount

Strike
Price,

Rate or
Index

Received 
(Paid)

Cumulative
Prior 

Year(s) 
Initial Cost 

of Un-
discounted 
Premium 

(Received) 
Paid

Current 
Year Initial 

Cost of
Un-

discounted 
Premium 

(Received) 
Paid

Current 
Year

Income

Book/ 
Adjusted 
Carrying 

Value Code Fair Value

Unrealized 
Valuation 
Increase/ 

(Decrease)
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(b)
Currency Swap With 

BARCLAYS BANK PLC RCV 

SOFR PAY SONIA 

03/31/2026 BHF31M2S7 

BME507ZH4 DAWSONGROUP 

PLC ...................... D 1 ........... Currency..... BARCLAYS BANK PLC G5GSEF7VJP5I7OUK5573 . 01/28/2022 . 03/31/2026 ............... 0 ...... 13,008,670 
.SOFR+130.6BP / 
(SONIA+114BP) ................ 0 ................ 0 .......... 42,326 ..........22,713 ........... ..........22,713 ....... (652,825)................ 0 ................ 0 ................ 0 ..........79,625  .......... 0009 ............

Currency Swap With 

CITIBANK NA RCV 7.62 

PAY 4.72 07/19/2032 

BHF4BNU77 ..............
BME6CE1P3 AIRPORT 

HUNGARY KFT ............ D 1 ........... Currency..... CITIBANK NA ........ E57ODZWZ7FF32TWEFA76 . 06/12/2024 . 07/19/2032 ............... 0 ........4,262,383 ... 7.62%[4.72%] ................ 0 .........370,119 ..........37,825 .........281,517 ........... .........281,517 ........ (88,602)................ 0 ................ 0 ................ 0 .......... 59,542  .......... 0009 ............
Currency Swap With 

CITIBANK NA RCV 7.62 

PAY 4.72 07/19/2032 

BHF4BNUA0 ..............
BME6CE1S7 BUDAPEST 

AIRPORT ZRT ............ D 1 ........... Currency..... CITIBANK NA ........ E57ODZWZ7FF32TWEFA76 . 06/12/2024 . 07/19/2032 ............... 0 ........2,785,567 ... 7.62%[4.72%] ................ 0 .........241,881 ..........24,720 .........183,978 ........... .........183,978 .........(57,903)................ 0 ................ 0 ................ 0 ..........38,912  .......... 0009 ............
Currency Swap With 

CITIBANK NA RCV 9.19 

PAY 4.92 07/19/2027 

BHF4BNUD4 ..............
BME6CE1Q1 BUDAPEST 

AIRPORT ZRT ............ D 1 ........... Currency..... CITIBANK NA ........ E57ODZWZ7FF32TWEFA76 . 06/12/2024 . 07/19/2027 ............... 0 ........2,785,567 ....9.19%[4.92%] ................ 0 .........241,881 ..........36,768 .........119,381 ........... .........119,381 ....... (122,500)................ 0 ................ 0 ................ 0 ..........23,306  .......... 0009 ............
Currency Swap With 

CITIBANK NA RCV 9.19 

PAY 4.92 07/19/2027 

BHF4BNUG7 ..............
BME6CE1K4 AIRPORT 

HUNGARY KFT ............ D 1 ........... Currency..... CITIBANK NA ........ E57ODZWZ7FF32TWEFA76 . 06/12/2024 . 07/19/2027 ............... 0 ........4,262,383 ....9.19%[4.92%] ................ 0 .........370,119 ..........56,261 .........182,673 ........... .........182,673 ....... (187,446)................ 0 ................ 0 ................ 0 ..........35,662  .......... 0009 ............
Currency Swap With 

CITIBANK NA RCV SOFR 

PAY AUBR3 07/12/2027 

BME12GYT6 ..............
BME12EZ45 AQUASURE 

FINANCE PTY LTD ...... D 1 ........... Currency..... CITIBANK NA ........ E57ODZWZ7FF32TWEFA76 . 04/15/2015 . 07/12/2027 ............... 0 ...... 24,320,000 

....SOFR+143BP / 
(AUDBBRBBSW3M+1

52BP) ................ 0 ................ 0 .........314,937 ...... 2,134,334 ........... ...... 2,134,334 ....... (482,042)................ 0 ................ 0 ................ 0 .........202,778  .......... 0009 ............
Currency Swap With 

CITIBANK NA RCV SOFR 

PAY 2.57 04/22/2025 

BME1QHRE9 ..............

BME0YQU40 Com - 

Kennedy Wilson - 

Clancy Quay ............ D 1 ........... Currency..... CITIBANK NA ........ E57ODZWZ7FF32TWEFA76 . 02/09/2015 . 04/22/2025 ............... 0 ...... 17,557,320 
....SOFR+258BP / 
(2.57%) ................ 0 ................ 0 .........731,203 .........530,068 ........... .........530,068 ....... (541,302)................ 0 ................ 0 ................ 0 ..........65,629  .......... 0009 ............

Currency Swap With 

CITIBANK NA RCV SOFR 

PAY 2.57 04/22/2025 

BME1QHRH2 ..............

BME0YQU16 Com - 

Kennedy Wilson - 

Alliance ............... D 1 ........... Currency..... CITIBANK NA ........ E57ODZWZ7FF32TWEFA76 . 02/09/2015 . 04/22/2025 ............... 0 ...... 11,879,208 
....SOFR+258BP / 
(2.57%) ................ 0 ................ 0 .........494,587 .........358,642 ........... .........358,642 ....... (366,242)................ 0 ................ 0 ................ 0 .......... 44,404  .......... 0009 ............

Currency Swap With 

CITIBANK NA RCV SOFR 

PAY 2.57 04/22/2025 

BME1QHRP4 ..............

BME0YQU24 Com - 

Kennedy Wilson - 

Sandford Lo ............ D 1 ........... Currency..... CITIBANK NA ........ E57ODZWZ7FF32TWEFA76 . 02/09/2015 . 04/22/2025 ............... 0 ....... 7,097,640 

....SOFR+258BP / 
(2.57%) ................ 0 ................ 0 .........296,035 .........214,283 ........... .........214,283 ....... (218,824)................ 0 ................ 0 ................ 0 ..........26,531  .......... 0009 ............

Currency Swap With 

CITIBANK NA RCV 4.57 

PAY 3.81 04/05/2041 

BME1RDNG6 ..............

BME1RD931 GIBRALTAR 

CAPITAL ASSETS SERIES 

C ........................ D 1 ........... Currency..... CITIBANK NA ........ E57ODZWZ7FF32TWEFA76 . 05/16/2016 . 04/05/2041 ............... 0 ....... 4,600,000 .4.568%[3.813%] ................ 0 ................ 0 ..........37,101 .........814,308 ........... .........814,308 ..........47,278 ................ 0 ................ 0 ................ 0 .......... 93,492  .......... 0009 ............
Currency Swap With 

CITIBANK NA RCV 4.31 

PAY 3.67 04/05/2036 

BME1RDNN1 ..............

BME1RD8Y4 GIBRALTAR 

CAPITAL ASSETS SERIES 

D ........................ D 1 ........... Currency..... CITIBANK NA ........ E57ODZWZ7FF32TWEFA76 . 05/16/2016 . 04/05/2036 ............... 0 ........3,881,250 4.3095%[3.669%] ................ 0 ................ 0 ..........27,628 .........548,764 ........... .........548,764 ..........(4,057)................ 0 ................ 0 ................ 0 ..........65,869  .......... 0009 ............
Currency Swap With 

CREDIT AGRICOLE 

CORPORATE AND RCV 3.69 

PAY 2.65 10/13/2026 

BME1V4N14 ..............
BME1V5HH3 ASSURA 

FINANCING LTD ......... D 1 ........... Currency.....
CREDIT AGRICOLE CIB 

........................ 1VUV7VQFKUOQSJ21A208 . 09/27/2016 . 10/13/2026 ............... 0 ........2,727,900 .. 3.685%[2.65%] ................ 0 ................ 0 ..........21,005 .........(11,649) ........... .........(11,649)....... (120,798)................ 0 ................ 0 ................ 0 ..........19,460  .......... 0009 ............
Currency Swap With 

BARCLAYS BANK PLC RCV 

3.54 PAY 2.62 

12/15/2026 BME1VH0G7 

BME1VGWS8 FORTH PORTS 

LTD ...................... D 1 ........... Currency..... BARCLAYS BANK PLC G5GSEF7VJP5I7OUK5573 . 10/07/2016 . 12/15/2026 ............... 0 ........3,729,000 .. 3.535%[2.62%] ................ 0 ................ 0 ..........22,367 ....... (185,281) ........... ....... (185,281)....... (167,168)................ 0 ................ 0 ................ 0 ..........27,707  .......... 0009 ............
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1
Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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(b)
Currency Swap With 

CREDIT AGRICOLE 

CIB(NEW YORK) RCV 4.00 

PAY 1.84 12/07/2027 

BME24J923 .............. BME24GQB0 UMICORE SA D 1 ........... Currency.....
CREDIT AGRICOLE CIB 

........................ 1VUV7VQFKUOQSJ21A208 . 04/05/2017 . 12/07/2027 ............... 0 ........2,556,000 ....... 4%[1.84%] ................ 0 ................ 0 ..........40,158 ........ (60,663) ........... ........ (60,663)........ (26,617)................ 0 ................ 0 ................ 0 ..........22,813  .......... 0009 ............
Currency Swap With 

CREDIT AGRICOLE NY RCV 

4.39 PAY 3.19 

08/16/2027 BME28GW60 

BME28EP55 WORKSPACE 

GROUP PLC .............. D 1 ........... Currency.....
CREDIT AGRICOLE CIB 

........................ 1VUV7VQFKUOQSJ21A208 . 07/13/2017 . 08/16/2027 ............... 0 ........2,584,400 . 4.3925%[3.19%] ................ 0 ................ 0 ..........23,714 ..........12,403 ........... ..........12,403 ....... (105,091)................ 0 ................ 0 ................ 0 ..........21,917  .......... 0009 ............
Currency Swap With 

BARCLAYS BANK PLC RCV 

3.88 PAY 2.42 

11/01/2057 BME2AC814 

BME2ABZJ7 CHURCHILL 

COLLEGE ................. D 1 ........... Currency..... BARCLAYS BANK PLC G5GSEF7VJP5I7OUK5573 . 08/31/2017 . 11/01/2057 ............... 0 ...... 14,789,000 . 3.8825%[2.42%] ................ 0 ................ 0 .........159,431 ......4,062,867 ........... ......4,062,867 .........449,738 ................ 0 ................ 0 ................ 0 .........425,486  .......... 0009 ............
Currency Swap With 

HSBC BANK PLC RCV SOFR 

PAY 2.54 04/22/2025 

BME2ME5D4 ..............

BME2MRK55 Com - 

Kennedy Wilson - 

Alliance Up ............ D 1 ........... Currency.....
ROYAL BANK OF 

CANADA ............... ES7IP3U3RHIGC71XBU11 . 04/27/2018 . 04/22/2025 ............... 0 ........5,429,481 
. SOFR+275.4BP / 
(2.542%) ................ 0 ................ 0 .........241,700 .........510,089 ........... .........510,089 ....... (169,165)................ 0 ................ 0 ................ 0 .......... 20,295  .......... 0009 ............

Currency Swap With 

HSBC BANK USA NA RCV 

SOFR PAY 2.54 

04/22/2025 BME2ME5J1 

BME2MXT61 Com - 

Kennedy Wilson - 

Sandford Lo ............ D 1 ........... Currency.....
ROYAL BANK OF 

CANADA ............... ES7IP3U3RHIGC71XBU11 . 04/27/2018 . 04/22/2025 ............... 0 ........2,393,961 
. SOFR+275.4BP / 
(2.542%) ................ 0 ................ 0 .........105,916 .........223,573 ........... .........223,573 ........ (75,018)................ 0 ................ 0 ................ 0 ........... 8,949  .......... 0009 ............

Currency Swap With 

HSBC BANK USA NA RCV 

SOFR PAY 2.54 

04/22/2025 BME2ME5Q5 

BME2MRK63 Com - 

Kennedy Wilson -Clancy 

Quay ..................... D 1 ........... Currency.....
ROYAL BANK OF 

CANADA ............... ES7IP3U3RHIGC71XBU11 . 04/27/2018 . 04/22/2025 ............... 0 ....... 8,580,696 

. SOFR+275.4BP / 
(2.542%) ................ 0 ................ 0 .........380,033 .........801,356 ........... .........801,356 ....... (268,888)................ 0 ................ 0 ................ 0 ..........32,075  .......... 0009 ............

Currency Swap With 

DEUTSCHE BANK AG RCV 

5.68 PAY 5.19 

07/07/2038 BRSK9SP65 

72908LAB1 PLENARY 

PROPERTIES NDC GP .... D 1 ........... Currency..... DEUTSCHE BANK AG .. 7LTWFZYICNSX8D621K86 . 07/22/2008 . 07/07/2038 ............... 0 ...... 22,783,113 .5.68%[5.1876%] ................ 0 ................ 0 .........320,183 ......6,569,006 ........... ......6,569,006 .........279,827 ................ 0 ................ 0 ................ 0 .........422,799  .......... 0009 ............
Currency Swap With 

CITIBANK NA RCV 5.29 

PAY 4.63 11/02/2035 

BRSK9TE40 ..............
BRS2WTJQ0 WELLS FARGO 

& COMPANY .............. D 1 ........... Currency..... BARCLAYS BANK PLC G5GSEF7VJP5I7OUK5573 . 07/09/2007 . 11/02/2035 ............... 0 ...... 10,075,000 . 5.291%[4.625%] ................ 0 ................ 0 ........ 173,680 ...... 4,384,348 ........... ...... 4,384,348 ..........(7,202)................ 0 ................ 0 ................ 0 ........ 167,802  .......... 0009 ............
Currency Swap With 

DEUTSCHE BANK AG RCV 

6.30 PAY 5.95 

04/30/2041 BRSK9TGN6 

667869AA9 

NORTHWESTCONNECT GROUP 

........................... D 1 ........... Currency..... DEUTSCHE BANK AG .. 7LTWFZYICNSX8D621K86 . 08/14/2008 . 04/30/2041 ............... 0 ...... 10,807,992 .....6.3%[5.95%] ................ 0 ................ 0 .........136,422 ...... 2,587,365 ........... ...... 2,587,365 .........218,483 ................ 0 ................ 0 ................ 0 .........220,121  .......... 0009 ............
Currency Swap With 

BARCLAYS BANK PLC RCV 

6.48 PAY 6.55 

12/10/2037 BRSK9UC98 

BRSK804T0 PEEL PORTS 

PP FINANCE LIMITED .. D 1 ........... Currency..... BARCLAYS BANK PLC G5GSEF7VJP5I7OUK5573 . 11/20/2012 . 12/10/2037 ............... 0 ....... 8,753,800 .. 6.475%[6.55%] ................ 0 ................ 0 ..........75,100 ......1,705,110 ........... ......1,705,110 ....... (115,992)................ 0 ................ 0 ................ 0 .........159,037  .......... 0009 ............
Currency Swap With 

BARCLAYS BANK PLC RCV 

6.48 PAY 6.55 

12/10/2037 BRSK9UCH0 

BRSK804T0 PEEL PORTS 

PP FINANCE LIMITED .. D 1 ........... Currency..... BARCLAYS BANK PLC G5GSEF7VJP5I7OUK5573 . 11/20/2012 . 12/10/2037 ............... 0 ....... 6,366,400 .. 6.475%[6.55%] ................ 0 ................ 0 ..........54,769 ......1,240,080 ........... ......1,240,080 .........(84,358)................ 0 ................ 0 ................ 0 .........115,663  .......... 0009 ............
Currency Swap With 

BARCLAYS BANK PLC RCV 

6.48 PAY 6.55 

12/10/2037 BRSK9UCL1 

BRSK804T0 PEEL PORTS 

PP FINANCE LIMITED .. D 1 ........... Currency..... BARCLAYS BANK PLC G5GSEF7VJP5I7OUK5573 . 11/20/2012 . 12/10/2037 ............... 0 ....... 6,366,400 .. 6.475%[6.55%] ................ 0 ................ 0 ..........54,769 ......1,240,080 ........... ......1,240,080 .........(84,358)................ 0 ................ 0 ................ 0 .........115,663  .......... 0009 ............
Currency Swap With 

FICC - BANK OF AMERICA 

N.A. - RCV 5.15 PAY 

SONIA 12/19/2036 

BRSK9UDG1 ..............
BRSK7ZYB0 EVERSHOLT 

FUNDING PLC ............ D 1 ........... Currency.....
BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 12/12/2012 . 12/19/2036 ............... 0 ...... 15,304,500 
.........5.154% / 
(SONIA+260.7BP) ................ 0 ................ 0 ....... (137,598)...... 2,009,915 ........... ...... 2,009,915 ....... (431,996)................ 0 ................ 0 ................ 0 .........267,582  .......... 0009 ............
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(b)
Currency Swap With 

FICC - BANK OF AMERICA 

N.A. - RCV 5.15 PAY 

SONIA 12/19/2036 

BRSK9UE13 ..............
BRSK7ZYB0 EVERSHOLT 

FUNDING PLC ............ D 1 ........... Currency.....
BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 12/12/2012 . 12/19/2036 ............... 0 ...... 13,693,500 
.........5.154% / 
(SONIA+260.7BP) ................ 0 ................ 0 ....... (121,141)...... 1,798,345 ........... ...... 1,798,345 ....... (386,523)................ 0 ................ 0 ................ 0 .........239,415  .......... 0009 ............

Currency Swap With 

FICC - BANK OF AMERICA 

N.A. - RCV 5.15 PAY 

SONIA 12/19/2036 

BRSK9UE47 ..............
BRSK7ZYB0 EVERSHOLT 

FUNDING PLC ............ D 1 ........... Currency.....
BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 12/12/2012 . 12/19/2036 ............... 0 ...... 35,442,000 
.........5.154% / 
(SONIA+260.7BP) ................ 0 ................ 0 ....... (318,633)...... 4,654,540 ........... ...... 4,654,540 .....(1,000,412)................ 0 ................ 0 ................ 0 .........619,663  .......... 0009 ............

Currency Swap With 

JPMORGAN CHASE BANK NA 

RCV 5.58 PAY SONIA 

12/26/2033 BRSK9UM89 

BRSK802L9 ABP 

ACQUISITIONS UK LTD . D 1 ........... Currency.....
JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 06/03/2013 . 12/26/2033 ............... 0 ...... 11,969,100 
.........5.581% / 
(SONIA+247.7BP) ................ 0 ................ 0 ........ (80,566)...... 1,347,558 ........... ...... 1,347,558 ....... (498,959)................ 0 ................ 0 ................ 0 .........181,952  .......... 0009 ............

Currency Swap With 

CITICORP SECURITIES 

MARKETS RCV 7.01 PAY 

6.46 12/05/2033 

BRSLHA672 ..............

BME0L3SB2 Com - 

Edwardian Hotel Group 

Upsize .................. D 1 ........... Currency..... CITIBANK NA ........ E57ODZWZ7FF32TWEFA76 . 12/02/2013 . 12/05/2033 ............... 0 ...... 67,647,600 .. 7.012%[6.46%] ................ 0 ................ 0 .........951,051 .....18,577,029 ........... .....18,577,029 .....(2,340,783)................ 0 ................ 0 ................ 0 ...... 1,025,163  .......... 0009 ............
Currency Swap With 

CITICORP SECURITIES 

MARKETS RCV 7.01 PAY 

6.46 12/05/2033 

BRSLHA9G9 ..............

BME0L3SB2 Com - 

Edwardian Hotel Group 

Upsize .................. D 1 ........... Currency..... CITIBANK NA ........ E57ODZWZ7FF32TWEFA76 . 12/02/2013 . 12/05/2033 ............... 0 ...... 28,991,829 .. 7.012%[6.46%] ................ 0 ................ 0 .........413,704 ......7,961,696 ........... ......7,961,696 .....(1,003,228)................ 0 ................ 0 ................ 0 .........439,355  .......... 0009 ............
Currency Swap With 

CITIBANK NA RCV 7.01 

PAY 6.46 12/05/2033 

BRSLHBWY2 ..............

BME0L3SB2 Com - 

Edwardian Hotel Group 

Upsize .................. D 1 ........... Currency..... CITIBANK NA ........ E57ODZWZ7FF32TWEFA76 . 12/02/2013 . 12/05/2033 ............... 0 ........9,663,943 .. 7.012%[6.46%] ................ 0 ................ 0 .........134,679 ...... 2,653,861 ........... ...... 2,653,861 ....... (334,398)................ 0 ................ 0 ................ 0 .........146,452  .......... 0009 ............
1139999999. Subtotal - Swaps - Hedging Other - Foreign Exchange 0 1,224,000 5,084,115 67,712,276 XXX 67,712,276 (9,778,648) 0 0 0 5,547,653 XXX XXX
Total Return Swap With 

MORGANSTANLEYCAPITALSE

RVICE RCV FEDL P Tot 

Ret 12/30/2024 

BHF1TE010 .............. Variable Annuities ... Exh 5 ........ Equity/Index

MORGAN STANLEY 

CAPITAL SERVICES .. I7331LVCZKQKX5T7XV54 . 10/22/2019 . 12/30/2024 ............... 0 ...... 31,045,959 

........... SPTR / 
(FEDL01+55BP) ................ 0 ................ 0 ...... 1,246,508 .....(1,192,382) ........... .....(1,192,382)...... 1,953,486 ................ 0 ................ 0 ................ 0 ..........77,509  .......... 0001 ...........

Total Return Swap With 

SOCIETE GENERALE SA 

RCV FEDL P Tot Ret 

12/30/2024 BHF1TE069 Variable Annuities ... Exh 5 ........ Equity/Index

SOCIETE GENERALE SA 

........................ O2RNE8IBXP4R0TD8PU41 . 10/22/2019 . 12/30/2024 ............... 0 ..... 364,252,394 
........... SPTR / 
(FEDL01+56BP) ................ 0 ................ 0 .....14,649,814 ... (13,989,818) ........... ... (13,989,818).....22,919,805 ................ 0 ................ 0 ................ 0 .........909,383  .......... 0001 ...........

Total Return Swap With 

SOCIETE GENERALE SA 

RCV FEDL P Tot Ret 

12/23/2024 BHF1W7SU7 Variable Annuities ... Exh 5 ........ Equity/Index

SOCIETE GENERALE SA 

........................ O2RNE8IBXP4R0TD8PU41 . 12/23/2019 . 12/23/2024 ............... 0 ..... 229,488,869 
........... SPTR / 
(FEDL01+52.5BP) ................ 0 ................ 0 ...... 9,150,803 .....(1,806,249) ........... .....(1,806,249).....(1,894,047)................ 0 ................ 0 ................ 0 .........550,459  .......... 0001 ...........

Total Return Swap With 

JPMORGAN CHASE BANK NA 

RCV FEDL P Tot Ret 

01/14/2025 BHF1X8TL3 Variable Annuities ... Exh 5 ........ Equity/Index

JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 01/14/2020 . 01/14/2025 ............... 0 .....105,901,819 
Russell 2000 TR 

/ (FEDL01+35BP) ................ 0 ................ 0 ...... 4,164,891 .....(2,409,206) ........... .....(2,409,206).....11,393,157 ................ 0 ................ 0 ................ 0 .........285,351  .......... 0001 ...........
Total Return Swap With 

MORGANSTANLEY&COINTERN

ATIO RCV FEDL P Tot 

Ret 01/23/2025 

BHF1XVNW4 .............. Variable Annuities ... Exh 5 ........ Equity/Index

MORGAN STANLEY 

CAPITAL SERVICES .. I7331LVCZKQKX5T7XV54 . 01/23/2020 . 01/23/2025 ............... 0 ..... 545,527,350 
........... SPTR / 
(FEDL01+51BP) ................ 0 ................ 0 .....21,863,661 ... (21,835,980) ........... ... (21,835,980).....33,527,322 ................ 0 ................ 0 ................ 0 ...... 1,531,049  .......... 0001 ...........
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1
Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23

Description

Description
 of Item(s)
Hedged,
Used for
Income

Generation
or Replicated

Schedule/
Exhibit

Identifier

Type(s)
of

Risk(s)
(a)

Exchange, Counterparty
or Central Clearinghouse

Trade
Date

Date of 
Maturity

or
Expiration

Number
of

Contracts
Notional 
Amount

Strike
Price,

Rate or
Index

Received 
(Paid)

Cumulative
Prior 

Year(s) 
Initial Cost 

of Un-
discounted 
Premium 

(Received) 
Paid

Current 
Year Initial 

Cost of
Un-

discounted 
Premium 

(Received) 
Paid

Current 
Year

Income

Book/ 
Adjusted 
Carrying 

Value Code Fair Value

Unrealized 
Valuation 
Increase/ 

(Decrease)

Total 
Foreign 

Exchange 
Change in 
B./A.C.V.

Current 
Year�s 

(Amorti-
zation)/ 

Accretion

Adjustment 
to Carrying 

Value of 
Hedged 

Item
Potential 
Exposure

Credit 
Quality 

of
Refer-
ence 
Entity

Hedge
Effectiveness 
at Inception

and at 
Quarter-end

(b)
Total Return Swap With 

GOLDMAN SACHS 

INTERNATIONAL RCV FEDL 

P Tot Ret 01/24/2025 

BHF1Y1UX9 .............. Variable Annuities ... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 01/24/2020 . 01/24/2025 ............... 0 ...... 79,713,762 

.. MSCI Daily TR 
Gross EAFE USD 

/ 

(FEDL01+63.5BP) ................ 0 ................ 0 ...... 3,394,889 .....(4,158,727) ........... .....(4,158,727)...... 5,109,933 ................ 0 ................ 0 ................ 0 .........224,691  .......... 0001 ...........
Total Return Swap With 

GOLDMAN SACHS 

INTERNATIONAL RCV FEDL 

P Tot Ret 01/28/2025 

BHF1Y2QV6 .............. Variable Annuities ... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 01/28/2020 . 01/28/2025 ............... 0 ...... 50,940,336 

.. MSCI Daily TR 
Gross EAFE USD 

/ (FEDL01+62BP) ................ 0 ................ 0 ...... 2,185,015 .....(3,114,885) ........... .....(3,114,885)...... 3,075,580 ................ 0 ................ 0 ................ 0 .........146,041  .......... 0001 ...........
Total Return Swap With 

GOLDMAN SACHS 

INTERNATIONAL RCV FEDL 

P Tot Ret 02/04/2025 

BHF1YG209 .............. Variable Annuities ... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 02/04/2020 . 02/04/2025 ............... 0 ..... 145,626,556 

.. MSCI Daily TR 
Gross EAFE USD 

/ (FEDL01+63BP) ................ 0 ................ 0 ...... 6,544,503 ... (18,213,921) ........... ... (18,213,921).....(5,127,014)................ 0 ................ 0 ................ 0 .........429,503  .......... 0001 ...........
Total Return Swap With 

BNP PARIBAS SA RCV 

FEDL P Tot Ret 

02/04/2025 BHF1YG944 Variable Annuities ... Exh 5 ........ Equity/Index BNP PARIBAS ........ R0MUWSFPU8MPRO8K5P83 . 02/04/2020 . 02/04/2025 ............... 0 ...... 25,352,752 

........... SPTR / 
(FEDL01+50BP) ................ 0 ................ 0 ...... 1,074,653 .....(2,884,921) ........... .....(2,884,921)....... (856,835)................ 0 ................ 0 ................ 0 ..........74,774  .......... 0001 ...........

Total Return Swap With 

BNP PARIBAS SA RCV 

FEDL P Tot Ret 

02/04/2025 BHF1YG993 Variable Annuities ... Exh 5 ........ Equity/Index BNP PARIBAS ........ R0MUWSFPU8MPRO8K5P83 . 02/04/2020 . 02/04/2025 ............... 0 ...... 23,796,980 
Russell 2000 TR 

/ (FEDL01+35BP) ................ 0 ................ 0 .........987,034 .....(2,296,469) ........... .....(2,296,469)...... 1,123,872 ................ 0 ................ 0 ................ 0 ..........70,185  .......... 0001 ...........
Total Return Swap With 

GOLDMAN SACHS 

INTERNATIONAL RCV FEDL 

P Tot Ret 03/09/2025 

BHF204QQ8 .............. Variable Annuities ... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 03/04/2020 . 03/09/2025 ............... 0 ..... 557,959,281 

.. MSCI Daily TR 
Gross EAFE USD 

/ 

(FEDL01+63.5BP) ................ 0 ................ 0 ..... 23,995,534 ....(23,273,932) ........... ....(23,273,932)....... (583,394)................ 0 ................ 0 ................ 0 ......1,847,082  .......... 0001 ...........
Total Return Swap With 

BANK OF AMERICA NA RCV 

FEDL P Tot Ret 

03/06/2025 BHF204QU9 Variable Annuities ... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 03/04/2020 . 03/06/2025 ............... 0 .....534,780,071 
........... SPTR / 
(FEDL01+43BP) ................ 0 ................ 0 .....21,804,955 ... (35,483,116) ........... ... (35,483,116)....(13,305,399)................ 0 ................ 0 ................ 0 ...... 1,753,673  .......... 0001 ...........

Total Return Swap With 

SOCIETE GENERALE SA 

RCV FEDL P Tot Ret 

04/06/2025 BHF21DU66 Variable Annuities ... Exh 5 ........ Equity/Index

SOCIETE GENERALE SA 

........................ O2RNE8IBXP4R0TD8PU41 . 04/03/2020 . 04/06/2025 ............... 0 .....127,095,660 

.. MSCI Daily TR 
Gross EAFE USD 

/ (FEDL01+75BP) ................ 0 ................ 0 ...... 5,638,590 .....(6,610,310) ........... .....(6,610,310)...... 6,559,688 ................ 0 ................ 0 ................ 0 .........456,072  .......... 0001 ...........
Total Return Swap With 

GOLDMAN SACHS 

INTERNATIONAL RCV FEDL 

P Tot Ret 04/13/2025 

BHF21QT28 .............. Variable Annuities ... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 04/08/2020 . 04/13/2025 ............... 0 ..... 124,406,969 

.. MSCI Daily TR 
Gross EAFE USD 

/ (FEDL01+71BP) ................ 0 ................ 0 ...... 5,315,768 .....(4,189,605) ........... .....(4,189,605)......7,498,016 ................ 0 ................ 0 ................ 0 .........454,659  .......... 0001 ...........
Total Return Swap With 

SOCIETE GENERALE SA 

RCV FEDL P Tot Ret 

04/16/2025 BHF21V7X3 Variable Annuities ... Exh 5 ........ Equity/Index

SOCIETE GENERALE SA 

........................ O2RNE8IBXP4R0TD8PU41 . 04/15/2020 . 04/16/2025 ............... 0 ...... 67,134,971 

.. MSCI Daily TR 
Gross EAFE USD 

/ (FEDL01+63BP) ................ 0 ................ 0 ......2,827,107 .....(2,636,802) ........... .....(2,636,802)...... 3,673,479 ................ 0 ................ 0 ................ 0 .........247,232  .......... 0001 ...........
Total Return Swap With 

SOCIETE GENERALE SA 

RCV FEDL P Tot Ret 

06/04/2025 BHF244NB0 Variable Annuities ... Exh 5 ........ Equity/Index

SOCIETE GENERALE SA 

........................ O2RNE8IBXP4R0TD8PU41 . 06/04/2020 . 06/04/2025 ............... 0 .....300,188,597 

.. MSCI Daily TR 
Gross EAFE USD 

/ (FEDL01+80BP) ................ 0 ................ 0 .....13,228,565 ... (10,428,685) ........... ... (10,428,685)......1,776,168 ................ 0 ................ 0 ................ 0 ...... 1,234,714  .......... 0001 ...........
Total Return Swap With 

GOLDMAN SACHS 

INTERNATIONAL RCV FEDL 

P Tot Ret 06/04/2025 

BHF244P28 .............. Variable Annuities ... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 06/04/2020 . 06/04/2025 ............... 0 ..... 374,195,308 

...... NASDAQ 100 
Total Return / 

(FEDL01+48BP) ................ 0 ................ 0 .....15,512,641 ....(22,822,913) ........... ....(22,822,913).....(3,185,840)................ 0 ................ 0 ................ 0 ...... 1,539,113  .......... 0001 ...........
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1
Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23

Description

Description
 of Item(s)
Hedged,
Used for
Income

Generation
or Replicated

Schedule/
Exhibit

Identifier

Type(s)
of

Risk(s)
(a)

Exchange, Counterparty
or Central Clearinghouse

Trade
Date

Date of 
Maturity

or
Expiration

Number
of

Contracts
Notional 
Amount

Strike
Price,

Rate or
Index

Received 
(Paid)

Cumulative
Prior 

Year(s) 
Initial Cost 

of Un-
discounted 
Premium 

(Received) 
Paid

Current 
Year Initial 

Cost of
Un-

discounted 
Premium 

(Received) 
Paid

Current 
Year

Income

Book/ 
Adjusted 
Carrying 

Value Code Fair Value

Unrealized 
Valuation 
Increase/ 

(Decrease)

Total 
Foreign 

Exchange 
Change in 
B./A.C.V.

Current 
Year�s 

(Amorti-
zation)/ 

Accretion

Adjustment 
to Carrying 

Value of 
Hedged 

Item
Potential 
Exposure

Credit 
Quality 

of
Refer-
ence 
Entity

Hedge
Effectiveness 
at Inception

and at 
Quarter-end

(b)
Total Return Swap With 

MORGANSTANLEY&COINTERN

ATIO RCV FEDL P Tot 

Ret 06/09/2025 

BHF244PE2 .............. Variable Annuities ... Exh 5 ........ Equity/Index

MORGAN STANLEY 

CAPITAL SERVICES .. I7331LVCZKQKX5T7XV54 . 06/04/2020 . 06/09/2025 ............... 0 ..... 484,781,204 
Russell 2000 TR 

/ (FEDL01+43BP) ................ 0 ................ 0 .....20,172,439 ... (31,147,547) ........... ... (31,147,547)...... 2,338,505 ................ 0 ................ 0 ................ 0 ...... 2,014,047  .......... 0001 ...........
Total Return Swap With 

SOCIETE GENERALE SA 

RCV FEDL P Tot Ret 

06/04/2025 BHF244PP7 Variable Annuities ... Exh 5 ........ Equity/Index

SOCIETE GENERALE SA 

........................ O2RNE8IBXP4R0TD8PU41 . 06/04/2020 . 06/04/2025 ............... 0 ..... 122,744,275 
........... SPTR / 
(FEDL01+54BP) ................ 0 ................ 0 ...... 5,009,367 .....(5,517,662) ........... .....(5,517,662)....... (971,528)................ 0 ................ 0 ................ 0 .........504,863  .......... 0001 ...........

Total Return Swap With 

GOLDMAN SACHS 

INTERNATIONAL RCV FEDL 

P Tot Ret 06/17/2025 

BHF24URS1 .............. Variable Annuities ... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 06/17/2020 . 06/17/2025 ............... 0 .....124,807,907 

.. MSCI Daily TR 
Gross EAFE USD 

/ (FEDL01+76BP) ................ 0 ................ 0 ...... 5,395,156 .....(3,618,758) ........... .....(3,618,758)....... (676,371)................ 0 ................ 0 ................ 0 .........526,687  .......... 0001 ...........
Total Return Swap With 

GOLDMAN SACHS 

INTERNATIONAL RCV FEDL 

P Tot Ret 06/18/2025 

BHF24URZ5 .............. Variable Annuities ... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 06/17/2020 . 06/18/2025 ............... 0 ...... 79,623,718 

.. MSCI Daily TR 
Gross EAFE USD 

/ (FEDL01+76BP) ................ 0 ................ 0 ...... 3,441,949 .....(2,308,660) ........... .....(2,308,660)....... (431,505)................ 0 ................ 0 ................ 0 .........336,656  .......... 0001 ...........
Total Return Swap With 

SOCIETE GENERALE SA 

RCV FEDL P Tot Ret 

06/19/2025 BHF24WA22 Variable Annuities ... Exh 5 ........ Equity/Index

SOCIETE GENERALE SA 

........................ O2RNE8IBXP4R0TD8PU41 . 06/18/2020 . 06/19/2025 ............... 0 ...... 42,307,737 
........... SPTR / 
(FEDL01+56BP) ................ 0 ................ 0 ...... 1,700,529 ....... (370,593) ........... ....... (370,593)....... (335,588)................ 0 ................ 0 ................ 0 .........179,223  .......... 0001 ...........

Total Return Swap With 

SOCIETE GENERALE SA 

RCV FEDL P Tot Ret 

06/19/2025 BHF24WA71 Variable Annuities ... Exh 5 ........ Equity/Index

SOCIETE GENERALE SA 

........................ O2RNE8IBXP4R0TD8PU41 . 06/18/2020 . 06/19/2025 ............... 0 ...... 77,576,210 

.. MSCI Daily TR 
Gross EAFE USD 

/ (FEDL01+70BP) ................ 0 ................ 0 ...... 3,273,170 .....(1,434,764) ........... .....(1,434,764)....... (392,455)................ 0 ................ 0 ................ 0 .........328,627  .......... 0001 ...........
Total Return Swap With 

SOCIETE GENERALE SA 

RCV FEDL P Tot Ret 

06/18/2025 BHF24WAB2 Variable Annuities ... Exh 5 ........ Equity/Index

SOCIETE GENERALE SA 

........................ O2RNE8IBXP4R0TD8PU41 . 06/17/2020 . 06/18/2025 ............... 0 ..... 151,895,303 
........... SPTR / 
(FEDL01+57BP) ................ 0 ................ 0 ......6,209,166 .....(3,946,821) ........... .....(3,946,821).....(3,065,010)................ 0 ................ 0 ................ 0 .........642,226  .......... 0001 ...........

Total Return Swap With 

SOCIETE GENERALE SA 

RCV FEDL P Tot Ret 

06/22/2025 BHF254230 Variable Annuities ... Exh 5 ........ Equity/Index

SOCIETE GENERALE SA 

........................ O2RNE8IBXP4R0TD8PU41 . 06/18/2020 . 06/22/2025 ............... 0 ...... 59,290,255 

.. MSCI Daily TR 
Gross EAFE USD 

/ (FEDL01+70BP) ................ 0 ................ 0 ...... 2,345,060 .....(1,105,623) ........... .....(1,105,623)....... (469,689)................ 0 ................ 0 ................ 0 .........252,598  .......... 0001 ...........
Total Return Swap With 

SOCIETE GENERALE SA 

RCV FEDL P Tot Ret 

06/22/2025 BHF2556F6 Variable Annuities ... Exh 5 ........ Equity/Index

SOCIETE GENERALE SA 

........................ O2RNE8IBXP4R0TD8PU41 . 06/19/2020 . 06/22/2025 ............... 0 ...... 97,675,066 
........... SPTR / 
(FEDL01+54BP) ................ 0 ................ 0 ...... 3,905,364 ....... (768,776) ........... ....... (768,776)....... (465,713)................ 0 ................ 0 ................ 0 .........416,131  .......... 0001 ...........

Total Return Swap With 

CITIBANK NA R Tot Ret 

PAY FEDL 09/04/2026 

BHF29D1V5 .............. Variable Annuities ... Exh 5 ........ Equity/Index CITIBANK NA ........ E57ODZWZ7FF32TWEFA76 . 10/02/2023 . 09/04/2026 ............... 0 ..... 234,497,724 
........... SPTR / 
(FEDL01+48BP) ................ 0 ................ 0 .....(9,440,419)...... 8,964,185 ........... ...... 8,964,185 ...... 2,583,852 ................ 0 ................ 0 ................ 0 ...... 1,628,353  .......... 0001 ...........

Total Return Swap With 

CITIBANK NA R Tot Ret 

PAY FEDL 09/29/2025 

BHF2ABJY2 .............. Variable Annuities ... Exh 5 ........ Equity/Index CITIBANK NA ........ E57ODZWZ7FF32TWEFA76 . 09/29/2020 . 09/29/2025 ............... 0 ...... 19,527,726 
........... SPTR / 
(FEDL01+50.5BP) ................ 0 ................ 0 ....... (801,608)................ 0 ........... ................ 0 ................ 0 ................ 0 ................ 0 ................ 0 ..........97,505  .......... 0001 ...........

Total Return Swap With 

GOLDMAN SACHS 

INTERNATIONAL RCV FEDL 

P Tot Ret 01/30/2025 

BHF2GWQW6 .............. Variable Annuities ... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 01/30/2020 . 01/30/2025 ............... 0 ...... 45,834,996 

.. MSCI Daily TR 
Gross EAFE USD 

/ (FEDL01+61BP) ................ 0 ................ 0 ......1,961,268 .....(2,783,149) ........... .....(2,783,149)...... 2,784,635 ................ 0 ................ 0 ................ 0 .........132,495  .......... 0001 ...........
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1
Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23

Description

Description
 of Item(s)
Hedged,
Used for
Income

Generation
or Replicated

Schedule/
Exhibit

Identifier

Type(s)
of

Risk(s)
(a)

Exchange, Counterparty
or Central Clearinghouse

Trade
Date

Date of 
Maturity

or
Expiration

Number
of

Contracts
Notional 
Amount

Strike
Price,

Rate or
Index

Received 
(Paid)

Cumulative
Prior 

Year(s) 
Initial Cost 

of Un-
discounted 
Premium 

(Received) 
Paid

Current 
Year Initial 

Cost of
Un-

discounted 
Premium 

(Received) 
Paid

Current 
Year

Income

Book/ 
Adjusted 
Carrying 

Value Code Fair Value

Unrealized 
Valuation 
Increase/ 

(Decrease)

Total 
Foreign 

Exchange 
Change in 
B./A.C.V.

Current 
Year�s 

(Amorti-
zation)/ 

Accretion

Adjustment 
to Carrying 

Value of 
Hedged 

Item
Potential 
Exposure

Credit 
Quality 

of
Refer-
ence 
Entity

Hedge
Effectiveness 
at Inception

and at 
Quarter-end

(b)
Total Return Swap With 

MORGANSTANLEYCAPITALSE

RVICE R Tot Ret PAY 

FEDL 01/23/2025 

BHF2J4AX0 .............. Variable Annuities ... Exh 5 ........ Equity/Index

WELLS FARGO BANK NA 

........................ KB1H1DSPRFMYMCUFXT09 . 03/03/2021 . 01/23/2025 ............... 0 ..... 484,913,200 
........... SPTR / 
(FEDL01+42BP) ................ 0 ................ 0 ... (19,134,145).....19,409,760 ........... .....19,409,760 ... (29,800,244)................ 0 ................ 0 ................ 0 ...... 1,360,932  .......... 0001 ...........

Total Return Swap With 

WELLS FARGO BANK NA R 

Tot Ret PAY FEDL 

12/23/2024 BHF2KCUB6 Variable Annuities ... Exh 5 ........ Equity/Index

WELLS FARGO BANK NA 

........................ KB1H1DSPRFMYMCUFXT09 . 03/23/2021 . 12/23/2024 ............... 0 ..... 792,471,537 
........... SPTR / 
(FEDL01+45BP) ................ 0 ................ 0 ... (31,194,058)...... 6,237,343 ........... ...... 6,237,343 ...... 6,543,256 ................ 0 ................ 0 ................ 0 ......1,900,846  .......... 0001 ...........

Total Return Swap With 

WELLS FARGO BANK NA R 

Tot Ret PAY FEDL 

06/04/2025 BHF2KCV33 Variable Annuities ... Exh 5 ........ Equity/Index

WELLS FARGO BANK NA 

........................ KB1H1DSPRFMYMCUFXT09 . 03/23/2021 . 06/04/2025 ............... 0 ..... 374,195,308 

...... NASDAQ 100 
Total Return / 

(FEDL01+49BP) ................ 0 ................ 0 ... (15,555,037).....22,822,913 ........... .....22,822,913 ......3,185,667 ................ 0 ................ 0 ................ 0 ...... 1,539,113  .......... 0001 ...........
Total Return Swap With 

BNP PARIBAS SA R Tot 

Ret PAY FEDL 

02/11/2025 BHF2KECM8 Variable Annuities ... Exh 5 ........ Equity/Index BNP PARIBAS ........ R0MUWSFPU8MPRO8K5P83 . 03/24/2021 . 02/11/2025 ............... 0 ..... 241,439,023 
Russell 2000 TR 

/ (FEDL01+31BP) ................ 0 ................ 0 .....(9,966,785).....20,293,647 ........... .....20,293,647 ... (17,679,175)................ 0 ................ 0 ................ 0 .........731,448  .......... 0001 ...........
Total Return Swap With 

BANK OF AMERICA NA R 

Tot Ret PAY FEDL 

03/06/2025 BHF2KEPV4 Variable Annuities ... Exh 5 ........ Equity/Index

WELLS FARGO BANK NA 

........................ KB1H1DSPRFMYMCUFXT09 . 03/25/2021 . 03/06/2025 ............... 0 ..... 534,780,091 
........... SPTR / 
(FEDL01+50BP) ................ 0 ................ 0 ... (22,070,578).....35,483,080 ........... .....35,483,072 .....13,303,632 ................ 0 ................ 0 ................ 0 ...... 1,753,673  .......... 0001 ...........

Total Return Swap With 

GOLDMAN SACHS 

INTERNATIONAL R Tot 

Ret PAY FEDL 

03/09/2025 BHF2KGT29 Variable Annuities ... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 03/26/2021 . 03/09/2025 ............... 0 ..... 586,782,284 

.. MSCI Daily TR 
Gross EAFE USD 

/ (FEDL01+64BP) ................ 0 ................ 0 ....(25,298,919).....24,476,214 ........... .....24,476,214 .........613,388 ................ 0 ................ 0 ................ 0 ...... 1,942,498  .......... 0001 ...........
Total Return Swap With 

SOCIETE GENERALE SA R 

Tot Ret PAY FEDL 

04/14/2025 BHF2KHCY5 Variable Annuities ... Exh 5 ........ Equity/Index

SOCIETE GENERALE SA 

........................ O2RNE8IBXP4R0TD8PU41 . 03/24/2021 . 04/14/2025 ............... 0 ..... 425,662,377 

.. MSCI Daily TR 
Gross EAFE USD 

/ (FEDL01+65BP) ................ 0 ................ 0 ... (17,772,218)...... 5,201,682 ........... ...... 5,201,682 ........ 808,970 ................ 0 ................ 0 ................ 0 ...... 1,559,613  .......... 0001 ...........
Total Return Swap With 

GOLDMAN SACHS 

INTERNATIONAL R Tot 

Ret PAY FEDL 

04/15/2025 BHF2KN6J2 Variable Annuities ... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 03/25/2021 . 04/15/2025 ............... 0 ..... 591,344,033 

.. MSCI Daily TR 
Gross EAFE USD 

/ (FEDL01+63BP) ................ 0 ................ 0 ....(25,056,492).....19,914,465 ........... .....19,914,465 ... (35,368,822)................ 0 ................ 0 ................ 0 ...... 2,172,185  .......... 0001 ...........
Total Return Swap With 

SOCIETE GENERALE SA 

RCV FEDL P Tot Ret 

11/12/2024 BHF2N05C5 Variable Annuities ... Exh 5 ........ Equity/Index

SOCIETE GENERALE SA 

........................ O2RNE8IBXP4R0TD8PU41 . 05/13/2021 . 11/12/2024 ............... 0 ...... 35,318,425 

Russell 2000 TR 

/ (FEDL01+29BP) ................ 0 ................ 0 ...... 1,447,387 .....(2,556,186) ........... .....(2,556,186)...... 1,375,466 ................ 0 ................ 0 ................ 0 ..........60,612  .......... 0001 ...........
Total Return Swap With 

MORGANSTANLEYCAPITALSE

RVICE R Tot Ret PAY 

FEDL 06/21/2027 

BHF2PTWT3 .............. Variable Annuities ... Exh 5 ........ Equity/Index

MORGAN STANLEY 

CAPITAL SERVICES .. I7331LVCZKQKX5T7XV54 . 10/02/2023 . 06/21/2027 ............... 0 ...... 48,166,134 
Russell 2000 TR 

/ (FEDL01+38BP) ................ 0 ................ 0 .....(1,915,008).........237,871 ........... .........237,871 .........(19,276)................ 0 ................ 0 ................ 0 .........397,428  .......... 0001 ...........
Total Return Swap With 

BANK OF AMERICA NA R 

Tot Ret PAY FEDL 

06/21/2027 BHF2PTXM7 Variable Annuities ... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 10/02/2023 . 06/21/2027 ............... 0 ..... 143,122,494 
........... SPTR / 
(FEDL01+62BP) ................ 0 ................ 0 .....(5,800,676)......1,126,481 ........... ......1,126,481 ........ 681,881 ................ 0 ................ 0 ................ 0 ......1,180,931  .......... 0001 ...........

Total Return Swap With 

BANK OF AMERICA NA R 

Tot Ret PAY FEDL 

10/18/2024 BHF2QSYD7 Variable Annuities ... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 07/01/2021 . 10/18/2024 ............... 0 ..... 270,542,810 
........... SPTR / 
(FEDL01+51.5BP) ................ 0 ................ 0 ... (10,815,168).....11,424,157 ........... .....11,424,157 ... (11,407,835)................ 0 ................ 0 ................ 0 .........300,397  .......... 0001 ...........

Total Return Swap With 

WELLS FARGO BANK NA R 

Tot Ret PAY FEDL 

10/18/2024 BHF2QUMS2 Variable Annuities ... Exh 5 ........ Equity/Index

WELLS FARGO BANK NA 

........................ KB1H1DSPRFMYMCUFXT09 . 07/02/2021 . 10/18/2024 ............... 0 ..... 144,731,451 
........... SPTR / 
(FEDL01+51BP) ................ 0 ................ 0 .....(5,780,799)......6,111,546 ........... ......6,111,546 .....(6,102,783)................ 0 ................ 0 ................ 0 ........ 160,703  .......... 0001 ...........
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1
Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23

Description

Description
 of Item(s)
Hedged,
Used for
Income

Generation
or Replicated

Schedule/
Exhibit

Identifier

Type(s)
of

Risk(s)
(a)

Exchange, Counterparty
or Central Clearinghouse

Trade
Date

Date of 
Maturity

or
Expiration

Number
of

Contracts
Notional 
Amount

Strike
Price,

Rate or
Index

Received 
(Paid)

Cumulative
Prior 

Year(s) 
Initial Cost 

of Un-
discounted 
Premium 

(Received) 
Paid

Current 
Year Initial 

Cost of
Un-

discounted 
Premium 

(Received) 
Paid

Current 
Year

Income

Book/ 
Adjusted 
Carrying 

Value Code Fair Value

Unrealized 
Valuation 
Increase/ 

(Decrease)

Total 
Foreign 

Exchange 
Change in 
B./A.C.V.

Current 
Year�s 

(Amorti-
zation)/ 

Accretion

Adjustment 
to Carrying 

Value of 
Hedged 

Item
Potential 
Exposure

Credit 
Quality 

of
Refer-
ence 
Entity

Hedge
Effectiveness 
at Inception

and at 
Quarter-end

(b)
Total Return Swap With 

SOCIETE GENERALE SA 

RCV FEDL P Tot Ret 

01/15/2025 BHF2S6KM8 Variable Annuities ... Exh 5 ........ Equity/Index

SOCIETE GENERALE SA 

........................ O2RNE8IBXP4R0TD8PU41 . 07/27/2021 . 01/15/2025 ............... 0 ...... 23,070,782 
........... SPTR / 
(FEDL01+52.5BP) ................ 0 ................ 0 .........937,783 .....(1,325,841) ........... .....(1,325,841)...... 1,469,803 ................ 0 ................ 0 ................ 0 ..........62,457  .......... 0001 ...........

Total Return Swap With 

JPMORGAN CHASE BANK NA 

RCV FEDL P Tot Ret 

03/18/2025 BHF2S6L54 Variable Annuities ... Exh 5 ........ Equity/Index

JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 07/27/2021 . 03/18/2025 ............... 0 ..... 369,167,892 

...... NASDAQ 100 
Total Return / 

(FEDL01+49BP) ................ 0 ................ 0 .....15,022,464 ... (20,063,325) ........... ... (20,063,325).....31,557,129 ................ 0 ................ 0 ................ 0 ...... 1,256,003  .......... 0001 ...........
Total Return Swap With 

CITIBANK NA R Tot Ret 

PAY FEDL 07/21/2027 

BHF2SK9S7 .............. Variable Annuities ... Exh 5 ........ Equity/Index CITIBANK NA ........ E57ODZWZ7FF32TWEFA76 . 10/02/2023 . 07/21/2027 ............... 0 ....... 8,101,151 

.. MSCI Daily TR 
Gross EAFE USD 

/ (FEDL01+71BP) ................ 0 ................ 0 ....... (369,308)...... 1,013,234 ........... ...... 1,013,234 .........285,182 ................ 0 ................ 0 ................ 0 ..........67,845  .......... 0001 ...........
Total Return Swap With 

JPMORGAN CHASE BANK NA 

RCV FEDL P Tot Ret 

04/02/2025 BHF2SV3S9 Variable Annuities ... Exh 5 ........ Equity/Index

JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 08/05/2021 . 04/02/2025 ............... 0 ...... 24,360,195 

.. MSCI Daily TR 
Gross EAFE USD 

/ (FEDL01+56BP) ................ 0 ................ 0 ......1,058,006 .....(1,684,374) ........... .....(1,684,374)........ 806,104 ................ 0 ................ 0 ................ 0 ..........86,480  .......... 0001 ...........
Total Return Swap With 

CITNA_CSA R Tot Ret 

PAY FEDL 07/08/2025 

BHF2T7K29 .............. Variable Annuities ... Exh 5 ........ Equity/Index CITIBANK NA ........ E57ODZWZ7FF32TWEFA76 . 08/18/2021 . 07/08/2025 ............... 0 ...... 88,646,570 
Russell 2000 TR 

/ (FEDL01+28BP) ................ 0 ................ 0 .....(3,735,084)...... 8,630,213 ........... ...... 8,630,213 .....(2,535,738)................ 0 ................ 0 ................ 0 .........388,901  .......... 0001 ...........
Total Return Swap With 

GOLDMAN SACHS 

INTERNATIONAL RCV FEDL 

P Tot Ret 08/05/2025 

BHF2T8R12 .............. Variable Annuities ... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 08/19/2021 . 08/05/2025 ............... 0 ..... 242,633,041 
Russell 2000 TR 

/ (FEDL01+30BP) ................ 0 ................ 0 ...... 9,964,928 ....(23,414,695) ........... ....(23,414,695).....11,458,397 ................ 0 ................ 0 ................ 0 ......1,116,228  .......... 0001 ...........
Total Return Swap With 

BANK OF AMERICA NA RCV 

FEDL P Tot Ret 

04/14/2025 BHF2T8VH2 Variable Annuities ... Exh 5 ........ Equity/Index CITIBANK NA ........ E57ODZWZ7FF32TWEFA76 . 08/18/2021 . 04/14/2025 ............... 0 ..... 302,681,356 

.. MSCI Daily TR 
Gross EAFE USD 

/ (FEDL01+48BP) ................ 0 ................ 0 .....12,452,151 ... (10,193,283) ........... ... (10,193,283).....18,101,584 ................ 0 ................ 0 ................ 0 ......1,109,015  .......... 0001 ...........
Total Return Swap With 

BANK OF AMERICA NA RCV 

FEDL P Tot Ret 

04/15/2025 BHF2T8VL3 Variable Annuities ... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 08/18/2021 . 04/15/2025 ............... 0 ..... 295,672,017 

.. MSCI Daily TR 
Gross EAFE USD 

/ (FEDL01+48BP) ................ 0 ................ 0 .....12,163,714 .....(9,957,232) ........... .....(9,957,232).....17,682,397 ................ 0 ................ 0 ................ 0 ......1,086,093  .......... 0001 ...........
Total Return Swap With 

GOLDMAN SACHS 

INTERNATIONAL RCV FEDL 

P Tot Ret 11/12/2024 

BHF2TNJL4 .............. Variable Annuities ... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 08/26/2021 . 11/12/2024 ............... 0 ..... 114,726,339 
Russell 2000 TR 

/ (FEDL01+28BP) ................ 0 ................ 0 ...... 4,409,279 ....... (820,643) ........... ....... (820,643).....10,982,017 ................ 0 ................ 0 ................ 0 .........196,889  .......... 0001 ...........
Total Return Swap With 

JPMORGAN CHASE BANK NA 

RCV FEDL P Tot Ret 

08/15/2025 BHF2TNL56 Variable Annuities ... Exh 5 ........ Equity/Index

JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 08/26/2021 . 08/15/2025 ............... 0 ...... 99,253,049 

.. MSCI Daily TR 
Gross EAFE USD 

/ (FEDL01+51BP) ................ 0 ................ 0 ...... 4,209,430 .....(5,641,269) ........... .....(5,641,269).........675,944 ................ 0 ................ 0 ................ 0 .........463,941  .......... 0001 ...........
Total Return Swap With 

WELLS FARGO BANK NA R 

Tot Ret PAY FEDL 

08/05/2025 BHF2VD6L7 Variable Annuities ... Exh 5 ........ Equity/Index

WELLS FARGO BANK NA 

........................ KB1H1DSPRFMYMCUFXT09 . 09/30/2021 . 08/05/2025 ............... 0 ...... 24,182,185 
Russell 2000 TR 

/ (FEDL01+27BP) ................ 0 ................ 0 ....... (988,858)...... 2,333,641 ........... ...... 2,333,641 .....(1,141,975)................ 0 ................ 0 ................ 0 .........111,250  .......... 0001 ...........
Total Return Swap With 

CITIBANK NA R Tot Ret 

PAY FEDL 08/15/2025 

BHF2VD6T0 .............. Variable Annuities ... Exh 5 ........ Equity/Index CITIBANK NA ........ E57ODZWZ7FF32TWEFA76 . 09/30/2021 . 08/15/2025 ............... 0 ...... 18,511,618 

.. MSCI Daily TR 
Gross EAFE USD 

/ (FEDL01+55BP) ................ 0 ................ 0 ....... (790,488)...... 1,052,149 ........... ...... 1,052,149 ....... (126,106)................ 0 ................ 0 ................ 0 ..........86,529  .......... 0001 ...........
Total Return Swap With 

MORGANSTANLEYCAPITALSE

RVICE R Tot Ret PAY 

FEDL 08/05/2025 

BHF2X03P7 .............. Variable Annuities ... Exh 5 ........ Equity/Index

MORGAN STANLEY 

CAPITAL SERVICES .. I7331LVCZKQKX5T7XV54 . 10/25/2021 . 08/05/2025 ............... 0 ...... 21,584,190 
Russell 2000 TR 

/ (FEDL01+24BP) ................ 0 ................ 0 ....... (877,882)...... 2,082,928 ........... ...... 2,082,928 .....(1,019,258)................ 0 ................ 0 ................ 0 .......... 99,298  .......... 0001 ...........
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1
Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23

Description

Description
 of Item(s)
Hedged,
Used for
Income

Generation
or Replicated

Schedule/
Exhibit

Identifier

Type(s)
of

Risk(s)
(a)

Exchange, Counterparty
or Central Clearinghouse

Trade
Date

Date of 
Maturity

or
Expiration

Number
of

Contracts
Notional 
Amount

Strike
Price,

Rate or
Index

Received 
(Paid)

Cumulative
Prior 

Year(s) 
Initial Cost 

of Un-
discounted 
Premium 

(Received) 
Paid

Current 
Year Initial 

Cost of
Un-

discounted 
Premium 

(Received) 
Paid

Current 
Year

Income

Book/ 
Adjusted 
Carrying 

Value Code Fair Value

Unrealized 
Valuation 
Increase/ 

(Decrease)

Total 
Foreign 

Exchange 
Change in 
B./A.C.V.

Current 
Year�s 

(Amorti-
zation)/ 

Accretion

Adjustment 
to Carrying 

Value of 
Hedged 

Item
Potential 
Exposure

Credit 
Quality 

of
Refer-
ence 
Entity

Hedge
Effectiveness 
at Inception

and at 
Quarter-end

(b)
Total Return Swap With 

MORGANSTANLEYCAPITALSE

RVICE R Tot Ret PAY 

FEDL 05/11/2026 

BHF2X07Y4 .............. Variable Annuities ... Exh 5 ........ Equity/Index

MORGAN STANLEY 

CAPITAL SERVICES .. I7331LVCZKQKX5T7XV54 . 10/02/2023 . 05/11/2026 ............... 0 ........9,014,466 
Russell 2000 TR 

/ (FEDL01+26BP) ................ 0 ................ 0 ....... (368,817)........ 757,686 ........... ........ 757,686 ....... (660,069)................ 0 ................ 0 ................ 0 ..........57,207  .......... 0001 ...........
Total Return Swap With 

BANK OF AMERICA NA R 

Tot Ret PAY FEDL 

01/15/2025 BHF2X2Y20 Variable Annuities ... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 10/26/2021 . 01/15/2025 ............... 0 .....100,843,907 
........... SPTR / 
(FEDL01+54BP) ................ 0 ................ 0 .....(4,034,813)...... 2,643,165 ........... ...... 2,643,165 .....(4,691,492)................ 0 ................ 0 ................ 0 .........273,002  .......... 0001 ...........

Total Return Swap With 

BANK OF AMERICA NA R 

Tot Ret PAY FEDL 

08/08/2025 BHF2X2YB0 Variable Annuities ... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 10/02/2023 . 08/08/2025 ............... 0 ...... 60,353,131 
........... SPTR / 
(FEDL01+54BP) ................ 0 ................ 0 .....(2,528,277)...... 5,183,638 ........... ...... 5,183,638 .........668,334 ................ 0 ................ 0 ................ 0 .........278,998  .......... 0001 ...........

Total Return Swap With 

GOLDMAN SACHS 

INTERNATIONAL R Tot 

Ret PAY FEDL 

01/15/2025 BHF2X2YG9 Variable Annuities ... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 10/26/2021 . 01/15/2025 ............... 0 ..... 226,407,348 
........... SPTR / 
(FEDL01+54BP) ................ 0 ................ 0 .....(9,049,234)...... 5,934,240 ........... ...... 5,934,240 ....(10,532,995)................ 0 ................ 0 ................ 0 .........612,923  .......... 0001 ...........

Total Return Swap With 

BNP PARIBAS SA R Tot 

Ret PAY FEDL 

07/03/2025 BHF2X5HS5 Variable Annuities ... Exh 5 ........ Equity/Index BNP PARIBAS ........ R0MUWSFPU8MPRO8K5P83 . 10/02/2023 . 07/03/2025 ............... 0 ....... 7,506,819 

.. MSCI Daily TR 
Gross EAFE USD 

/ (FEDL01+58BP) ................ 0 ................ 0 ....... (323,429).........430,342 ........... .........430,342 ....... (409,344)................ 0 ................ 0 ................ 0 .......... 32,639  .......... 0001 ...........
Total Return Swap With 

WELLS FARGO BANK NA R 

Tot Ret PAY FEDL 

08/05/2025 BHF2ZFSQ3 Variable Annuities ... Exh 5 ........ Equity/Index

WELLS FARGO BANK NA 

........................ KB1H1DSPRFMYMCUFXT09 . 12/10/2021 . 08/05/2025 ............... 0 ...... 33,905,497 

Russell 2000 TR 

/ (FEDL01+31BP) ................ 0 ................ 0 .....(1,396,390)...... 3,271,961 ........... ...... 3,271,961 .....(1,601,200)................ 0 ................ 0 ................ 0 .........155,981  .......... 0001 ...........
Total Return Swap With 

BARCLAYS BANK PLC R 

Tot Ret PAY FEDL 

06/04/2025 BHF2ZFUY3 Variable Annuities ... Exh 5 ........ Equity/Index BARCLAYS BANK PLC G5GSEF7VJP5I7OUK5573 . 12/10/2021 . 06/04/2025 ............... 0 ..... 174,928,388 
........... SPTR / 
(FEDL01+55BP) ................ 0 ................ 0 .....(7,153,463)...... 7,863,469 ........... ...... 7,863,469 ...... 1,384,489 ................ 0 ................ 0 ................ 0 .........719,503  .......... 0001 ...........

Total Return Swap With 

BARCLAYS BANK PLC R 

Tot Ret PAY FEDL 

06/04/2025 BHF2ZFV30 Variable Annuities ... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 12/10/2021 . 06/04/2025 ............... 0 ..... 174,928,388 
........... SPTR / 
(FEDL01+55BP) ................ 0 ................ 0 .....(7,151,265)...... 7,863,469 ........... ...... 7,863,469 ...... 1,384,489 ................ 0 ................ 0 ................ 0 .........719,503  .......... 0001 ...........

Total Return Swap With 

BARCLAYS BANK PLC R 

Tot Ret PAY FEDL 

06/04/2025 BHF2ZFV63 Variable Annuities ... Exh 5 ........ Equity/Index

WELLS FARGO BANK NA 

........................ KB1H1DSPRFMYMCUFXT09 . 12/10/2021 . 06/04/2025 ............... 0 ..... 174,928,388 
........... SPTR / 
(FEDL01+55BP) ................ 0 ................ 0 .....(7,151,266)...... 7,863,469 ........... ...... 7,863,469 ...... 1,384,489 ................ 0 ................ 0 ................ 0 .........719,503  .......... 0001 ...........

Total Return Swap With 

WELLS FARGO BANK NA R 

Tot Ret PAY FEDL 

12/15/2027 BHF2ZQ1X3 Variable Annuities ... Exh 5 ........ Equity/Index

WELLS FARGO BANK NA 

........................ KB1H1DSPRFMYMCUFXT09 . 10/02/2023 . 12/15/2027 ............... 0 ..... 341,753,402 
........... SPTR / 
(FEDL01+59BP) ................ 0 ................ 0 ....(13,934,575)...... 7,956,747 ........... ...... 7,956,747 ...... 4,692,044 ................ 0 ................ 0 ................ 0 ......3,060,658  .......... 0001 ...........

Total Return Swap With 

BANK OF AMERICA NA RCV 

FEDL P Tot Ret 

09/29/2025 BHF30AMF0 Variable Annuities ... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 01/03/2022 . 09/29/2025 ............... 0 ..... 514,579,394 
........... SPTR / 
(FEDL01+52BP) ................ 0 ................ 0 .....21,323,075 ...... 7,475,695 ........... ...... 7,475,695 ...... 7,475,695 ................ 0 ................ 0 ................ 0 ...... 2,569,370  .......... 0001 ...........

Total Return Swap With 

BANK OF AMERICA NA R 

Tot Ret PAY FEDL 

04/10/2025 BHF33Y184 Variable Annuities ... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 03/16/2022 . 04/10/2025 ............... 0 ..... 314,309,882 
........... SPTR / 
(FEDL01+49BP) ................ 0 ................ 0 ... (12,620,177)...... 8,129,003 ........... ...... 8,129,003 ... (15,617,865)................ 0 ................ 0 ................ 0 ...... 1,139,809  .......... 0001 ...........

Total Return Swap With 

CITIBANK NA RCV FEDL P 

Tot Ret 10/10/2024 

BHF34FQ04 .............. Variable Annuities ... Exh 5 ........ Equity/Index CITIBANK NA ........ E57ODZWZ7FF32TWEFA76 . 03/23/2022 . 10/10/2024 ............... 0 ...... 16,115,064 

.. MSCI Daily TR 
Gross EAFE USD 

/ (1D 

USOIS+55.5BP) ................ 0 ................ 0 .........685,804 ....... (790,846) ........... ....... (790,846).........580,763 ................ 0 ................ 0 ................ 0 ..........13,337  .......... 0001 ...........

 E
0
6
.8

8



STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1
Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23

Description

Description
 of Item(s)
Hedged,
Used for
Income

Generation
or Replicated

Schedule/
Exhibit

Identifier

Type(s)
of

Risk(s)
(a)

Exchange, Counterparty
or Central Clearinghouse

Trade
Date

Date of 
Maturity

or
Expiration

Number
of

Contracts
Notional 
Amount

Strike
Price,

Rate or
Index

Received 
(Paid)

Cumulative
Prior 

Year(s) 
Initial Cost 

of Un-
discounted 
Premium 

(Received) 
Paid

Current 
Year Initial 

Cost of
Un-

discounted 
Premium 

(Received) 
Paid

Current 
Year

Income

Book/ 
Adjusted 
Carrying 

Value Code Fair Value

Unrealized 
Valuation 
Increase/ 

(Decrease)

Total 
Foreign 

Exchange 
Change in 
B./A.C.V.

Current 
Year�s 

(Amorti-
zation)/ 

Accretion

Adjustment 
to Carrying 

Value of 
Hedged 

Item
Potential 
Exposure

Credit 
Quality 

of
Refer-
ence 
Entity

Hedge
Effectiveness 
at Inception

and at 
Quarter-end

(b)
Total Return Swap With 

CITIBANK NA RCV FEDL P 

Tot Ret 10/10/2024 

BHF34HAZ0 .............. Variable Annuities ... Exh 5 ........ Equity/Index CITIBANK NA ........ E57ODZWZ7FF32TWEFA76 . 03/23/2022 . 10/10/2024 ............... 0 ..... 355,410,621 

.. MSCI Daily TR 
Gross EAFE USD 

/ (1D 

USOIS+55.5BP) ................ 0 ................ 0 .....15,125,109 ... (17,441,770) ........... ... (17,441,770).....12,808,464 ................ 0 ................ 0 ................ 0 .........294,140  .......... 0001 ...........
Total Return Swap With 

WELLS FARGO BANK NA R 

Tot Ret PAY FEDL 

10/10/2025 BHF35ME68 Variable Annuities ... Exh 5 ........ Equity/Index

WELLS FARGO BANK NA 

........................ KB1H1DSPRFMYMCUFXT09 . 04/21/2022 . 10/10/2025 ............... 0 ..... 309,221,734 
........... SPTR / 
(FEDL01+50BP) ................ 0 ................ 0 ... (12,437,177)...... 7,997,408 ........... ...... 7,997,408 ... (15,365,169)................ 0 ................ 0 ................ 0 ...... 1,567,145  .......... 0001 ...........

Total Return Swap With 

WELLS FARGO BANK NA R 

Tot Ret PAY FEDL 

10/10/2025 BHF36TLL1 Variable Annuities ... Exh 5 ........ Equity/Index

WELLS FARGO BANK NA 

........................ KB1H1DSPRFMYMCUFXT09 . 05/17/2022 . 10/10/2025 ............... 0 ..... 346,264,433 
........... SPTR / 
(FEDL01+50BP) ................ 0 ................ 0 ... (13,927,180)...... 8,955,444 ........... ...... 8,955,444 ... (17,205,814)................ 0 ................ 0 ................ 0 ...... 1,754,879  .......... 0001 ...........

Total Return Swap With 

UBS AG R Tot Ret PAY 

FEDL 08/10/2025 

BHF36TMS5 .............. Variable Annuities ... Exh 5 ........ Equity/Index UBS AG ............... BFM8T61CT2L1QCEMIK50 . 05/17/2022 . 08/10/2025 ............... 0 ...... 26,583,900 
Russell 2000 TR 

/ (FEDL01+20BP) ................ 0 ................ 0 .....(1,062,008)...... 1,975,311 ........... ...... 1,975,311 .....(2,172,202)................ 0 ................ 0 ................ 0 .........123,284  .......... 0001 ...........
Total Return Swap With 

UBS AG R Tot Ret PAY 

FEDL 06/10/2025 

BHF37W697 .............. Variable Annuities ... Exh 5 ........ Equity/Index UBS AG ............... BFM8T61CT2L1QCEMIK50 . 06/10/2022 . 06/10/2025 ............... 0 ...... 27,306,063 
Russell 2000 TR 

/ (FEDL01+20BP) ................ 0 ................ 0 .....(1,093,760)...... 1,757,983 ........... ...... 1,757,983 ....... (165,170)................ 0 ................ 0 ................ 0 .........113,669  .......... 0001 ...........
Total Return Swap With 

BARCLAYS BANK PLC R 

Tot Ret PAY FEDL 

03/10/2025 BHF380RP7 Variable Annuities ... Exh 5 ........ Equity/Index BARCLAYS BANK PLC G5GSEF7VJP5I7OUK5573 . 06/13/2022 . 03/10/2025 ............... 0 .....127,160,820 
........... SPTR / 
(FEDL01+39.5BP) ................ 0 ................ 0 .....(5,091,634)...... 6,270,427 ........... ...... 6,270,427 ...... 2,360,079 ................ 0 ................ 0 ................ 0 .........422,270  .......... 0001 ...........

Total Return Swap With 

BANK OF AMERICA NA RCV 

FEDL P Tot Ret 

10/10/2025 BHF38RYQ8 Variable Annuities ... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 06/28/2022 . 10/10/2025 ............... 0 ..... 248,698,309 

...... NASDAQ 100 
Total Return / 

(FEDL01+47.5BP) ................ 0 ................ 0 ...... 9,658,469 ......6,961,418 ........... ......6,961,418 .....27,659,380 ................ 0 ................ 0 ................ 0 ......1,260,411  .......... 0001 ...........
Total Return Swap With 

JPMORGAN CHASE BANK NA 

R Tot Ret PAY FEDL 

03/18/2025 BHF3BA1K0 Variable Annuities ... Exh 5 ........ Equity/Index

WELLS FARGO BANK NA 

........................ KB1H1DSPRFMYMCUFXT09 . 08/17/2022 . 03/18/2025 ............... 0 ..... 375,250,579 

...... NASDAQ 100 
Total Return / 

(FEDL01+41BP) ................ 0 ................ 0 ... (15,419,901).....13,980,600 ........... .....13,980,600 .....11,935,894 ................ 0 ................ 0 ................ 0 ......1,276,698  .......... 0001 ...........
Total Return Swap With 

WELLS FARGO BANK NA R 

Tot Ret PAY FEDL 

06/10/2025 BHF3BA7X6 Variable Annuities ... Exh 5 ........ Equity/Index

WELLS FARGO BANK NA 

........................ KB1H1DSPRFMYMCUFXT09 . 08/17/2022 . 06/10/2025 ............... 0 ...... 22,337,218 
Russell 2000 TR 

/ (FEDL01+18BP) ................ 0 ................ 0 ....... (891,488)...... 1,438,085 ........... ...... 1,438,085 ....... (135,092)................ 0 ................ 0 ................ 0 .......... 92,985  .......... 0001 ...........
Total Return Swap With 

BARCLAYS BANK PLC R 

Tot Ret PAY FEDL 

12/10/2024 BHF3BA807 Variable Annuities ... Exh 5 ........ Equity/Index BARCLAYS BANK PLC G5GSEF7VJP5I7OUK5573 . 08/17/2022 . 12/10/2024 ............... 0 ..... 196,299,185 

.. MSCI Daily TR 
Gross EAFE USD 

/ (FEDL01+55BP) ................ 0 ................ 0 .....(8,407,712)...... 9,375,233 ........... ...... 9,375,233 ......1,281,769 ................ 0 ................ 0 ................ 0 .........432,884  .......... 0001 ...........
Total Return Swap With 

CITIBANK NA R Tot Ret 

PAY FEDL 12/10/2024 

BHF3BA831 .............. Variable Annuities ... Exh 5 ........ Equity/Index CITIBANK NA ........ E57ODZWZ7FF32TWEFA76 . 08/17/2022 . 12/10/2024 ............... 0 ..... 337,439,539 

.. MSCI Daily TR 
Gross EAFE USD 

/ 

(FEDL01+53.8BP) ................ 0 ................ 0 ... (14,422,116).....16,116,085 ........... .....16,116,085 ...... 2,203,576 ................ 0 ................ 0 ................ 0 .........744,130  .......... 0001 ...........
Total Return Swap With 

MORGANSTANLEY&COINTERN

ATIO R Tot Ret PAY 

FEDL 06/09/2025 

BHF3BA864 .............. Variable Annuities ... Exh 5 ........ Equity/Index

WELLS FARGO BANK NA 

........................ KB1H1DSPRFMYMCUFXT09 . 08/17/2022 . 06/09/2025 ............... 0 .....484,781,196 
Russell 2000 TR 

/ (FEDL01+18BP) ................ 0 ................ 0 ... (19,330,212).....31,147,569 ........... .....31,147,569 .....(2,990,677)................ 0 ................ 0 ................ 0 ...... 2,014,047  .......... 0001 ...........
Total Return Swap With 

JPMORGAN CHASE BANK NA 

R Tot Ret PAY FEDL 

01/14/2025 BHF3BC0S0 Variable Annuities ... Exh 5 ........ Equity/Index

WELLS FARGO BANK NA 

........................ KB1H1DSPRFMYMCUFXT09 . 08/18/2022 . 01/14/2025 ............... 0 ...... 32,611,489 
Russell 2000 TR 

/ (FEDL01+18BP) ................ 0 ................ 0 .....(1,270,458)...... 1,344,644 ........... ...... 1,344,644 .....(3,392,986)................ 0 ................ 0 ................ 0 ..........87,871  .......... 0001 ...........

 E
0
6
.8

9



STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1
Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23

Description

Description
 of Item(s)
Hedged,
Used for
Income

Generation
or Replicated

Schedule/
Exhibit

Identifier

Type(s)
of

Risk(s)
(a)

Exchange, Counterparty
or Central Clearinghouse

Trade
Date

Date of 
Maturity

or
Expiration

Number
of

Contracts
Notional 
Amount

Strike
Price,

Rate or
Index

Received 
(Paid)

Cumulative
Prior 

Year(s) 
Initial Cost 

of Un-
discounted 
Premium 

(Received) 
Paid

Current 
Year Initial 

Cost of
Un-

discounted 
Premium 

(Received) 
Paid

Current 
Year

Income

Book/ 
Adjusted 
Carrying 

Value Code Fair Value

Unrealized 
Valuation 
Increase/ 

(Decrease)

Total 
Foreign 

Exchange 
Change in 
B./A.C.V.

Current 
Year�s 

(Amorti-
zation)/ 

Accretion

Adjustment 
to Carrying 

Value of 
Hedged 

Item
Potential 
Exposure

Credit 
Quality 

of
Refer-
ence 
Entity

Hedge
Effectiveness 
at Inception

and at 
Quarter-end

(b)
Total Return Swap With 

CITIBANK NA R Tot Ret 

PAY FEDL 03/10/2025 

BHF3BEBU9 .............. Variable Annuities ... Exh 5 ........ Equity/Index CITIBANK NA ........ E57ODZWZ7FF32TWEFA76 . 08/19/2022 . 03/10/2025 ............... 0 ...... 34,135,463 

.. MSCI Daily TR 
Gross EAFE USD 

/ (FEDL01+59BP) ................ 0 ................ 0 .....(1,472,028)......1,630,307 ........... ......1,630,307 .........222,826 ................ 0 ................ 0 ................ 0 .........113,355  .......... 0001 ...........
Total Return Swap With 

SOCIETE GENERALE SA R 

Tot Ret PAY FEDL 

06/04/2025 BHF3BEC04 Variable Annuities ... Exh 5 ........ Equity/Index CITIBANK NA ........ E57ODZWZ7FF32TWEFA76 . 08/19/2022 . 06/04/2025 ............... 0 ..... 301,776,243 

.. MSCI Daily TR 
Gross EAFE USD 

/ (FEDL01+68BP) ................ 0 ................ 0 ....(12,929,965)......8,841,038 ........... ......8,841,038 .....(5,094,857)................ 0 ................ 0 ................ 0 ...... 1,241,244  .......... 0001 ...........
Total Return Swap With 

BANK OF AMERICA NA R 

Tot Ret PAY FEDL 

10/10/2025 BHF3BND52 Variable Annuities ... Exh 5 ........ Equity/Index

WELLS FARGO BANK NA 

........................ KB1H1DSPRFMYMCUFXT09 . 08/24/2022 . 10/10/2025 ............... 0 ..... 248,698,281 

...... NASDAQ 100 
Total Return / 

(FEDL01+48BP) ................ 0 ................ 0 .....(9,666,805).....(6,961,414) ........... .....(6,961,414)....(27,659,434)................ 0 ................ 0 ................ 0 ......1,260,410  .......... 0001 ...........
Total Return Swap With 

JPMORGAN CHASE BANK NA 

R Tot Ret PAY FEDL 

04/02/2025 BHF3BQFC8 Variable Annuities ... Exh 5 ........ Equity/Index BARCLAYS BANK PLC G5GSEF7VJP5I7OUK5573 . 08/25/2022 . 04/02/2025 ............... 0 ...... 25,735,660 

.. MSCI Daily TR 
Gross EAFE USD 

/ (FEDL01+62BP) ................ 0 ................ 0 .....(1,067,148).........308,908 ........... .........308,908 ....... (878,029)................ 0 ................ 0 ................ 0 ..........91,362  .......... 0001 ...........
Total Return Swap With 

SOCIETE GENERALE SA R 

Tot Ret PAY FEDL 

06/10/2025 BHF3BQFF1 Variable Annuities ... Exh 5 ........ Equity/Index BARCLAYS BANK PLC G5GSEF7VJP5I7OUK5573 . 08/25/2022 . 06/10/2025 ............... 0 ..... 135,585,916 

.. MSCI Daily TR 
Gross EAFE USD 

/ (FEDL01+62BP) ................ 0 ................ 0 .....(5,622,168)...... 1,627,453 ........... ...... 1,627,453 .....(4,625,814)................ 0 ................ 0 ................ 0 .........564,415  .......... 0001 ...........
Total Return Swap With 

GOLDMAN SACHS 

INTERNATIONAL R Tot 

Ret PAY FEDL 

06/17/2025 BHF3BQGD5 Variable Annuities ... Exh 5 ........ Equity/Index BARCLAYS BANK PLC G5GSEF7VJP5I7OUK5573 . 08/25/2022 . 06/17/2025 ............... 0 ..... 126,903,429 

.. MSCI Daily TR 
Gross EAFE USD 

/ (FEDL01+62BP) ................ 0 ................ 0 .....(5,262,143)...... 1,523,237 ........... ...... 1,523,237 .....(4,329,591)................ 0 ................ 0 ................ 0 .........535,530  .......... 0001 ...........
Total Return Swap With 

BARCLAYS BANK PLC R 

Tot Ret PAY FEDL 

06/10/2025 BHF3BWAL0 Variable Annuities ... Exh 5 ........ Equity/Index BARCLAYS BANK PLC G5GSEF7VJP5I7OUK5573 . 08/25/2022 . 06/10/2025 ............... 0 ...... 12,268,211 

.. MSCI Daily TR 
Gross EAFE USD 

/ (FEDL01+62BP) ................ 0 ................ 0 ....... (508,710).........147,257 ........... .........147,257 ....... (418,557)................ 0 ................ 0 ................ 0 ..........51,070  .......... 0001 ...........
Total Return Swap With 

WELLS FARGO BANK NA R 

Tot Ret PAY FEDL 

11/10/2026 BHF3D92R5 Variable Annuities ... Exh 5 ........ Equity/Index

WELLS FARGO BANK NA 

........................ KB1H1DSPRFMYMCUFXT09 . 10/02/2023 . 11/10/2026 ............... 0 .....200,150,388 
........... SPTR / 
(FEDL01+50BP) ................ 0 ................ 0 .....(8,330,421).....16,153,729 ........... .....16,153,729 ...... 2,509,846 ................ 0 ................ 0 ................ 0 ...... 1,454,478  .......... 0001 ...........

Total Return Swap With 

BANK OF AMERICA NA R 

Tot Ret PAY FEDL 

01/10/2027 BHF3D9402 Variable Annuities ... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 10/02/2023 . 01/10/2027 ............... 0 ...... 96,239,208 

.. MSCI Daily TR 
Gross EAFE USD 

/ 

(FEDL01+68.5BP) ................ 0 ................ 0 .....(4,186,295)...... 4,722,938 ........... ...... 4,722,938 .....(3,468,899)................ 0 ................ 0 ................ 0 .........726,503  .......... 0001 ...........
Total Return Swap With 

WELLS FARGO BANK NA R 

Tot Ret PAY FEDL 

10/10/2026 BHF3DB027 Variable Annuities ... Exh 5 ........ Equity/Index

WELLS FARGO BANK NA 

........................ KB1H1DSPRFMYMCUFXT09 . 10/02/2023 . 10/10/2026 ............... 0 ..... 343,167,299 
........... SPTR / 
(FEDL01+51BP) ................ 0 ................ 0 ... (13,826,342)...... 8,875,343 ........... ...... 8,875,343 ... (17,052,064)................ 0 ................ 0 ................ 0 ...... 2,443,123  .......... 0001 ...........

Total Return Swap With 

CITIBANK NA R Tot Ret 

PAY FEDL 10/09/2026 

BHF3DSWX7 .............. Variable Annuities ... Exh 5 ........ Equity/Index CITIBANK NA ........ E57ODZWZ7FF32TWEFA76 . 10/02/2023 . 10/09/2026 ............... 0 ...... 36,158,929 

.. MSCI Daily TR 
Gross EAFE USD 

/ (FEDL01+65BP) ................ 0 ................ 0 .....(1,540,154)...... 1,220,974 ........... ...... 1,220,974 .....(1,730,005)................ 0 ................ 0 ................ 0 .........257,254  .......... 0001 ...........
Total Return Swap With 

WELLS FARGO BANK NA R 

Tot Ret PAY FEDL 

10/09/2026 BHF3DSX08 Variable Annuities ... Exh 5 ........ Equity/Index

WELLS FARGO BANK NA 

........................ KB1H1DSPRFMYMCUFXT09 . 10/02/2023 . 10/09/2026 ............... 0 ...... 57,207,336 
Russell 2000 TR 

/ (FEDL01+34BP) ................ 0 ................ 0 .....(2,333,406)...... 3,012,212 ........... ...... 3,012,212 .....(3,969,213)................ 0 ................ 0 ................ 0 .........407,003  .......... 0001 ...........
Total Return Swap With 

BANK OF AMERICA NA R 

Tot Ret PAY FEDL 

10/09/2026 BHF3DY8J2 Variable Annuities ... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 10/02/2023 . 10/09/2026 ............... 0 .....338,880,507 
........... SPTR / 
(FEDL01+49BP) ................ 0 ................ 0 ... (13,734,607).....12,355,218 ........... .....12,355,218 ... (13,512,469)................ 0 ................ 0 ................ 0 ...... 2,410,973  .......... 0001 ...........
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1
Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23

Description

Description
 of Item(s)
Hedged,
Used for
Income

Generation
or Replicated

Schedule/
Exhibit

Identifier

Type(s)
of

Risk(s)
(a)

Exchange, Counterparty
or Central Clearinghouse

Trade
Date

Date of 
Maturity

or
Expiration

Number
of

Contracts
Notional 
Amount

Strike
Price,

Rate or
Index

Received 
(Paid)

Cumulative
Prior 

Year(s) 
Initial Cost 

of Un-
discounted 
Premium 

(Received) 
Paid

Current 
Year Initial 

Cost of
Un-

discounted 
Premium 

(Received) 
Paid

Current 
Year

Income

Book/ 
Adjusted 
Carrying 

Value Code Fair Value

Unrealized 
Valuation 
Increase/ 

(Decrease)

Total 
Foreign 

Exchange 
Change in 
B./A.C.V.

Current 
Year�s 

(Amorti-
zation)/ 

Accretion

Adjustment 
to Carrying 

Value of 
Hedged 

Item
Potential 
Exposure

Credit 
Quality 

of
Refer-
ence 
Entity

Hedge
Effectiveness 
at Inception

and at 
Quarter-end

(b)
Total Return Swap With 

SOCIETE GENERALE SA 

RCV FEDL P Tot Ret 

12/10/2024 BHF3ERJX3 Variable Annuities ... Exh 5 ........ Equity/Index

SOCIETE GENERALE SA 

........................ O2RNE8IBXP4R0TD8PU41 . 11/03/2022 . 12/10/2024 ............... 0 ..... 274,382,588 

.. MSCI Daily TR 
Gross EAFE USD 

/ (FEDL01+48BP) ................ 0 ................ 0 .....11,796,791 ....(25,554,721) ........... ....(25,554,721)........ 856,770 ................ 0 ................ 0 ................ 0 .........605,075  .......... 0001 ...........
Total Return Swap With 

BARCLAYS BANK PLC RCV 

FEDL P Tot Ret 

11/10/2026 BHF3EZ643 Variable Annuities ... Exh 5 ........ Equity/Index BARCLAYS BANK PLC G5GSEF7VJP5I7OUK5573 . 10/02/2023 . 11/10/2026 ............... 0 ...... 15,994,525 

.. MSCI Daily TR 
Gross EAFE USD 

/ (1D 

USOIS+63BP) ................ 0 ................ 0 .........702,280 .....(1,408,975) ........... .....(1,408,975).........164,621 ................ 0 ................ 0 ................ 0 .........116,231  .......... 0001 ...........
Total Return Swap With 

BARCLAYS BANK PLC R 

Tot Ret PAY FEDL 

12/10/2024 BHF3EZ6V3 Variable Annuities ... Exh 5 ........ Equity/Index BARCLAYS BANK PLC G5GSEF7VJP5I7OUK5573 . 11/09/2022 . 12/10/2024 ............... 0 ..... 210,256,233 
........... SPTR / 
(FEDL01+38BP) ................ 0 ................ 0 .....(8,562,720).....16,928,652 ........... .....16,928,652 ...... 2,599,584 ................ 0 ................ 0 ................ 0 .........463,662  .......... 0001 ...........

Total Return Swap With 

BANK OF AMERICA NA RCV 

FEDL P Tot Ret 

12/10/2024 BHF3F13S7 Variable Annuities ... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 11/10/2022 . 12/10/2024 ............... 0 .....221,168,960 

...... NASDAQ 100 
Total Return / 

(FEDL01+34BP) ................ 0 ................ 0 ...... 9,032,874 ... (14,570,433) ........... ... (14,570,433).....(7,380,606)................ 0 ................ 0 ................ 0 .........487,727  .......... 0001 ...........
Total Return Swap With 

GOLDMAN SACHS BANK USA 

R Tot Ret PAY FEDL 

11/10/2026 BHF3F13V0 Variable Annuities ... Exh 5 ........ Equity/Index

GOLDMAN SACHS BANK 

USA .................. KD3XUN7C6T14HNAYLU02 . 10/02/2023 . 11/10/2026 ............... 0 .....161,026,473 
........... SPTR / 
(FEDL01+49BP) ................ 0 ................ 0 .....(6,683,782).....12,964,948 ........... .....12,964,948 ...... 1,990,109 ................ 0 ................ 0 ................ 0 ......1,170,168  .......... 0001 ...........

Total Return Swap With 

GOLDMAN SACHS BANK USA 

R Tot Ret PAY FEDL 

11/10/2026 BHF3F13Y4 Variable Annuities ... Exh 5 ........ Equity/Index

GOLDMAN SACHS BANK 

USA .................. KD3XUN7C6T14HNAYLU02 . 10/02/2023 . 11/10/2026 ............... 0 ...... 28,285,233 

Russell 2000 TR 

/ (FEDL01+40BP) ................ 0 ................ 0 .....(1,185,858)...... 2,377,455 ........... ...... 2,377,455 .....(2,075,793)................ 0 ................ 0 ................ 0 .........205,547  .......... 0001 ...........
Total Return Swap With 

BNP PARIBAS SA RCV 

FEDL P Tot Ret 

02/11/2025 BHF3F6T82 Variable Annuities ... Exh 5 ........ Equity/Index

GOLDMAN SACHS BANK 

USA .................. KD3XUN7C6T14HNAYLU02 . 11/15/2022 . 02/11/2025 ............... 0 ..... 148,766,354 
Russell 2000 TR 

/ (FEDL01+15BP) ................ 0 ................ 0 ...... 5,960,360 ....(12,504,242) ........... ....(12,504,242).....10,892,212 ................ 0 ................ 0 ................ 0 .........450,693  .......... 0001 ...........
Total Return Swap With 

BARCLAYS BANK PLC RCV 

FEDL P Tot Ret 

12/10/2024 BHF3F8VV4 Variable Annuities ... Exh 5 ........ Equity/Index BARCLAYS BANK PLC G5GSEF7VJP5I7OUK5573 . 11/16/2022 . 12/10/2024 ............... 0 .....130,187,474 

...... NASDAQ 100 
Total Return / 

(FEDL01+34BP) ................ 0 ................ 0 ...... 5,318,099 .....(8,576,646) ........... .....(8,576,646).....(4,344,472)................ 0 ................ 0 ................ 0 .........287,093  .......... 0001 ...........
Total Return Swap With 

GOLDMAN SACHS 

INTERNATIONAL RCV FEDL 

P Tot Ret 12/10/2024 

BHF3FDAN4 .............. Variable Annuities ... Exh 5 ........ Equity/Index

GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 11/18/2022 . 12/10/2024 ............... 0 ...... 17,300,279 

.. MSCI Daily TR 
Gross EM / 

(FEDL01+48BP) ................ 0 ................ 0 .........728,815 .....(1,792,457) ........... .....(1,792,457)....... (953,179)................ 0 ................ 0 ................ 0 ..........38,151  .......... 0001 ...........
Total Return Swap With 

BANK OF AMERICA NA RCV 

FEDL P Tot Ret 

12/10/2024 BHF3FFX61 Variable Annuities ... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 11/21/2022 . 12/10/2024 ............... 0 ...... 76,657,108 

.. MSCI Daily TR 
Gross EAFE USD 

/ (FEDL01+48BP) ................ 0 ................ 0 ...... 3,231,246 .....(3,661,137) ........... .....(3,661,137)....... (526,207)................ 0 ................ 0 ................ 0 .........169,046  .......... 0001 ...........
Total Return Swap With 

GOLDMAN SACHS BANK USA 

R Tot Ret PAY FEDL 

12/30/2024 BHF3FS1D3 Variable Annuities ... Exh 5 ........ Equity/Index

GOLDMAN SACHS BANK 

USA .................. KD3XUN7C6T14HNAYLU02 . 11/28/2022 . 12/30/2024 ............... 0 ...... 47,911,605 
........... SPTR / 
(FEDL01+40BP) ................ 0 ................ 0 .....(1,872,440)...... 1,524,653 ........... ...... 1,524,653 ....... (375,199)................ 0 ................ 0 ................ 0 .........119,615  .......... 0001 ...........

Total Return Swap With 

WELLS FARGO BANK NA R 

Tot Ret PAY FEDL 

11/12/2024 BHF3FS1G6 Variable Annuities ... Exh 5 ........ Equity/Index

WELLS FARGO BANK NA 

........................ KB1H1DSPRFMYMCUFXT09 . 11/28/2022 . 11/12/2024 ............... 0 ...... 28,994,859 

Russell 2000 TR 

/ (FEDL01+20BP) ................ 0 ................ 0 .....(1,173,089)...... 2,437,102 ........... ...... 2,437,102 .....(2,127,607)................ 0 ................ 0 ................ 0 ..........49,760  .......... 0001 ...........
Total Return Swap With 

BANK OF AMERICA NA R 

Tot Ret PAY FEDL 

11/12/2024 BHF3G70T4 Variable Annuities ... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 12/08/2022 . 11/12/2024 ............... 0 ...... 41,335,691 
Russell 2000 TR 

/ (FEDL01+20BP) ................ 0 ................ 0 .....(1,673,010)...... 3,474,384 ........... ...... 3,474,384 .....(3,026,566)................ 0 ................ 0 ................ 0 ..........70,939  .......... 0001 ...........
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1
Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23

Description

Description
 of Item(s)
Hedged,
Used for
Income

Generation
or Replicated

Schedule/
Exhibit

Identifier

Type(s)
of

Risk(s)
(a)

Exchange, Counterparty
or Central Clearinghouse

Trade
Date

Date of 
Maturity

or
Expiration

Number
of

Contracts
Notional 
Amount

Strike
Price,

Rate or
Index

Received 
(Paid)

Cumulative
Prior 

Year(s) 
Initial Cost 

of Un-
discounted 
Premium 

(Received) 
Paid

Current 
Year Initial 

Cost of
Un-

discounted 
Premium 

(Received) 
Paid

Current 
Year

Income

Book/ 
Adjusted 
Carrying 

Value Code Fair Value

Unrealized 
Valuation 
Increase/ 

(Decrease)

Total 
Foreign 

Exchange 
Change in 
B./A.C.V.

Current 
Year�s 

(Amorti-
zation)/ 

Accretion

Adjustment 
to Carrying 

Value of 
Hedged 

Item
Potential 
Exposure

Credit 
Quality 

of
Refer-
ence 
Entity

Hedge
Effectiveness 
at Inception

and at 
Quarter-end

(b)
Total Return Swap With 

BNP PARIBAS SA RCV 

FEDL P Tot Ret 

01/10/2025 BHF3GA6Z7 Variable Annuities ... Exh 5 ........ Equity/Index BNP PARIBAS ........ R0MUWSFPU8MPRO8K5P83 . 12/12/2022 . 01/10/2025 ............... 0 ...... 17,530,366 

.. MSCI Daily TR 
Gross EM / 

(FEDL01+31BP) ................ 0 ................ 0 .........698,898 .....(1,060,825) ........... .....(1,060,825).........234,358 ................ 0 ................ 0 ................ 0 ..........46,336  .......... 0001 ...........
Total Return Swap With 

BARCLAYS BANK PLC RCV 

FEDL P Tot Ret 

11/10/2026 BHF3GLJ14 Variable Annuities ... Exh 5 ........ Equity/Index BARCLAYS BANK PLC G5GSEF7VJP5I7OUK5573 . 10/02/2023 . 11/10/2026 ............... 0 ...... 11,109,168 

.. MSCI Daily TR 
Gross EAFE USD 

/ (FEDL01+63BP) ................ 0 ................ 0 ........ 487,776 ....... (978,619) ........... ....... (978,619).........114,339 ................ 0 ................ 0 ................ 0 ..........80,730  .......... 0001 ...........
Total Return Swap With 

MORGANSTANLEYCAPITALSE

RVICE R Tot Ret PAY 

FEDL 01/15/2025 

BHF3GNUH2 .............. Variable Annuities ... Exh 5 ........ Equity/Index

MORGAN STANLEY 

CAPITAL SERVICES .. I7331LVCZKQKX5T7XV54 . 12/20/2022 . 01/15/2025 ............... 0 ........5,887,937 
........... SPTR / 
(FEDL01+38BP) ................ 0 ................ 0 ....... (229,530)..........63,074 ........... ..........63,074 .........(12,705)................ 0 ................ 0 ................ 0 ..........15,940  .......... 0001 ...........

Total Return Swap With 

BARCLAYS BANK PLC R 

Tot Ret PAY FEDL 

12/23/2024 BHF3GNUW9 Variable Annuities ... Exh 5 ........ Equity/Index BARCLAYS BANK PLC G5GSEF7VJP5I7OUK5573 . 12/20/2022 . 12/23/2024 ............... 0 ........4,815,135 
........... SPTR / 
(FEDL01+35BP) ................ 0 ................ 0 ....... (186,856)..........51,582 ........... ..........51,582 .........(10,383)................ 0 ................ 0 ................ 0 ..........11,550  .......... 0001 ...........

Total Return Swap With 

SOCIETE GENERALE SA R 

Tot Ret PAY FEDL 

01/10/2025 BHF3GQHR8 Variable Annuities ... Exh 5 ........ Equity/Index

SOCIETE GENERALE SA 

........................ O2RNE8IBXP4R0TD8PU41 . 12/21/2022 . 01/10/2025 ............... 0 ...... 12,451,169 

.. MSCI Daily TR 
Gross EAFE USD 

/ (FEDL01+49BP) ................ 0 ................ 0 ....... (512,810).........231,298 ........... .........231,298 ..........98,410 ................ 0 ................ 0 ................ 0 ..........32,910  .......... 0001 ...........
Total Return Swap With 

SOCIETE GENERALE SA 

RCV FEDL P Tot Ret 

06/10/2025 BHF3GTG85 Variable Annuities ... Exh 5 ........ Equity/Index

SOCIETE GENERALE SA 

........................ O2RNE8IBXP4R0TD8PU41 . 06/10/2020 . 06/10/2025 ............... 0 ..... 168,341,341 

.. MSCI Daily TR 
Gross EAFE USD 

/ (FEDL01+78BP) ................ 0 ................ 0 ...... 7,375,632 .....(6,102,065) ........... .....(6,102,065)..........51,606 ................ 0 ................ 0 ................ 0 ........ 700,769  .......... 0001 ...........
Total Return Swap With 

WELLS FARGO BANK NA R 

Tot Ret PAY FEDL 

01/08/2027 BHF3HBVC7 Variable Annuities ... Exh 5 ........ Equity/Index

WELLS FARGO BANK NA 

........................ KB1H1DSPRFMYMCUFXT09 . 10/02/2023 . 01/08/2027 ............... 0 ...... 62,916,479 
Russell 2000 TR 

/ (FEDL01+30BP) ................ 0 ................ 0 .....(2,617,825)...... 5,680,919 ........... ...... 5,680,919 .....(2,193,093)................ 0 ................ 0 ................ 0 .........474,381  .......... 0001 ...........
Total Return Swap With 

WELLS FARGO BANK NA R 

Tot Ret PAY FEDL 

01/08/2027 BHF3HBVG8 Variable Annuities ... Exh 5 ........ Equity/Index

WELLS FARGO BANK NA 

........................ KB1H1DSPRFMYMCUFXT09 . 10/02/2023 . 01/08/2027 ............... 0 .....170,907,688 
........... SPTR / 
(FEDL01+45BP) ................ 0 ................ 0 .....(6,815,020)...... 4,420,189 ........... ...... 4,420,189 .....(8,492,007)................ 0 ................ 0 ................ 0 ......1,288,618  .......... 0001 ...........

Total Return Swap With 

BNP PARIBAS SA RCV 

FEDL P Tot Ret 

04/10/2025 BHF3HGFW0 Variable Annuities ... Exh 5 ........ Equity/Index BNP PARIBAS ........ R0MUWSFPU8MPRO8K5P83 . 01/12/2023 . 04/10/2025 ............... 0 ..... 196,853,838 

...... NASDAQ 100 
Total Return / 

(FEDL01+23BP) ................ 0 ................ 0 ...... 7,375,955 ...... 2,274,524 ........... ...... 2,274,524 .....18,427,017 ................ 0 ................ 0 ................ 0 ........ 713,868  .......... 0001 ...........
Total Return Swap With 

BARCLAYS BANK PLC RCV 

FEDL P Tot Ret 

10/10/2024 BHF3HX0B5 Variable Annuities ... Exh 5 ........ Equity/Index BARCLAYS BANK PLC G5GSEF7VJP5I7OUK5573 . 01/20/2023 . 10/10/2024 ............... 0 ..... 481,946,418 

...... NASDAQ 100 
Total Return / 

(1D USOIS+28BP) ................ 0 ................ 0 .....18,257,886 .....(6,654,187) ........... .....(6,654,187).....48,958,263 ................ 0 ................ 0 ................ 0 .........398,862  .......... 0001 ...........
Total Return Swap With 

WELLS FARGO BANK NA R 

Tot Ret PAY FEDL 

04/10/2025 BHF3HZC68 Variable Annuities ... Exh 5 ........ Equity/Index

WELLS FARGO BANK NA 

........................ KB1H1DSPRFMYMCUFXT09 . 01/23/2023 . 04/10/2025 ............... 0 ..... 375,883,844 
........... SPTR / 
(FEDL01+35BP) ................ 0 ................ 0 ... (14,728,585)...... 9,721,491 ........... ...... 9,721,491 ... (18,675,201)................ 0 ................ 0 ................ 0 ......1,363,100  .......... 0001 ...........

Total Return Swap With 

BANK OF AMERICA NA R 

Tot Ret PAY FEDL 

04/10/2025 BHF3JMGT1 Variable Annuities ... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 02/06/2023 . 04/10/2025 ............... 0 ..... 363,003,702 
........... SPTR / 
(FEDL01+36BP) ................ 0 ................ 0 ... (14,248,978)...... 9,388,372 ........... ...... 9,388,372 ... (18,035,425)................ 0 ................ 0 ................ 0 ...... 1,316,392  .......... 0001 ...........

Total Return Swap With 

MORGANSTANLEYCAPITALSE

RVICE R Tot Ret PAY 

FEDL 10/10/2024 

BHF3JVZB9 .............. Variable Annuities ... Exh 5 ........ Equity/Index

MORGAN STANLEY 

CAPITAL SERVICES .. I7331LVCZKQKX5T7XV54 . 02/09/2023 . 10/10/2024 ............... 0 ..... 163,382,201 

Russell 2000 TR 

/ (1D 

USOIS+17BP) ................ 0 ................ 0 .....(6,640,698).....14,752,273 ........... .....14,752,273 .....(5,694,039)................ 0 ................ 0 ................ 0 .........135,216  .......... 0001 ...........
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1
Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23

Description

Description
 of Item(s)
Hedged,
Used for
Income

Generation
or Replicated

Schedule/
Exhibit

Identifier

Type(s)
of

Risk(s)
(a)

Exchange, Counterparty
or Central Clearinghouse

Trade
Date

Date of 
Maturity

or
Expiration

Number
of

Contracts
Notional 
Amount

Strike
Price,

Rate or
Index

Received 
(Paid)

Cumulative
Prior 

Year(s) 
Initial Cost 

of Un-
discounted 
Premium 

(Received) 
Paid

Current 
Year Initial 

Cost of
Un-

discounted 
Premium 

(Received) 
Paid

Current 
Year

Income

Book/ 
Adjusted 
Carrying 

Value Code Fair Value

Unrealized 
Valuation 
Increase/ 

(Decrease)

Total 
Foreign 

Exchange 
Change in 
B./A.C.V.

Current 
Year�s 

(Amorti-
zation)/ 

Accretion

Adjustment 
to Carrying 

Value of 
Hedged 

Item
Potential 
Exposure

Credit 
Quality 

of
Refer-
ence 
Entity

Hedge
Effectiveness 
at Inception

and at 
Quarter-end

(b)
Total Return Swap With 

BANK OF AMERICA NA R 

Tot Ret PAY FEDL 

10/10/2024 BHF3JW165 Variable Annuities ... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 02/09/2023 . 10/10/2024 ............... 0 ..... 420,571,055 
...... SPTR / (1D 
USOIS+32.7BP) ................ 0 ................ 0 ... (16,414,141).....10,877,238 ........... .....10,877,238 ... (20,895,012)................ 0 ................ 0 ................ 0 .........348,067  .......... 0001 ...........

Total Return Swap With 

GOLDMAN SACHS BANK USA 

RCV FEDL P Tot Ret 

10/10/2024 BHF3JW1A6 Variable Annuities ... Exh 5 ........ Equity/Index

GOLDMAN SACHS BANK 

USA .................. KD3XUN7C6T14HNAYLU02 . 02/09/2023 . 10/10/2024 ............... 0 ..... 188,215,456 

... Russell 1000 
VALUE INDEX TR 

/ (1D 

USOIS+31BP) ................ 0 ................ 0 ...... 6,318,829 ... (16,461,023) ........... ... (16,461,023).....10,018,911 ................ 0 ................ 0 ................ 0 .........155,768  .......... 0001 ...........
Total Return Swap With 

GOLDMAN SACHS BANK USA 

RCV FEDL P Tot Ret 

10/10/2024 BHF3JW1G3 Variable Annuities ... Exh 5 ........ Equity/Index

GOLDMAN SACHS BANK 

USA .................. KD3XUN7C6T14HNAYLU02 . 02/09/2023 . 10/10/2024 ............... 0 ...... 12,255,247 

... Russell 1000 
GROWTH / (1D 

USOIS+31BP) ................ 0 ................ 0 .........458,687 .........207,115 ........... .........207,115 ...... 1,153,582 ................ 0 ................ 0 ................ 0 ..........10,143  .......... 0001 ...........
Total Return Swap With 

BARCLAYS BANK PLC RCV 

FEDL P Tot Ret 

10/10/2024 BHF3JYUP7 Variable Annuities ... Exh 5 ........ Equity/Index BARCLAYS BANK PLC G5GSEF7VJP5I7OUK5573 . 02/10/2023 . 10/10/2024 ............... 0 ...... 48,339,126 

... Russell 2000 
Value Index / 

(1D USOIS) ................ 0 ................ 0 ......1,887,147 .....(3,941,722) ........... .....(3,941,722)...... 3,839,456 ................ 0 ................ 0 ................ 0 ..........40,006  .......... 0001 ...........
Total Return Swap With 

BANK OF AMERICA NA R 

Tot Ret PAY FEDL 

04/10/2025 BHF3K3VW7 Variable Annuities ... Exh 5 ........ Equity/Index

SOCIETE GENERALE SA 

........................ O2RNE8IBXP4R0TD8PU41 . 02/14/2023 . 04/10/2025 ............... 0 ...... 38,381,456 

...... NASDAQ 100 
Total Return / 

(FEDL01+36BP) ................ 0 ................ 0 .....(1,550,425)...... 2,149,855 ........... ...... 2,149,855 ..........65,127 ................ 0 ................ 0 ................ 0 .........139,186  .......... 0001 ...........
Total Return Swap With 

BANK OF AMERICA NA R 

Tot Ret PAY FEDL 

10/10/2024 BHF3K3W48 Variable Annuities ... Exh 5 ........ Equity/Index

SOCIETE GENERALE SA 

........................ O2RNE8IBXP4R0TD8PU41 . 02/14/2023 . 10/10/2024 ............... 0 ...... 73,717,128 

...... NASDAQ 100 
Total Return / 

(1D USOIS+32BP) ................ 0 ................ 0 .....(2,956,830)...... 4,129,108 ........... ...... 4,129,108 .........125,223 ................ 0 ................ 0 ................ 0 ..........61,009  .......... 0001 ...........
Total Return Swap With 

GOLDMAN SACHS BANK USA 

RCV FEDL P Tot Ret 

10/10/2024 BHF3K9SE8 Variable Annuities ... Exh 5 ........ Equity/Index

GOLDMAN SACHS BANK 

USA .................. KD3XUN7C6T14HNAYLU02 . 02/16/2023 . 10/10/2024 ............... 0 ..... 326,125,293 

... Russell 2000 
Growth Index / 

(1D USOIS+-5BP) ................ 0 ................ 0 .....12,572,361 ... (25,843,100) ........... ... (25,843,100).....10,041,825 ................ 0 ................ 0 ................ 0 .........269,903  .......... 0001 ...........
Total Return Swap With 

BANK OF AMERICA NA RCV 

FEDL P Tot Ret 

04/10/2025 BHF3KC0G6 Variable Annuities ... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 02/17/2023 . 04/10/2025 ............... 0 ...... 93,416,469 

.. MSCI Daily TR 
Gross EAFE USD 

/ (FEDL01+42BP) ................ 0 ................ 0 ...... 3,884,093 .....(4,584,412) ........... .....(4,584,412)......3,366,000 ................ 0 ................ 0 ................ 0 .........338,764  .......... 0001 ...........
Total Return Swap With 

BARCLAYS BANK PLC RCV 

FEDL P Tot Ret 

02/11/2025 BHF3KC225 Variable Annuities ... Exh 5 ........ Equity/Index BARCLAYS BANK PLC G5GSEF7VJP5I7OUK5573 . 02/17/2023 . 02/11/2025 ............... 0 ...... 46,896,559 
Russell 2000 TR 

/ (FEDL01+15BP) ................ 0 ................ 0 ...... 1,799,140 .....(1,375,239) ........... .....(1,375,239)...... 3,943,590 ................ 0 ................ 0 ................ 0 .........142,075  .......... 0001 ...........
Total Return Swap With 

BNP PARIBAS SA RCV 

FEDL P Tot Ret 

10/10/2024 BHF3KHT58 Variable Annuities ... Exh 5 ........ Equity/Index BNP PARIBAS ........ R0MUWSFPU8MPRO8K5P83 . 02/21/2023 . 10/10/2024 ............... 0 ...... 29,916,935 

.. MSCI Daily TR 
Gross EM / (1D 

USOIS+38BP) ................ 0 ................ 0 ...... 1,207,564 .....(1,810,381) ........... .....(1,810,381).........400,046 ................ 0 ................ 0 ................ 0 .......... 24,759  .......... 0001 ...........
Total Return Swap With 

BANK OF AMERICA NA RCV 

FEDL P Tot Ret 

04/10/2025 BHF3KHT90 Variable Annuities ... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 02/21/2023 . 04/10/2025 ............... 0 .....100,776,983 

.. MSCI Daily TR 
Gross EM / 

(FEDL01+35BP) ................ 0 ................ 0 ...... 4,046,327 .....(6,098,376) ........... .....(6,098,376)...... 1,347,440 ................ 0 ................ 0 ................ 0 .........365,456  .......... 0001 ...........
Total Return Swap With 

BANK OF AMERICA NA R 

Tot Ret PAY FEDL 

02/10/2027 BHF3KHTT6 Variable Annuities ... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 10/02/2023 . 02/10/2027 ............... 0 ...... 13,161,464 

.. MSCI Daily TR 
Gross EAFE USD 

/ (FEDL01+57BP) ................ 0 ................ 0 ....... (572,051)...... 1,159,408 ........... ...... 1,159,408 ....... (135,424)................ 0 ................ 0 ................ 0 ........ 101,189  .......... 0001 ...........
Total Return Swap With 

CITIBANK NA RCV FEDL P 

Tot Ret 10/10/2024 

BHF3KL8M5 .............. Variable Annuities ... Exh 5 ........ Equity/Index CITIBANK NA ........ E57ODZWZ7FF32TWEFA76 . 02/22/2023 . 10/10/2024 ............... 0 ...... 66,797,082 

Russell 2000 TR 

/ (1D 

USOIS+6BP) ................ 0 ................ 0 ...... 2,660,540 .....(6,031,310) ........... .....(6,031,310)...... 2,327,598 ................ 0 ................ 0 ................ 0 .......... 55,282  .......... 0001 ...........
Total Return Swap With 

BA1_CSA R Tot Ret PAY 

FEDL 01/14/2025 

BHF3KP2F7 .............. Variable Annuities ... Exh 5 ........ Equity/Index

GOLDMAN SACHS BANK 

USA .................. KD3XUN7C6T14HNAYLU02 . 02/23/2023 . 01/14/2025 ............... 0 ...... 80,375,348 
Russell 2000 TR 

/ (FEDL01+20BP) ................ 0 ................ 0 .....(3,074,013)...... 1,828,543 ........... ...... 1,828,543 .....(8,646,358)................ 0 ................ 0 ................ 0 .........216,571  .......... 0001 ...........
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1
Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23

Description

Description
 of Item(s)
Hedged,
Used for
Income

Generation
or Replicated

Schedule/
Exhibit

Identifier

Type(s)
of

Risk(s)
(a)

Exchange, Counterparty
or Central Clearinghouse

Trade
Date

Date of 
Maturity

or
Expiration

Number
of

Contracts
Notional 
Amount

Strike
Price,

Rate or
Index

Received 
(Paid)

Cumulative
Prior 

Year(s) 
Initial Cost 

of Un-
discounted 
Premium 

(Received) 
Paid

Current 
Year Initial 

Cost of
Un-

discounted 
Premium 

(Received) 
Paid

Current 
Year

Income

Book/ 
Adjusted 
Carrying 

Value Code Fair Value

Unrealized 
Valuation 
Increase/ 

(Decrease)

Total 
Foreign 

Exchange 
Change in 
B./A.C.V.

Current 
Year�s 

(Amorti-
zation)/ 

Accretion

Adjustment 
to Carrying 

Value of 
Hedged 

Item
Potential 
Exposure

Credit 
Quality 

of
Refer-
ence 
Entity

Hedge
Effectiveness 
at Inception

and at 
Quarter-end

(b)
Total Return Swap With 

BA1_CSA R Tot Ret PAY 

FEDL 02/04/2025 

BHF3KP2J9 .............. Variable Annuities ... Exh 5 ........ Equity/Index

GOLDMAN SACHS BANK 

USA .................. KD3XUN7C6T14HNAYLU02 . 02/23/2023 . 02/04/2025 ............... 0 ...... 23,796,989 
Russell 2000 TR 

/ (FEDL01+20BP) ................ 0 ................ 0 ....... (959,923)...... 2,296,466 ........... ...... 2,296,466 .....(1,123,699)................ 0 ................ 0 ................ 0 ..........70,186  .......... 0001 ...........
Total Return Swap With 

BNP PARIBAS SA R Tot 

Ret PAY FEDL 

12/30/2024 BHF3KRLK1 Variable Annuities ... Exh 5 ........ Equity/Index BNP PARIBAS ........ R0MUWSFPU8MPRO8K5P83 . 02/24/2023 . 12/30/2024 ............... 0 ..... 340,973,147 
........... SPTR / 
(FEDL01+38BP) ................ 0 ................ 0 ... (13,901,344)................ 0 ........... ................ 0 .........(83,997)................ 0 ................ 0 ................ 0 .........851,264  .......... 0001 ...........

Total Return Swap With 

UBS AG R Tot Ret PAY 

FEDL 04/10/2025 

BHF3KRLX3 .............. Variable Annuities ... Exh 5 ........ Equity/Index UBS AG ............... BFM8T61CT2L1QCEMIK50 . 02/24/2023 . 04/10/2025 ............... 0 ........5,997,295 
Russell 2000 TR 

/ (FEDL01+10BP) ................ 0 ................ 0 ....... (240,650).........541,514 ........... .........541,514 ....... (208,992)................ 0 ................ 0 ................ 0 ..........21,749  .......... 0001 ...........
Total Return Swap With 

UBS AG R Tot Ret PAY 

FEDL 10/10/2024 

BHF3KRM04 .............. Variable Annuities ... Exh 5 ........ Equity/Index UBS AG ............... BFM8T61CT2L1QCEMIK50 . 02/24/2023 . 10/10/2024 ............... 0 ...... 20,307,026 

Russell 2000 TR 

/ (1D 

USOIS+5BP) ................ 0 ................ 0 ....... (807,331)...... 1,833,570 ........... ...... 1,833,570 ....... (707,624)................ 0 ................ 0 ................ 0 ..........16,806  .......... 0001 ...........
Total Return Swap With 

GOLDMAN SACHS 

INTERNATIONAL R Tot 

Ret PAY FEDL 

11/12/2024 BHF3L8K07 Variable Annuities ... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 03/07/2023 . 11/12/2024 ............... 0 ...... 71,195,406 
Russell 2000 TR 

/ (FEDL01+16BP) ................ 0 ................ 0 .....(2,860,651)...... 5,984,179 ........... ...... 5,984,179 .....(5,212,740)................ 0 ................ 0 ................ 0 .........122,183  .......... 0001 ...........
Total Return Swap With 

GOLDMAN SACHS BANK USA 

R Tot Ret PAY FEDL 

01/23/2025 BHF3LCAX7 Variable Annuities ... Exh 5 ........ Equity/Index

GOLDMAN SACHS BANK 

USA .................. KD3XUN7C6T14HNAYLU02 . 03/08/2023 . 01/23/2025 ............... 0 ...... 60,614,150 
........... SPTR / 
(FEDL01+39BP) ................ 0 ................ 0 .....(2,376,732)...... 2,426,220 ........... ...... 2,426,220 .....(3,724,955)................ 0 ................ 0 ................ 0 ........ 170,117  .......... 0001 ...........

Total Return Swap With 

GOLDMAN SACHS BANK USA 

R Tot Ret PAY FEDL 

02/04/2025 BHF3LCB08 Variable Annuities ... Exh 5 ........ Equity/Index

GOLDMAN SACHS BANK 

USA .................. KD3XUN7C6T14HNAYLU02 . 03/08/2023 . 02/04/2025 ............... 0 ...... 25,352,751 

........... SPTR / 
(FEDL01+39BP) ................ 0 ................ 0 .....(1,053,278)...... 2,884,922 ........... ...... 2,884,922 .........856,966 ................ 0 ................ 0 ................ 0 ..........74,774  .......... 0001 ...........

Total Return Swap With 

BANK OF AMERICA NA R 

Tot Ret PAY FEDL 

10/10/2024 BHF3LCC07 Variable Annuities ... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 03/08/2023 . 10/10/2024 ............... 0 ..... 599,160,125 

... SPTR INDEX / 

(1D USOIS + 

34.75BP) ................ 0 ................ 0 ... (23,467,027).....15,496,090 ........... .....15,496,090 ... (29,768,270)................ 0 ................ 0 ................ 0 .........495,868  .......... 0001 ...........
Total Return Swap With 

GOLDMAN SACHS BANK USA 

RCV FEDL P Tot Ret 

10/10/2024 BHF3LD4Q7 Variable Annuities ... Exh 5 ........ Equity/Index

GOLDMAN SACHS BANK 

USA .................. KD3XUN7C6T14HNAYLU02 . 03/09/2023 . 10/10/2024 ............... 0 ..... 532,029,084 

... Russell 1000 
VALUE INDEX TR 

/ (1D 

USOIS+27BP) ................ 0 ................ 0 .....21,857,220 ... (46,530,414) ........... ... (46,530,414).....(3,308,411)................ 0 ................ 0 ................ 0 .........440,310  .......... 0001 ...........
Total Return Swap With 

GOLDMAN SACHS BANK USA 

R Tot Ret PAY FEDL 

10/10/2024 BHF3LD4Y0 Variable Annuities ... Exh 5 ........ Equity/Index

GOLDMAN SACHS BANK 

USA .................. KD3XUN7C6T14HNAYLU02 . 03/09/2023 . 10/10/2024 ............... 0 ..... 248,643,279 

... SPTR INDEX / 

(1D USOIS + 

34BP) ................ 0 ................ 0 .....(9,715,239)......6,430,666 ........... ......6,430,666 ....(12,353,347)................ 0 ................ 0 ................ 0 .........205,779  .......... 0001 ...........
Total Return Swap With 

GOLDMAN SACHS BANK USA 

R Tot Ret PAY FEDL 

04/10/2025 BHF3LD537 Variable Annuities ... Exh 5 ........ Equity/Index

GOLDMAN SACHS BANK 

USA .................. KD3XUN7C6T14HNAYLU02 . 03/09/2023 . 04/10/2025 ............... 0 ..... 233,366,545 
........... SPTR / 
(FEDL01+38BP) ................ 0 ................ 0 .....(9,182,887)...... 6,035,564 ........... ...... 6,035,564 ... (11,594,749)................ 0 ................ 0 ................ 0 .........846,277  .......... 0001 ...........

Total Return Swap With 

GOLDMAN SACHS BANK USA 

RCV FEDL P Tot Ret 

12/10/2024 BHF3LDAA5 Variable Annuities ... Exh 5 ........ Equity/Index

GOLDMAN SACHS BANK 

USA .................. KD3XUN7C6T14HNAYLU02 . 03/10/2023 . 12/10/2024 ............... 0 ..... 425,445,569 

... Russell 1000 
VALUE INDEX TR 

/ (FEDL01+26BP) ................ 0 ................ 0 .....16,681,345 ... (15,713,883) ........... ... (15,713,883).....(1,539,540)................ 0 ................ 0 ................ 0 .........938,203  .......... 0001 ...........
Total Return Swap With 

GOLDMAN SACHS BANK USA 

RCV FEDL P Tot Ret 

12/10/2024 BHF3LDAD9 Variable Annuities ... Exh 5 ........ Equity/Index

GOLDMAN SACHS BANK 

USA .................. KD3XUN7C6T14HNAYLU02 . 03/10/2023 . 12/10/2024 ............... 0 ..... 121,214,005 

... Russell 2000 
Growth Index / 

(FEDL01+-5BP) ................ 0 ................ 0 ...... 4,663,590 .....(8,888,938) ........... .....(8,888,938)....... (538,377)................ 0 ................ 0 ................ 0 .........267,304  .......... 0001 ...........
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1
Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23

Description

Description
 of Item(s)
Hedged,
Used for
Income

Generation
or Replicated

Schedule/
Exhibit

Identifier

Type(s)
of

Risk(s)
(a)

Exchange, Counterparty
or Central Clearinghouse

Trade
Date

Date of 
Maturity

or
Expiration

Number
of

Contracts
Notional 
Amount

Strike
Price,

Rate or
Index

Received 
(Paid)

Cumulative
Prior 

Year(s) 
Initial Cost 

of Un-
discounted 
Premium 

(Received) 
Paid

Current 
Year Initial 

Cost of
Un-

discounted 
Premium 

(Received) 
Paid

Current 
Year

Income

Book/ 
Adjusted 
Carrying 

Value Code Fair Value

Unrealized 
Valuation 
Increase/ 

(Decrease)

Total 
Foreign 

Exchange 
Change in 
B./A.C.V.

Current 
Year�s 

(Amorti-
zation)/ 

Accretion

Adjustment 
to Carrying 

Value of 
Hedged 

Item
Potential 
Exposure

Credit 
Quality 

of
Refer-
ence 
Entity

Hedge
Effectiveness 
at Inception

and at 
Quarter-end

(b)
Total Return Swap With 

GOLDMAN SACHS BANK USA 

R Tot Ret PAY FEDL 

03/10/2027 BHF3LDAK3 Variable Annuities ... Exh 5 ........ Equity/Index

GOLDMAN SACHS BANK 

USA .................. KD3XUN7C6T14HNAYLU02 . 10/02/2023 . 03/10/2027 ............... 0 .....188,420,869 
Russell 2000 TR 

/ (FEDL01+30BP) ................ 0 ................ 0 .....(7,663,054).....12,130,662 ........... .....12,130,662 ....... (884,788)................ 0 ................ 0 ................ 0 ...... 1,471,944  .......... 0001 ...........
Total Return Swap With 

GOLDMAN SACHS BANK USA 

R Tot Ret PAY FEDL 

03/10/2027 BHF3LDAQ0 Variable Annuities ... Exh 5 ........ Equity/Index

GOLDMAN SACHS BANK 

USA .................. KD3XUN7C6T14HNAYLU02 . 10/02/2023 . 03/10/2027 ............... 0 ..... 346,721,403 
........... SPTR / 
(FEDL01+45BP) ................ 0 ................ 0 ... (14,015,222).....17,097,180 ........... .....17,097,180 ......7,563,177 ................ 0 ................ 0 ................ 0 ...... 2,708,589  .......... 0001 ...........

Total Return Swap With 

BNP PARIBAS SA RCV 

FEDL P Tot Ret 

12/10/2024 BHF3LHMA3 Variable Annuities ... Exh 5 ........ Equity/Index BNP PARIBAS ........ R0MUWSFPU8MPRO8K5P83 . 03/10/2023 . 12/10/2024 ............... 0 ...... 72,655,359 

... Russell 2000 
Value Index / 

(FEDL01) ................ 0 ................ 0 ...... 2,768,997 .....(4,025,585) ........... .....(4,025,585)......1,001,998 ................ 0 ................ 0 ................ 0 .........160,221  .......... 0001 ...........
Total Return Swap With 

BANK OF AMERICA NA R 

Tot Ret PAY FEDL 

06/10/2025 BHF3LQAS7 Variable Annuities ... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 03/16/2023 . 06/10/2025 ............... 0 ..... 141,723,695 
........... SPTR / 
(FEDL01+38BP) ................ 0 ................ 0 .....(5,659,229)...... 6,988,537 ........... ...... 6,988,537 ...... 3,091,936 ................ 0 ................ 0 ................ 0 .........589,965  .......... 0001 ...........

Total Return Swap With 

CITIBANK NA R Tot Ret 

PAY FEDL 06/10/2025 

BHF3LQAZ1 .............. Variable Annuities ... Exh 5 ........ Equity/Index CITIBANK NA ........ E57ODZWZ7FF32TWEFA76 . 03/16/2023 . 06/10/2025 ............... 0 ...... 30,513,227 
Russell 2000 TR 

/ (FEDL01+23BP) ................ 0 ................ 0 .....(1,225,525)...... 1,964,462 ........... ...... 1,964,462 ....... (143,179)................ 0 ................ 0 ................ 0 .........127,020  .......... 0001 ...........
Total Return Swap With 

CITIBANK NA R Tot Ret 

PAY FEDL 12/10/2024 

BHF3LQB64 .............. Variable Annuities ... Exh 5 ........ Equity/Index CITIBANK NA ........ E57ODZWZ7FF32TWEFA76 . 03/16/2023 . 12/10/2024 ............... 0 .....118,737,902 
........... SPTR / 
(FEDL01+33BP) ................ 0 ................ 0 .....(4,699,750)...... 5,855,085 ........... ...... 5,855,085 ...... 2,590,738 ................ 0 ................ 0 ................ 0 .........261,844  .......... 0001 ...........

Total Return Swap With 

CITIBANK NA RCV FEDL P 

Tot Ret 12/10/2024 

BHF3MT4U2 .............. Variable Annuities ... Exh 5 ........ Equity/Index CITIBANK NA ........ E57ODZWZ7FF32TWEFA76 . 04/10/2023 . 12/10/2024 ............... 0 ..... 135,670,359 

... Russell 2000 
Growth Index / 

(FEDL01+7BP) ................ 0 ................ 0 ...... 5,344,492 .....(9,949,060) ........... .....(9,949,060)....... (601,790)................ 0 ................ 0 ................ 0 .........299,184  .......... 0001 ...........
Total Return Swap With 

CITIBANK NA RCV FEDL P 

Tot Ret 04/15/2025 

BHF3MT6D8 .............. Variable Annuities ... Exh 5 ........ Equity/Index CITIBANK NA ........ E57ODZWZ7FF32TWEFA76 . 04/10/2023 . 04/15/2025 ............... 0 .....207,110,129 

.. MSCI Daily TR 
Gross EAFE USD 

/ (FEDL01+48BP) ................ 0 ................ 0 ...... 8,520,401 .....(6,974,768) ........... .....(6,974,768).....12,386,033 ................ 0 ................ 0 ................ 0 ........ 760,778  .......... 0001 ...........
Total Return Swap With 

CITIBANK NA RCV FEDL P 

Tot Ret 06/04/2025 

BHF3MTNC1 .............. Variable Annuities ... Exh 5 ........ Equity/Index CITIBANK NA ........ E57ODZWZ7FF32TWEFA76 . 04/11/2023 . 06/04/2025 ............... 0 ..... 111,523,182 
........... SPTR / 
(FEDL01+38BP) ................ 0 ................ 0 ...... 4,427,063 .....(5,013,246) ........... .....(5,013,246)....... (883,525)................ 0 ................ 0 ................ 0 .........458,709  .......... 0001 ...........

Total Return Swap With 

BARCLAYS BANK PLC RCV 

FEDL P Tot Ret 

12/10/2024 BHF3MYJ50 Variable Annuities ... Exh 5 ........ Equity/Index BARCLAYS BANK PLC G5GSEF7VJP5I7OUK5573 . 04/13/2023 . 12/10/2024 ............... 0 ........1,364,954 

... Russell 1000 
GROWTH / 

(FEDL01+28BP) ................ 0 ................ 0 ..........50,405 ........... 5,937 ........... ........... 5,937 .........119,038 ................ 0 ................ 0 ................ 0 ........... 3,010  .......... 0001 ...........
Total Return Swap With 

CITIBANK NA RCV FEDL P 

Tot Ret 12/10/2024 

BHF3MYJL5 .............. Variable Annuities ... Exh 5 ........ Equity/Index CITIBANK NA ........ E57ODZWZ7FF32TWEFA76 . 04/13/2023 . 12/10/2024 ............... 0 ...... 35,991,156 

... Russell 2000 
Value Index / 

(FEDL01+14BP) ................ 0 ................ 0 ...... 1,336,255 .....(1,994,147) ........... .....(1,994,147)...... 2,513,434 ................ 0 ................ 0 ................ 0 ..........79,369  .......... 0001 ...........
Total Return Swap With 

WELLS FARGO BANK NA R 

Tot Ret PAY FEDL 

12/10/2024 BHF3MYJR2 Variable Annuities ... Exh 5 ........ Equity/Index

WELLS FARGO BANK NA 

........................ KB1H1DSPRFMYMCUFXT09 . 04/13/2023 . 12/10/2024 ............... 0 ...... 40,044,375 
Russell 2000 TR 

/ (FEDL01+9BP) ................ 0 ................ 0 .....(1,572,020)...... 2,578,084 ........... ...... 2,578,084 ....... (242,004)................ 0 ................ 0 ................ 0 ..........88,307  .......... 0001 ...........
Total Return Swap With 

SOCIETE GENERALE SA 

RCV FEDL P Tot Ret 

12/10/2024 BHF3NCNF0 Variable Annuities ... Exh 5 ........ Equity/Index

SOCIETE GENERALE SA 

........................ O2RNE8IBXP4R0TD8PU41 . 04/19/2023 . 12/10/2024 ............... 0 ...... 91,126,579 

.. MSCI Daily TR 
Gross EM / 

(FEDL01+32BP) ................ 0 ................ 0 ......3,581,776 .....(7,708,593) ........... .....(7,708,593).........704,926 ................ 0 ................ 0 ................ 0 .........200,955  .......... 0001 ...........
Total Return Swap With 

WELLS FARGO BANK NA R 

Tot Ret PAY FEDL 

06/10/2025 BHF3NCNS2 Variable Annuities ... Exh 5 ........ Equity/Index

WELLS FARGO BANK NA 

........................ KB1H1DSPRFMYMCUFXT09 . 04/19/2023 . 06/10/2025 ............... 0 ...... 49,654,574 

Russell 2000 TR 

/ (FEDL01+13BP) ................ 0 ................ 0 .....(1,963,708)...... 3,196,795 ........... ...... 3,196,795 ....... (300,181)................ 0 ................ 0 ................ 0 ........ 206,701  .......... 0001 ...........
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1
Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23

Description

Description
 of Item(s)
Hedged,
Used for
Income

Generation
or Replicated

Schedule/
Exhibit

Identifier

Type(s)
of

Risk(s)
(a)

Exchange, Counterparty
or Central Clearinghouse

Trade
Date

Date of 
Maturity

or
Expiration

Number
of

Contracts
Notional 
Amount

Strike
Price,

Rate or
Index

Received 
(Paid)

Cumulative
Prior 

Year(s) 
Initial Cost 

of Un-
discounted 
Premium 

(Received) 
Paid

Current 
Year Initial 

Cost of
Un-

discounted 
Premium 

(Received) 
Paid

Current 
Year

Income

Book/ 
Adjusted 
Carrying 

Value Code Fair Value

Unrealized 
Valuation 
Increase/ 

(Decrease)

Total 
Foreign 

Exchange 
Change in 
B./A.C.V.

Current 
Year�s 

(Amorti-
zation)/ 

Accretion

Adjustment 
to Carrying 

Value of 
Hedged 

Item
Potential 
Exposure

Credit 
Quality 

of
Refer-
ence 
Entity

Hedge
Effectiveness 
at Inception

and at 
Quarter-end

(b)
Total Return Swap With 

WELLS FARGO BANK NA R 

Tot Ret PAY FEDL 

07/10/2025 BHF3NT3S7 Variable Annuities ... Exh 5 ........ Equity/Index

WELLS FARGO BANK NA 

........................ KB1H1DSPRFMYMCUFXT09 . 04/27/2023 . 07/10/2025 ............... 0 ...... 34,352,155 

Russell 2000 TR 

/ (FEDL01+16BP) ................ 0 ................ 0 .....(1,393,696)......3,101,760 ........... ......3,101,760 .....(1,197,192)................ 0 ................ 0 ................ 0 .........151,241  .......... 0001 ...........
Total Return Swap With 

GOLDMAN SACHS BANK USA 

R Tot Ret PAY FEDL 

06/18/2025 BHF3NT3Y4 Variable Annuities ... Exh 5 ........ Equity/Index

GOLDMAN SACHS BANK 

USA .................. KD3XUN7C6T14HNAYLU02 . 04/27/2023 . 06/18/2025 ............... 0 ..... 151,895,303 
........... SPTR / 
(FEDL01+34BP) ................ 0 ................ 0 .....(5,960,173)...... 3,940,492 ........... ...... 3,940,492 ......3,060,301 ................ 0 ................ 0 ................ 0 .........642,226  .......... 0001 ...........

Total Return Swap With 

GOLDMAN SACHS BANK USA 

R Tot Ret PAY FEDL 

07/10/2025 BHF3NT415 Variable Annuities ... Exh 5 ........ Equity/Index

GOLDMAN SACHS BANK 

USA .................. KD3XUN7C6T14HNAYLU02 . 04/27/2023 . 07/10/2025 ............... 0 .....130,706,405 
........... SPTR / 
(FEDL01+34BP) ................ 0 ................ 0 .....(5,107,092)...... 3,380,462 ........... ...... 3,380,462 .....(6,493,888)................ 0 ................ 0 ................ 0 .........575,458  .......... 0001 ...........

Total Return Swap With 

GOLDMAN SACHS BANK USA 

R Tot Ret PAY FEDL 

06/23/2025 BHF3NT456 Variable Annuities ... Exh 5 ........ Equity/Index

GOLDMAN SACHS BANK 

USA .................. KD3XUN7C6T14HNAYLU02 . 04/27/2023 . 06/23/2025 ............... 0 ...... 97,675,066 
........... SPTR / 
(FEDL01+34BP) ................ 0 ................ 0 .....(3,767,568)........ 768,776 ........... ........ 768,776 .........806,974 ................ 0 ................ 0 ................ 0 .........416,916  .......... 0001 ...........

Total Return Swap With 

GOLDMAN SACHS BANK USA 

R Tot Ret PAY FEDL 

06/20/2025 BHF3NT480 Variable Annuities ... Exh 5 ........ Equity/Index

GOLDMAN SACHS BANK 

USA .................. KD3XUN7C6T14HNAYLU02 . 04/27/2023 . 06/20/2025 ............... 0 ...... 42,225,990 

........... SPTR / 
(FEDL01+34BP) ................ 0 ................ 0 .....(1,632,855).........452,341 ........... .........452,341 .........(91,039)................ 0 ................ 0 ................ 0 .........179,218  .......... 0001 ...........

Total Return Swap With 

BANK OF AMERICA NA R 

Tot Ret PAY FEDL 

07/10/2025 BHF3NTBP4 Variable Annuities ... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 04/28/2023 . 07/10/2025 ............... 0 ...... 15,756,437 

.. MSCI Daily TR 
Gross EAFE USD 

/ (FEDL01+55BP) ................ 0 ................ 0 ....... (669,970).........773,247 ........... .........773,247 ....... (567,834)................ 0 ................ 0 ................ 0 ..........69,370  .......... 0001 ...........
Total Return Swap With 

HSBC BANK USA NA R Tot 

Ret PAY FEDL 

01/10/2025 BHF3PACD9 Variable Annuities ... Exh 5 ........ Equity/Index

HSBC BANK USA N.A. 

........................ 1IE8VN30JCEQV1H4R804 . 05/09/2023 . 01/10/2025 ............... 0 ..... 332,757,490 
........... SPTR / 
(FEDL01+34.5BP) ................ 0 ................ 0 ... (13,027,204)......8,606,114 ........... ......8,606,114 ... (16,532,464)................ 0 ................ 0 ................ 0 .........879,532  .......... 0001 ...........

Total Return Swap With 

GOLDMAN SACHS BANK USA 

R Tot Ret PAY FEDL 

07/10/2025 BHF3PACG2 Variable Annuities ... Exh 5 ........ Equity/Index

GOLDMAN SACHS BANK 

USA .................. KD3XUN7C6T14HNAYLU02 . 05/09/2023 . 07/10/2025 ............... 0 .....740,976,881 
........... SPTR / 
(FEDL01+35BP) ................ 0 ................ 0 ....(29,003,435).....19,163,900 ........... .....19,163,900 ... (36,814,277)................ 0 ................ 0 ................ 0 ...... 3,262,282  .......... 0001 ...........

Total Return Swap With 

UBS AG RCV FEDL P Tot 

Ret 07/10/2025 

BHF3PACK3 .............. Variable Annuities ... Exh 5 ........ Equity/Index UBS AG ............... BFM8T61CT2L1QCEMIK50 . 05/09/2023 . 07/10/2025 ............... 0 ...... 26,355,395 

.. MSCI Daily TR 
Gross EM / 

(FEDL01+49BP) ................ 0 ................ 0 ...... 1,084,349 .....(1,594,859) ........... .....(1,594,859).........352,556 ................ 0 ................ 0 ................ 0 .........116,034  .......... 0001 ...........
Total Return Swap With 

UBS AG RCV FEDL P Tot 

Ret 01/10/2025 

BHF3PACN7 .............. Variable Annuities ... Exh 5 ........ Equity/Index UBS AG ............... BFM8T61CT2L1QCEMIK50 . 05/09/2023 . 01/10/2025 ............... 0 ...... 53,525,274 

.. MSCI Daily TR 
Gross EM / 

(FEDL01+48BP) ................ 0 ................ 0 ...... 2,198,416 .....(3,239,006) ........... .....(3,239,006).........715,982 ................ 0 ................ 0 ................ 0 .........141,476  .......... 0001 ...........
Total Return Swap With 

UBS AG RCV FEDL P Tot 

Ret 04/15/2025 

BHF3PACU1 .............. Variable Annuities ... Exh 5 ........ Equity/Index UBS AG ............... BFM8T61CT2L1QCEMIK50 . 05/09/2023 . 04/15/2025 ............... 0 ...... 88,561,888 

.. MSCI Daily TR 
Gross EAFE USD 

/ (FEDL01+47BP) ................ 0 ................ 0 ......3,637,081 .....(2,982,464) ........... .....(2,982,464)...... 5,296,324 ................ 0 ................ 0 ................ 0 .........325,315  .......... 0001 ...........
Total Return Swap With 

GOLDMAN SACHS BANK USA 

RCV FEDL P Tot Ret 

01/10/2025 BHF3PF4B1 Variable Annuities ... Exh 5 ........ Equity/Index

GOLDMAN SACHS BANK 

USA .................. KD3XUN7C6T14HNAYLU02 . 05/10/2023 . 01/10/2025 ............... 0 ..... 169,854,258 

...... NASDAQ 100 
Total Return / 

(FEDL01+32BP) ................ 0 ................ 0 ...... 6,412,830 ...... 4,754,459 ........... ...... 4,754,459 .....18,889,553 ................ 0 ................ 0 ................ 0 .........448,952  .......... 0001 ...........
Total Return Swap With 

GOLDMAN SACHS BANK USA 

RCV FEDL P Tot Ret 

07/10/2025 BHF3PF4E5 Variable Annuities ... Exh 5 ........ Equity/Index

GOLDMAN SACHS BANK 

USA .................. KD3XUN7C6T14HNAYLU02 . 05/10/2023 . 07/10/2025 ............... 0 ..... 159,404,750 

...... NASDAQ 100 
Total Return / 

(FEDL01+32BP) ................ 0 ................ 0 ......6,018,310 ...... 4,461,963 ........... ...... 4,461,963 .....17,727,460 ................ 0 ................ 0 ................ 0 ........ 701,808  .......... 0001 ...........
Total Return Swap With 

UBS AG RCV FEDL P Tot 

Ret 01/10/2025 

BHF3PF595 .............. Variable Annuities ... Exh 5 ........ Equity/Index UBS AG ............... BFM8T61CT2L1QCEMIK50 . 05/10/2023 . 01/10/2025 ............... 0 ........2,511,256 

... Russell 1000 
GROWTH / 

(FEDL01+33BP) ................ 0 ................ 0 .......... 94,430 .......... 42,441 ........... .......... 42,441 .........236,386 ................ 0 ................ 0 ................ 0 ........... 6,638  .......... 0001 ...........
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1
Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23

Description

Description
 of Item(s)
Hedged,
Used for
Income

Generation
or Replicated

Schedule/
Exhibit

Identifier

Type(s)
of

Risk(s)
(a)

Exchange, Counterparty
or Central Clearinghouse

Trade
Date

Date of 
Maturity

or
Expiration

Number
of

Contracts
Notional 
Amount

Strike
Price,

Rate or
Index

Received 
(Paid)

Cumulative
Prior 

Year(s) 
Initial Cost 

of Un-
discounted 
Premium 

(Received) 
Paid

Current 
Year Initial 

Cost of
Un-

discounted 
Premium 

(Received) 
Paid

Current 
Year

Income

Book/ 
Adjusted 
Carrying 

Value Code Fair Value

Unrealized 
Valuation 
Increase/ 

(Decrease)

Total 
Foreign 

Exchange 
Change in 
B./A.C.V.

Current 
Year�s 

(Amorti-
zation)/ 

Accretion

Adjustment 
to Carrying 

Value of 
Hedged 

Item
Potential 
Exposure

Credit 
Quality 

of
Refer-
ence 
Entity

Hedge
Effectiveness 
at Inception

and at 
Quarter-end

(b)
Total Return Swap With 

UBS AG R Tot Ret PAY 

FEDL 07/10/2025 

BHF3PF5E4 .............. Variable Annuities ... Exh 5 ........ Equity/Index UBS AG ............... BFM8T61CT2L1QCEMIK50 . 05/10/2023 . 07/10/2025 ............... 0 ...... 83,719,628 
Russell 2000 TR 

/ (FEDL01+10BP) ................ 0 ................ 0 .....(3,359,386)...... 7,559,242 ........... ...... 7,559,242 .....(2,917,520)................ 0 ................ 0 ................ 0 .........368,590  .......... 0001 ...........
Total Return Swap With 

UBS AG R Tot Ret PAY 

FEDL 08/05/2025 

BHF3PLUN3 .............. Variable Annuities ... Exh 5 ........ Equity/Index UBS AG ............... BFM8T61CT2L1QCEMIK50 . 05/15/2023 . 08/05/2025 ............... 0 ...... 32,907,954 

Russell 2000 TR 

/ (FEDL01+10BP) ................ 0 ................ 0 .....(1,304,732)...... 3,175,696 ........... ...... 3,175,696 .....(1,553,767)................ 0 ................ 0 ................ 0 .........151,392  .......... 0001 ...........
Total Return Swap With 

UBS AG R Tot Ret PAY 

FEDL 09/29/2025 

BHF3PLUV5 .............. Variable Annuities ... Exh 5 ........ Equity/Index UBS AG ............... BFM8T61CT2L1QCEMIK50 . 05/15/2023 . 09/29/2025 ............... 0 ..... 371,741,223 
........... SPTR / 
(FEDL01+38.5BP) ................ 0 ................ 0 ... (15,169,050)................ 0 ........... ................ 0 .........(91,657)................ 0 ................ 0 ................ 0 ......1,856,158  .......... 0001 ...........

Total Return Swap With 

WELLS FARGO BANK NA 

RCV FEDL P Tot Ret 

05/19/2025 BHF3PWE98 Variable Annuities ... Exh 5 ........ Equity/Index BNP PARIBAS ........ R0MUWSFPU8MPRO8K5P83 . 05/19/2023 . 05/19/2025 ............... 0 ..... 128,324,903 
Russell 2000 TR 

/ (FEDL01+12BP) ................ 0 ................ 0 ...... 4,927,540 .....(3,953,766) ........... .....(3,953,766)...... 9,230,025 ................ 0 ................ 0 ................ 0 .........510,435  .......... 0001 ...........
Total Return Swap With 

BNP PARIBAS SA RCV 

FEDL P Tot Ret 

05/19/2025 BHF3PWFM8 Variable Annuities ... Exh 5 ........ Equity/Index BNP PARIBAS ........ R0MUWSFPU8MPRO8K5P83 . 05/19/2023 . 05/19/2025 ............... 0 ...... 83,863,035 
Russell 2000 TR 

/ (FEDL01+12BP) ................ 0 ................ 0 ...... 3,220,251 .....(2,583,870) ........... .....(2,583,870)......6,032,016 ................ 0 ................ 0 ................ 0 .........333,580  .......... 0001 ...........
Total Return Swap With 

GOLDMAN SACHS 

INTERNATIONAL RCV FEDL 

P Tot Ret 05/10/2027 

BHF3Q6CN5 .............. Variable Annuities ... Exh 5 ........ Equity/Index

GOLDMAN SACHS BANK 

USA .................. KD3XUN7C6T14HNAYLU02 . 10/02/2023 . 05/10/2027 ............... 0 ..... 243,511,700 
........... SPTR / 
(FEDL01+48.5BP) ................ 0 ................ 0 .....10,098,821 ... (19,606,196) ........... ... (19,606,196).....(3,009,591)................ 0 ................ 0 ................ 0 ...... 1,966,355  .......... 0001 ...........

Total Return Swap With 

GOLDMAN SACHS 

INTERNATIONAL RCV FEDL 

P Tot Ret 01/08/2027 

BHF3Q6CT2 .............. Variable Annuities ... Exh 5 ........ Equity/Index

GOLDMAN SACHS BANK 

USA .................. KD3XUN7C6T14HNAYLU02 . 10/02/2023 . 01/08/2027 ............... 0 ...... 62,511,567 
Russell 2000 TR 

/ (FEDL01+32BP) ................ 0 ................ 0 ...... 2,643,087 .....(6,085,831) ........... .....(6,085,831).....(6,085,831)................ 0 ................ 0 ................ 0 .........471,328  .......... 0001 ...........
Total Return Swap With 

BANK OF AMERICA NA RCV 

FEDL P Tot Ret 

09/10/2025 BHF3QY0A5 Variable Annuities ... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 06/08/2023 . 09/10/2025 ............... 0 ...... 66,990,540 

.. MSCI Daily TR 
Gross EM / 

(FEDL01+40.5BP) ................ 0 ................ 0 ...... 2,788,374 .....(6,940,794) ........... .....(6,940,794).....(3,691,173)................ 0 ................ 0 ................ 0 .........325,647  .......... 0001 ...........
Total Return Swap With 

BANK OF AMERICA NA RCV 

FEDL P Tot Ret 

03/10/2025 BHF3QY0D9 Variable Annuities ... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 06/08/2023 . 03/10/2025 ............... 0 ...... 73,167,809 

.. MSCI Daily TR 
Gross EM / 

(FEDL01+39.5BP) ................ 0 ................ 0 ...... 3,040,144 .....(7,580,812) ........... .....(7,580,812).....(4,031,577)................ 0 ................ 0 ................ 0 .........242,972  .......... 0001 ...........
Total Return Swap With 

MORGANSTANLEYCAPITALSE

RVICE R Tot Ret PAY 

FEDL 03/10/2025 

BHF3R0GM5 .............. Variable Annuities ... Exh 5 ........ Equity/Index

MORGAN STANLEY 

CAPITAL SERVICES .. I7331LVCZKQKX5T7XV54 . 06/09/2023 . 03/10/2025 ............... 0 ..... 332,170,543 
........... SPTR / 
(FEDL01+48BP) ................ 0 ................ 0 ... (13,496,903).....16,379,662 ........... .....16,379,662 ...... 7,245,312 ................ 0 ................ 0 ................ 0 ......1,103,056  .......... 0001 ...........

Total Return Swap With 

WELLS FARGO BANK NA R 

Tot Ret PAY FEDL 

03/10/2025 BHF3R0GV5 Variable Annuities ... Exh 5 ........ Equity/Index

WELLS FARGO BANK NA 

........................ KB1H1DSPRFMYMCUFXT09 . 06/09/2023 . 03/10/2025 ............... 0 ...... 92,951,284 

Russell 2000 TR 

/ (FEDL01+19BP) ................ 0 ................ 0 .....(3,716,475)...... 5,984,266 ........... ...... 5,984,266 ....... (562,201)................ 0 ................ 0 ................ 0 ........ 308,668  .......... 0001 ...........
Total Return Swap With 

TRSWAP:RU20INTRINDEX R 

Tot Ret PAY FEDL 

05/19/2025 BHF3R0H02 Variable Annuities ... Exh 5 ........ Equity/Index

WELLS FARGO BANK NA 

........................ KB1H1DSPRFMYMCUFXT09 . 06/09/2023 . 05/19/2025 ............... 0 .....151,587,800 
Russell 2000 TR 

/ (FEDL01+20BP) ................ 0 ................ 0 .....(5,925,107)......4,670,510 ........... ......4,670,510 ... (11,553,092)................ 0 ................ 0 ................ 0 .........602,967  .......... 0001 ...........
Total Return Swap With 

BANK OF AMERICA NA R 

Tot Ret PAY FEDL 

09/29/2025 BHF3R0J91 Variable Annuities ... Exh 5 ........ Equity/Index

MORGAN STANLEY 

CAPITAL SERVICES .. I7331LVCZKQKX5T7XV54 . 06/09/2023 . 09/29/2025 ............... 0 ..... 123,310,445 
........... SPTR / 
(FEDL01+49BP) ................ 0 ................ 0 .....(5,046,994)................ 0 ........... ................ 0 ................ 0 ................ 0 ................ 0 ................ 0 ........ 615,707  .......... 0001 ...........
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1
Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23

Description

Description
 of Item(s)
Hedged,
Used for
Income

Generation
or Replicated

Schedule/
Exhibit

Identifier

Type(s)
of

Risk(s)
(a)

Exchange, Counterparty
or Central Clearinghouse

Trade
Date

Date of 
Maturity

or
Expiration

Number
of

Contracts
Notional 
Amount

Strike
Price,

Rate or
Index

Received 
(Paid)

Cumulative
Prior 

Year(s) 
Initial Cost 

of Un-
discounted 
Premium 

(Received) 
Paid

Current 
Year Initial 

Cost of
Un-

discounted 
Premium 

(Received) 
Paid

Current 
Year

Income

Book/ 
Adjusted 
Carrying 

Value Code Fair Value

Unrealized 
Valuation 
Increase/ 

(Decrease)

Total 
Foreign 

Exchange 
Change in 
B./A.C.V.

Current 
Year�s 

(Amorti-
zation)/ 

Accretion

Adjustment 
to Carrying 

Value of 
Hedged 

Item
Potential 
Exposure

Credit 
Quality 

of
Refer-
ence 
Entity

Hedge
Effectiveness 
at Inception

and at 
Quarter-end

(b)
Total Return Swap With 

GOLDMAN SACHS BANK USA 

R Tot Ret PAY FEDL 

09/10/2025 BHF3R1602 Variable Annuities ... Exh 5 ........ Equity/Index

GOLDMAN SACHS BANK 

USA .................. KD3XUN7C6T14HNAYLU02 . 06/12/2023 . 09/10/2025 ............... 0 ..... 409,851,229 
........... SPTR / 
(FEDL01+49.5BP) ................ 0 ................ 0 ... (16,679,281).....20,210,175 ........... .....20,210,175 ...... 8,939,401 ................ 0 ................ 0 ................ 0 ...... 1,992,321  .......... 0001 ...........

Total Return Swap With 

GOLDMAN SACHS BANK USA 

RCV FEDL P Tot Ret 

03/10/2025 BHF3R1636 Variable Annuities ... Exh 5 ........ Equity/Index

GOLDMAN SACHS BANK 

USA .................. KD3XUN7C6T14HNAYLU02 . 06/12/2023 . 03/10/2025 ............... 0 ...... 29,177,604 

...... NASDAQ 100 
Total Return / 

(FEDL01+45BP) ................ 0 ................ 0 ...... 1,213,615 .....(1,922,197) ........... .....(1,922,197)....... (973,530)................ 0 ................ 0 ................ 0 ..........96,892  .......... 0001 ...........
Total Return Swap With 

GOLDMAN SACHS BANK USA 

RCV FEDL P Tot Ret 

09/10/2025 BHF3R1669 Variable Annuities ... Exh 5 ........ Equity/Index

GOLDMAN SACHS BANK 

USA .................. KD3XUN7C6T14HNAYLU02 . 06/12/2023 . 09/10/2025 ............... 0 ..... 190,017,444 

...... NASDAQ 100 
Total Return / 

(FEDL01+45BP) ................ 0 ................ 0 ...... 7,903,599 ... (12,518,196) ........... ... (12,518,196).....(6,340,057)................ 0 ................ 0 ................ 0 .........923,691  .......... 0001 ...........
Total Return Swap With 

GOLDMAN SACHS BANK USA 

RCV FEDL P Tot Ret 

03/10/2025 BHF3R16C6 Variable Annuities ... Exh 5 ........ Equity/Index

GOLDMAN SACHS BANK 

USA .................. KD3XUN7C6T14HNAYLU02 . 06/12/2023 . 03/10/2025 ............... 0 ..... 328,913,983 

... Russell 1000 
VALUE INDEX TR 

/ (FEDL01+43BP) ................ 0 ................ 0 .....13,290,015 ... (12,148,478) ........... ... (12,148,478).....(1,187,568)................ 0 ................ 0 ................ 0 ...... 1,092,242  .......... 0001 ...........
Total Return Swap With 

GOLDMAN SACHS BANK USA 

RCV FEDL P Tot Ret 

03/10/2025 BHF3R16F9 Variable Annuities ... Exh 5 ........ Equity/Index

GOLDMAN SACHS BANK 

USA .................. KD3XUN7C6T14HNAYLU02 . 06/12/2023 . 03/10/2025 ............... 0 ..... 137,093,267 

... Russell 2000 
Growth Index / 

(FEDL01+5BP) ................ 0 ................ 0 ...... 5,374,786 ... (10,053,406) ........... ... (10,053,406)....... (608,236)................ 0 ................ 0 ................ 0 .........455,253  .......... 0001 ...........
Total Return Swap With 

GOLDMAN SACHS BANK USA 

RCV FEDL P Tot Ret 

03/10/2025 BHF3R16J1 Variable Annuities ... Exh 5 ........ Equity/Index

GOLDMAN SACHS BANK 

USA .................. KD3XUN7C6T14HNAYLU02 . 06/12/2023 . 03/10/2025 ............... 0 ...... 62,980,317 

... Russell 2000 
Value Index / 

(FEDL01+5BP) ................ 0 ................ 0 ...... 2,349,783 .....(3,489,524) ........... .....(3,489,524)......2,887,748 ................ 0 ................ 0 ................ 0 .........209,142  .......... 0001 ...........
Total Return Swap With 

BNP PARIBAS SA R Tot 

Ret PAY FEDL 

03/10/2025 BHF3RKZA6 Variable Annuities ... Exh 5 ........ Equity/Index BNP PARIBAS ........ R0MUWSFPU8MPRO8K5P83 . 06/20/2023 . 03/10/2025 ............... 0 ..... 205,029,945 
........... SPTR / 
(FEDL01+47.5BP) ................ 0 ................ 0 .....(8,126,002)...... 2,196,359 ........... ...... 2,196,359 ....... (443,295)................ 0 ................ 0 ................ 0 .........680,854  .......... 0001 ...........

Total Return Swap With 

TORONTO-

DOMINIONBANK(NEWYOR R 

Tot Ret PAY FEDL 

09/10/2025 BHF3RKZG3 Variable Annuities ... Exh 5 ........ Equity/Index

TORONTO DOMINION 

NEW YORK ............ 69LASGQF5I0RN31MEN24 . 06/20/2023 . 09/10/2025 ............... 0 ..... 164,541,270 
........... SPTR / 
(FEDL01+46BP) ................ 0 ................ 0 .....(6,662,646)...... 8,113,695 ........... ...... 8,113,695 ...... 3,589,131 ................ 0 ................ 0 ................ 0 .........799,849  .......... 0001 ...........

Total Return Swap With 

WELLS FARGO BANK NA R 

Tot Ret PAY SOFR 

03/10/2025 BHF3RL5D1 Variable Annuities ... Exh 5 ........ Equity/Index

WELLS FARGO BANK NA 

........................ KB1H1DSPRFMYMCUFXT09 . 06/21/2023 . 03/10/2025 ............... 0 ...... 18,271,799 
Russell 2000 TR 

/ (FEDL01+19BP) ................ 0 ................ 0 ....... (730,621)......1,176,351 ........... ......1,176,351 ....... (110,455)................ 0 ................ 0 ................ 0 ..........60,676  .......... 0001 ...........
Total Return Swap With 

WELLS FARGO BANK NA R 

Tot Ret PAY FEDL 

09/10/2025 BHF3RL5L3 Variable Annuities ... Exh 5 ........ Equity/Index

WELLS FARGO BANK NA 

........................ KB1H1DSPRFMYMCUFXT09 . 06/21/2023 . 09/10/2025 ............... 0 ........6,075,543 
Russell 2000 TR 

/ (FEDL01+20BP) ................ 0 ................ 0 ....... (243,360).........391,148 ........... .........391,148 .........(36,749)................ 0 ................ 0 ................ 0 .......... 29,534  .......... 0001 ...........
Total Return Swap With 

BNP PARIBAS SA RCV 

FEDL P Tot Ret 

06/30/2025 BHF3RPRW6 Variable Annuities ... Exh 5 ........ Equity/Index BNP PARIBAS ........ R0MUWSFPU8MPRO8K5P83 . 06/27/2023 . 06/30/2025 ............... 0 ..... 240,249,433 

.. MSCI Daily TR 
Gross EAFE USD 

/ (FEDL01+47BP) ................ 0 ................ 0 .....10,338,720 ...... 3,460,259 ........... ...... 3,460,259 ...... 3,134,613 ................ 0 ................ 0 ................ 0 ......1,038,885  .......... 0001 ...........
Total Return Swap With 

GOLDMAN SACHS BANK USA 

R Tot Ret PAY FEDL 

11/10/2025 BHF3SC755 Variable Annuities ... Exh 5 ........ Equity/Index

GOLDMAN SACHS BANK 

USA .................. KD3XUN7C6T14HNAYLU02 . 07/06/2023 . 11/10/2025 ............... 0 ...... 30,525,018 
........... SPTR / 
(FEDL01+50BP) ................ 0 ................ 0 .....(1,267,923)...... 2,457,703 ........... ...... 2,457,703 .........377,241 ................ 0 ................ 0 ................ 0 .........160,969  .......... 0001 ...........

Total Return Swap With 

WELLS FARGO BANK NA R 

Tot Ret PAY FEDL 

11/10/2025 BHF3SC7N6 Variable Annuities ... Exh 5 ........ Equity/Index

WELLS FARGO BANK NA 

........................ KB1H1DSPRFMYMCUFXT09 . 07/06/2023 . 11/10/2025 ............... 0 ...... 38,834,016 

... Russell 2000 
Value Index / 

(FEDL01+21BP) ................ 0 ................ 0 .....(1,551,962)...... 2,685,216 ........... ...... 2,685,216 .....(3,494,638)................ 0 ................ 0 ................ 0 .........204,785  .......... 0001 ...........
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1
Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23

Description

Description
 of Item(s)
Hedged,
Used for
Income

Generation
or Replicated

Schedule/
Exhibit

Identifier

Type(s)
of

Risk(s)
(a)

Exchange, Counterparty
or Central Clearinghouse

Trade
Date

Date of 
Maturity

or
Expiration

Number
of

Contracts
Notional 
Amount

Strike
Price,

Rate or
Index

Received 
(Paid)

Cumulative
Prior 

Year(s) 
Initial Cost 

of Un-
discounted 
Premium 

(Received) 
Paid

Current 
Year Initial 

Cost of
Un-

discounted 
Premium 

(Received) 
Paid

Current 
Year

Income

Book/ 
Adjusted 
Carrying 

Value Code Fair Value

Unrealized 
Valuation 
Increase/ 

(Decrease)

Total 
Foreign 

Exchange 
Change in 
B./A.C.V.

Current 
Year�s 

(Amorti-
zation)/ 

Accretion

Adjustment 
to Carrying 

Value of 
Hedged 

Item
Potential 
Exposure

Credit 
Quality 

of
Refer-
ence 
Entity

Hedge
Effectiveness 
at Inception

and at 
Quarter-end

(b)
Total Return Swap With 

GOLDMAN SACHS BANK USA 

R Tot Ret PAY FEDL 

03/10/2025 BHF3T6UR3 Variable Annuities ... Exh 5 ........ Equity/Index

GOLDMAN SACHS BANK 

USA .................. KD3XUN7C6T14HNAYLU02 . 07/19/2023 . 03/10/2025 ............... 0 ........1,255,946 

... Russell 1000 
GROWTH / 

(FEDL01+49BP) ................ 0 ................ 0 .........(51,493)..........79,706 ........... ..........79,706 ..........46,458 ................ 0 ................ 0 ................ 0 ........... 4,171  .......... 0001 ...........
Total Return Swap With 

BARCLAYS BANK PLC R 

Tot Ret PAY FEDL 

10/10/2024 BHF3T6UX0 Variable Annuities ... Exh 5 ........ Equity/Index CITIBANK NA ........ E57ODZWZ7FF32TWEFA76 . 07/19/2023 . 10/10/2024 ............... 0 ...... 42,831,983 

... Russell 2000 
Value Index / 

(1D USOIS+14BP) ................ 0 ................ 0 .....(1,750,421)...... 4,352,193 ........... ...... 4,352,193 .....(1,651,766)................ 0 ................ 0 ................ 0 .......... 35,448  .......... 0001 ...........
Total Return Swap With 

WELLS FARGO BANK NA R 

Tot Ret PAY FEDL 

04/10/2025 BHF3T6VL5 Variable Annuities ... Exh 5 ........ Equity/Index

WELLS FARGO BANK NA 

........................ KB1H1DSPRFMYMCUFXT09 . 07/19/2023 . 04/10/2025 ............... 0 ...... 34,087,568 
Russell 2000 TR 

/ (FEDL01+24BP) ................ 0 ................ 0 .....(1,403,163)......3,077,870 ........... ......3,077,870 .... (1,188,100)................ 0 ................ 0 ................ 0 .........123,615  .......... 0001 ...........
Total Return Swap With 

BNP PARIBAS SA R Tot 

Ret PAY FEDL 

10/10/2024 BHF3T7NH1 Variable Annuities ... Exh 5 ........ Equity/Index BNP PARIBAS ........ R0MUWSFPU8MPRO8K5P83 . 07/21/2023 . 10/10/2024 ............... 0 ..... 171,435,417 

... Russell 2000 
Growth Index / 

(1D USOIS+10BP) ................ 0 ................ 0 .....(6,804,531).....13,585,032 ........... .....13,585,032 .....(5,279,926)................ 0 ................ 0 ................ 0 ........ 141,881  .......... 0001 ...........
Total Return Swap With 

CITIBANK NA RCV FEDL P 

Tot Ret 10/10/2025 

BHF3T7NL2 .............. Variable Annuities ... Exh 5 ........ Equity/Index CITIBANK NA ........ E57ODZWZ7FF32TWEFA76 . 07/21/2023 . 10/10/2025 ............... 0 .....124,708,781 
........... SPTR / 
(FEDL01+51BP) ................ 0 ................ 0 ...... 5,024,552 .....(3,225,346) ........... .....(3,225,346)......6,196,808 ................ 0 ................ 0 ................ 0 .........632,028  .......... 0001 ...........

Total Return Swap With 

TRSWAP:RU20INTRINDEX R 

Tot Ret PAY FEDL 

08/05/2025 BHF3T7NP3 Variable Annuities ... Exh 5 ........ Equity/Index

WELLS FARGO BANK NA 

........................ KB1H1DSPRFMYMCUFXT09 . 07/21/2023 . 08/05/2025 ............... 0 ...... 59,074,272 
Russell 2000 TR 

/ (FEDL01+23BP) ................ 0 ................ 0 .....(2,392,489)......5,700,808 ........... ......5,700,808 .....(2,139,602)................ 0 ................ 0 ................ 0 ........ 271,770  .......... 0001 ...........
Total Return Swap With 

CITIBANK NA RCV FEDL P 

Tot Ret 10/10/2024 

BHF3T7NT5 .............. Variable Annuities ... Exh 5 ........ Equity/Index CITIBANK NA ........ E57ODZWZ7FF32TWEFA76 . 07/21/2023 . 10/10/2024 ............... 0 ..... 203,538,201 

... SPTR INDEX / 

(1D USOIS + 

48BP) ................ 0 ................ 0 ...... 8,158,384 .....(5,264,113) ........... .....(5,264,113).....10,113,601 ................ 0 ................ 0 ................ 0 .........168,449  .......... 0001 ...........
Total Return Swap With 

TRSWAP:RU20INTRINDEX R 

Tot Ret PAY FEDL 

12/10/2024 BHF3T7NW8 Variable Annuities ... Exh 5 ........ Equity/Index

WELLS FARGO BANK NA 

........................ KB1H1DSPRFMYMCUFXT09 . 07/21/2023 . 12/10/2024 ............... 0 ...... 46,810,377 

... Russell 2000 
Value Index / 

(FEDL01+22BP) ................ 0 ................ 0 .....(1,861,599)...... 2,593,603 ........... ...... 2,593,603 ....... (641,742)................ 0 ................ 0 ................ 0 .........103,227  .......... 0001 ...........
Total Return Swap With 

BNP PARIBAS SA R Tot 

Ret PAY FEDL 

10/10/2024 BHF3TGJ86 Variable Annuities ... Exh 5 ........ Equity/Index BNP PARIBAS ........ R0MUWSFPU8MPRO8K5P83 . 07/27/2023 . 10/10/2024 ............... 0 ...... 26,855,536 

Russell 2000 TR 

/ (1D 

USOIS+20BP) ................ 0 ................ 0 .....(1,097,516)...... 2,424,867 ........... ...... 2,424,867 ....... (935,982)................ 0 ................ 0 ................ 0 .......... 22,226  .......... 0001 ...........
Total Return Swap With 

WELLS FARGO BANK NA R 

Tot Ret PAY FEDL 

10/10/2025 BHF3TGJJ2 Variable Annuities ... Exh 5 ........ Equity/Index

WELLS FARGO BANK NA 

........................ KB1H1DSPRFMYMCUFXT09 . 07/27/2023 . 10/10/2025 ............... 0 ...... 66,334,055 
Russell 2000 TR 

/ (FEDL01+31BP) ................ 0 ................ 0 .....(2,764,937)...... 5,989,502 ........... ...... 5,989,502 .....(2,312,252)................ 0 ................ 0 ................ 0 .........336,183  .......... 0001 ...........
Total Return Swap With 

TRSWAP:GDDUEAFEINDEX 

RCV FEDL P Tot Ret 

12/10/2024 BHF3TPE16 Variable Annuities ... Exh 5 ........ Equity/Index

SOCIETE GENERALE SA 

........................ O2RNE8IBXP4R0TD8PU41 . 08/04/2023 . 12/10/2024 ............... 0 ...... 15,920,718 

.. MSCI Daily TR 
Gross EAFE USD 

/ (FEDL01+52BP) ................ 0 ................ 0 .........689,218 .....(1,482,782) ........... .....(1,482,782).......... 49,744 ................ 0 ................ 0 ................ 0 ..........35,109  .......... 0001 ...........
Total Return Swap With 

SOCIETE GENERALE SA 

RCV FEDL P Tot Ret 

11/10/2025 BHF3TPEK4 Variable Annuities ... Exh 5 ........ Equity/Index

SOCIETE GENERALE SA 

........................ O2RNE8IBXP4R0TD8PU41 . 08/04/2023 . 11/10/2025 ............... 0 ..... 124,201,587 

.. MSCI Daily TR 
Gross EAFE USD 

/ (FEDL01+56BP) ................ 0 ................ 0 ...... 5,413,610 ... (11,567,559) ........... ... (11,567,559).........388,303 ................ 0 ................ 0 ................ 0 .........654,958  .......... 0001 ...........
Total Return Swap With 

TRSWAP:GDDUEAFEINDEX 

RCV FEDL P Tot Ret 

07/10/2025 BHF3TPEX6 Variable Annuities ... Exh 5 ........ Equity/Index

SOCIETE GENERALE SA 

........................ O2RNE8IBXP4R0TD8PU41 . 08/04/2023 . 07/10/2025 ............... 0 ....... 6,161,784 

.. MSCI Daily TR 
Gross EAFE USD 

/ (FEDL01+57BP) ................ 0 ................ 0 .........269,032 ....... (573,880) ........... ....... (573,880)..........19,267 ................ 0 ................ 0 ................ 0 ..........27,128  .......... 0001 ...........
Total Return Swap With 

CITIBANK NA R Tot Ret 

PAY SOFR 08/08/2025 

BHF3U3WD7 .............. Variable Annuities ... Exh 5 ........
Interest 

Rate........... CITIBANK NA ........ E57ODZWZ7FF32TWEFA76 . 08/10/2023 . 08/08/2025 ............... 0 ..... 143,472,276 
...... NO INDEX / 
(SOFR+21.5BP) ................ 0 ................ 0 .....(1,811,519)...... 4,036,318 ........... ...... 4,036,318 .........305,519 ................ 0 ................ 0 ................ 0 .........663,237  .......... 0003 ............
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1
Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23

Description

Description
 of Item(s)
Hedged,
Used for
Income

Generation
or Replicated

Schedule/
Exhibit

Identifier

Type(s)
of

Risk(s)
(a)

Exchange, Counterparty
or Central Clearinghouse

Trade
Date

Date of 
Maturity

or
Expiration

Number
of

Contracts
Notional 
Amount

Strike
Price,

Rate or
Index

Received 
(Paid)

Cumulative
Prior 

Year(s) 
Initial Cost 

of Un-
discounted 
Premium 

(Received) 
Paid

Current 
Year Initial 

Cost of
Un-

discounted 
Premium 

(Received) 
Paid

Current 
Year

Income

Book/ 
Adjusted 
Carrying 

Value Code Fair Value

Unrealized 
Valuation 
Increase/ 

(Decrease)

Total 
Foreign 

Exchange 
Change in 
B./A.C.V.

Current 
Year�s 

(Amorti-
zation)/ 

Accretion

Adjustment 
to Carrying 

Value of 
Hedged 

Item
Potential 
Exposure

Credit 
Quality 

of
Refer-
ence 
Entity

Hedge
Effectiveness 
at Inception

and at 
Quarter-end

(b)
Total Return Swap With 

BA1_JGB RCV FEDL P Tot 

Ret 10/18/2024 

BHF3U4CB1 .............. Variable Annuities ... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 08/16/2023 . 10/18/2024 ............... 0 ..... 494,780,226 

...... NASDAQ 100 
Total Return / 

(FEDL01+47BP) ................ 0 ................ 0 .....19,466,499 .....(9,829,764) ........... .....(9,829,764).....38,919,566 ................ 0 ................ 0 ................ 0 .........549,379  .......... 0001 ...........
Total Return Swap With 

CITIBANK NA RCV FEDL P 

Tot Ret 11/15/2024 

BHF3U4GG6 .............. Variable Annuities ... Exh 5 ........ Equity/Index CITIBANK NA ........ E57ODZWZ7FF32TWEFA76 . 08/16/2023 . 11/15/2024 ............... 0 .....471,806,703 

...... NASDAQ 100 
Total Return / 

(FEDL01+47BP) ................ 0 ................ 0 .....19,108,467 ... (14,375,566) ........... ... (14,375,566).....10,422,115 ................ 0 ................ 0 ................ 0 .........837,465  .......... 0001 ...........
Total Return Swap With 

GOLDMAN SACHS BANK USA 

R Tot Ret PAY FEDL 

08/10/2033 BHF3V1B68 Variable Annuities ... Exh 5 ........ Equity/Index

GOLDMAN SACHS BANK 

USA .................. KD3XUN7C6T14HNAYLU02 . 10/02/2023 . 08/10/2033 ............... 0 .....118,261,109 
........... SPTR / 
(FEDL01+73BP) ................ 0 ................ 0 .....(5,111,600)...... 9,521,721 ........... ...... 9,521,721 ......1,460,288 ................ 0 ................ 0 ................ 0 ......1,760,637  .......... 0001 ...........

Total Return Swap With 

GOLDMAN SACHS BANK USA 

RCV FEDL P Tot Ret 

10/09/2026 BHF3V1C75 Variable Annuities ... Exh 5 ........ Equity/Index

GOLDMAN SACHS BANK 

USA .................. KD3XUN7C6T14HNAYLU02 . 10/02/2023 . 10/09/2026 ............... 0 .....123,287,887 
........... SPTR / 
(FEDL01+55BP) ................ 0 ................ 0 ...... 5,048,415 .....(4,494,943) ........... .....(4,494,943)...... 4,916,280 ................ 0 ................ 0 ................ 0 .........877,135  .......... 0001 ...........

Total Return Swap With 

CITIBANK NA R Tot Ret 

PAY FEDL 08/10/2033 

BHF3V1LM2 .............. Variable Annuities ... Exh 5 ........ Equity/Index CITIBANK NA ........ E57ODZWZ7FF32TWEFA76 . 10/02/2023 . 08/10/2033 ............... 0 ...... 78,937,978 
........... SPTR / 
(FEDL01+73.8BP) ................ 0 ................ 0 .....(3,416,164)...... 6,355,643 ........... ...... 6,355,643 .........974,699 ................ 0 ................ 0 ................ 0 ......1,175,206  .......... 0001 ...........

Total Return Swap With 

JPMORGAN CHASE BANK NA 

R Tot Ret PAY FEDL 

08/10/2033 BHF3V1TL6 Variable Annuities ... Exh 5 ........ Equity/Index

JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 10/02/2023 . 08/10/2033 ............... 0 ...... 44,694,930 

........... SPTR / 
(FEDL01+66BP) ................ 0 ................ 0 .....(1,837,078)...... 1,223,676 ........... ...... 1,223,676 ....... (507,257)................ 0 ................ 0 ................ 0 .........665,405  .......... 0001 ...........

Total Return Swap With 

WELLS FARGO BANK NA R 

Tot Ret PAY FEDL 

11/10/2025 BHF3VB0M3 Variable Annuities ... Exh 5 ........ Equity/Index

WELLS FARGO BANK NA 

........................ KB1H1DSPRFMYMCUFXT09 . 08/31/2023 . 11/10/2025 ............... 0 ...... 20,501,527 
Russell 2000 TR 

/ (FEDL01+28BP) ................ 0 ................ 0 ....... (841,486)...... 1,723,213 ........... ...... 1,723,213 .....(1,504,451)................ 0 ................ 0 ................ 0 ........ 108,112  .......... 0001 ...........
Total Return Swap With 

GOLDMAN SACHS BANK USA 

R Tot Ret PAY FEDL 

05/10/2025 BHF3VB0Q4 Variable Annuities ... Exh 5 ........ Equity/Index

GOLDMAN SACHS BANK 

USA .................. KD3XUN7C6T14HNAYLU02 . 08/31/2023 . 05/10/2025 ............... 0 ...... 59,346,423 

........... SPTR / 
(FEDL01+52BP) ................ 0 ................ 0 .....(2,473,567)...... 4,778,241 ........... ...... 4,778,241 .........733,375 ................ 0 ................ 0 ................ 0 .........231,417  .......... 0001 ...........

Total Return Swap With 

GOLDMAN SACHS BANK USA 

R Tot Ret PAY FEDL 

11/10/2025 BHF3VB0T8 Variable Annuities ... Exh 5 ........ Equity/Index

GOLDMAN SACHS BANK 

USA .................. KD3XUN7C6T14HNAYLU02 . 08/31/2023 . 11/10/2025 ............... 0 .....221,819,801 
........... SPTR / 
(FEDL01+53BP) ................ 0 ................ 0 .....(9,261,337).....17,859,686 ........... .....17,859,686 ...... 2,741,045 ................ 0 ................ 0 ................ 0 ...... 1,169,733  .......... 0001 ...........

Total Return Swap With 

BNP PARIBAS SA RCV 

FEDL P Tot Ret 

12/10/2025 BHF3VMQV1 Variable Annuities ... Exh 5 ........ Equity/Index BNP PARIBAS ........ R0MUWSFPU8MPRO8K5P83 . 09/07/2023 . 12/10/2025 ............... 0 ...... 69,587,630 

.. MSCI Daily TR 
Gross EAFE USD 

/ (FEDL01+57BP) ................ 0 ................ 0 ...... 2,923,126 .....(2,891,544) ........... .....(2,891,544)........... 1,506 ................ 0 ................ 0 ................ 0 .........380,276  .......... 0001 ...........
Total Return Swap With 

SOCIETE GENERALE SA 

RCV FEDL P Tot Ret 

12/10/2025 BHF3VMT89 Variable Annuities ... Exh 5 ........ Equity/Index

SOCIETE GENERALE SA 

........................ O2RNE8IBXP4R0TD8PU41 . 09/08/2023 . 12/10/2025 ............... 0 ...... 46,549,312 

.. MSCI Daily TR 
Gross EM / 

(FEDL01+43BP) ................ 0 ................ 0 ...... 1,949,518 .....(5,010,672) ........... .....(5,010,672).....(2,744,317)................ 0 ................ 0 ................ 0 .........254,378  .......... 0001 ...........
Total Return Swap With 

GOLDMAN SACHS BANK USA 

RCV FEDL P Tot Ret 

12/10/2025 BHF3VMTB2 Variable Annuities ... Exh 5 ........ Equity/Index

GOLDMAN SACHS BANK 

USA .................. KD3XUN7C6T14HNAYLU02 . 09/08/2023 . 12/10/2025 ............... 0 .....167,179,214 

.. MSCI Daily TR 
Gross EAFE USD 

/ (FEDL01+57BP) ................ 0 ................ 0 ...... 7,156,285 .....(7,984,466) ........... .....(7,984,466).....(1,146,852)................ 0 ................ 0 ................ 0 .........913,585  .......... 0001 ...........
Total Return Swap With 

GOLDMAN SACHS BANK USA 

RCV FEDL P Tot Ret 

12/10/2025 BHF3VMTL0 Variable Annuities ... Exh 5 ........ Equity/Index

GOLDMAN SACHS BANK 

USA .................. KD3XUN7C6T14HNAYLU02 . 09/08/2023 . 12/10/2025 ............... 0 .....168,100,208 

...... NASDAQ 100 
Total Return / 

(FEDL01+51BP) ................ 0 ................ 0 ......7,071,799 ... (11,074,306) ........... ... (11,074,306).....(5,608,294)................ 0 ................ 0 ................ 0 ........ 918,618  .......... 0001 ...........
Total Return Swap With 

CITIBANK NA R Tot Ret 

PAY FEDL 06/10/2025 

BHF3VMTQ9 .............. Variable Annuities ... Exh 5 ........ Equity/Index CITIBANK NA ........ E57ODZWZ7FF32TWEFA76 . 09/08/2023 . 06/10/2025 ............... 0 .....291,762,168 
........... SPTR / 
(FEDL01+54BP) ................ 0 ................ 0 ... (11,977,722).....14,387,085 ........... .....14,387,085 ...... 6,363,115 ................ 0 ................ 0 ................ 0 ...... 1,214,543  .......... 0001 ...........
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1
Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23

Description

Description
 of Item(s)
Hedged,
Used for
Income

Generation
or Replicated

Schedule/
Exhibit

Identifier

Type(s)
of

Risk(s)
(a)

Exchange, Counterparty
or Central Clearinghouse

Trade
Date

Date of 
Maturity

or
Expiration

Number
of

Contracts
Notional 
Amount

Strike
Price,

Rate or
Index

Received 
(Paid)

Cumulative
Prior 

Year(s) 
Initial Cost 

of Un-
discounted 
Premium 

(Received) 
Paid

Current 
Year Initial 

Cost of
Un-

discounted 
Premium 

(Received) 
Paid

Current 
Year

Income

Book/ 
Adjusted 
Carrying 

Value Code Fair Value

Unrealized 
Valuation 
Increase/ 

(Decrease)

Total 
Foreign 

Exchange 
Change in 
B./A.C.V.

Current 
Year�s 

(Amorti-
zation)/ 

Accretion

Adjustment 
to Carrying 

Value of 
Hedged 

Item
Potential 
Exposure

Credit 
Quality 

of
Refer-
ence 
Entity

Hedge
Effectiveness 
at Inception

and at 
Quarter-end

(b)
Total Return Swap With 

BANK OF AMERICA NA R 

Tot Ret PAY FEDL 

12/10/2025 BHF3VMTT3 Variable Annuities ... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 09/08/2023 . 12/10/2025 ............... 0 ...... 55,379,781 
........... SPTR / 
(FEDL01+55BP) ................ 0 ................ 0 .....(2,277,392)...... 2,730,833 ........... ...... 2,730,833 ......1,207,766 ................ 0 ................ 0 ................ 0 .........302,634  .......... 0001 ...........

Total Return Swap With 

BANK OF AMERICA NA R 

Tot Ret PAY FEDL 

12/10/2025 BHF3VMTW6 Variable Annuities ... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 09/08/2023 . 12/10/2025 ............... 0 ..... 431,467,247 
........... SPTR / 
(FEDL01+55BP) ................ 0 ................ 0 ... (17,743,301).....21,276,083 ........... .....21,276,083 ...... 9,409,779 ................ 0 ................ 0 ................ 0 ...... 2,357,842  .......... 0001 ...........

Total Return Swap With 

GOLDMAN SACHS BANK USA 

RCV FEDL P Tot Ret 

07/10/2025 BHF3VMU20 Variable Annuities ... Exh 5 ........ Equity/Index

GOLDMAN SACHS BANK 

USA .................. KD3XUN7C6T14HNAYLU02 . 09/08/2023 . 07/10/2025 ............... 0 ...... 15,756,437 

.. MSCI Daily TR 
Gross EAFE USD 

/ (FEDL01+59BP) ................ 0 ................ 0 .........674,539 ....... (773,247) ........... ....... (773,247).........567,864 ................ 0 ................ 0 ................ 0 ..........69,370  .......... 0001 ...........
Total Return Swap With 

GOLDMAN SACHS BANK USA 

RCV FEDL P Tot Ret 

12/10/2025 BHF3VMU53 Variable Annuities ... Exh 5 ........ Equity/Index

GOLDMAN SACHS BANK 

USA .................. KD3XUN7C6T14HNAYLU02 . 09/08/2023 . 12/10/2025 ............... 0 ...... 10,516,350 

... Russell 2000 
Value Index / 

(FEDL01+30BP) ................ 0 ................ 0 .........423,409 ....... (582,675) ........... ....... (582,675).........145,189 ................ 0 ................ 0 ................ 0 ..........57,469  .......... 0001 ...........
Total Return Swap With 

GOLDMAN SACHS BANK USA 

RCV FEDL P Tot Ret 

11/10/2025 BHF3VMU87 Variable Annuities ... Exh 5 ........ Equity/Index

GOLDMAN SACHS BANK 

USA .................. KD3XUN7C6T14HNAYLU02 . 09/08/2023 . 11/10/2025 ............... 0 ...... 38,834,016 

... Russell 2000 
Value Index / 

(FEDL01+30BP) ................ 0 ................ 0 ...... 1,577,230 .....(2,685,216) ........... .....(2,685,216)...... 3,494,797 ................ 0 ................ 0 ................ 0 .........204,785  .......... 0001 ...........
Total Return Swap With 

GOLDMAN SACHS BANK USA 

RCV FEDL P Tot Ret 

06/10/2025 BHF3VMUB0 Variable Annuities ... Exh 5 ........ Equity/Index

GOLDMAN SACHS BANK 

USA .................. KD3XUN7C6T14HNAYLU02 . 09/08/2023 . 06/10/2025 ............... 0 ...... 19,881,262 

... Russell 1000 
VALUE INDEX TR 

/ (FEDL01+47BP) ................ 0 ................ 0 .........809,743 ....... (734,317) ........... ....... (734,317).........(71,745)................ 0 ................ 0 ................ 0 ..........82,761  .......... 0001 ...........
Total Return Swap With 

GOLDMAN SACHS BANK USA 

RCV FEDL P Tot Ret 

06/10/2025 BHF3VMUE4 Variable Annuities ... Exh 5 ........ Equity/Index

GOLDMAN SACHS BANK 

USA .................. KD3XUN7C6T14HNAYLU02 . 09/08/2023 . 06/10/2025 ............... 0 ...... 11,357,658 

... Russell 2000 
Value Index / 

(FEDL01+28BP) ................ 0 ................ 0 .........455,653 ....... (629,289) ........... ....... (629,289).........156,793 ................ 0 ................ 0 ................ 0 ..........47,279  .......... 0001 ...........
Total Return Swap With 

GOLDMAN SACHS BANK USA 

RCV FEDL P Tot Ret 

06/10/2025 BHF3VMUH7 Variable Annuities ... Exh 5 ........ Equity/Index

GOLDMAN SACHS BANK 

USA .................. KD3XUN7C6T14HNAYLU02 . 09/08/2023 . 06/10/2025 ............... 0 ...... 22,371,281 

... Russell 2000 
Growth Index / 

(FEDL01+28BP) ................ 0 ................ 0 .........915,634 .....(1,640,544) ........... .....(1,640,544).........(99,002)................ 0 ................ 0 ................ 0 ..........93,127  .......... 0001 ...........
Total Return Swap With 

BNP PARIBAS SA R Tot 

Ret PAY FEDL 

10/10/2024 BHF3VN5F7 Variable Annuities ... Exh 5 ........ Equity/Index BNP PARIBAS ........ R0MUWSFPU8MPRO8K5P83 . 09/12/2023 . 10/10/2024 ............... 0 ...... 45,549,049 

. RU20GRTR INDEX 
/ (1D USOIS  + 

10BP) ................ 0 ................ 0 .....(1,807,911)...... 3,609,437 ........... ...... 3,609,437 .....(1,402,835)................ 0 ................ 0 ................ 0 ..........37,697  .......... 0001 ...........
Total Return Swap With 

BNP PARIBAS SA RCV 

FEDL P Tot Ret 

10/10/2024 BHF3VN8P2 Variable Annuities ... Exh 5 ........ Equity/Index BNP PARIBAS ........ R0MUWSFPU8MPRO8K5P83 . 09/13/2023 . 10/10/2024 ............... 0 ...... 87,002,411 

... SPTR INDEX / 

(1D USOIS + 

49BP) ................ 0 ................ 0 ...... 3,493,308 .....(2,250,145) ........... .....(2,250,145)...... 4,323,096 ................ 0 ................ 0 ................ 0 ..........72,004  .......... 0001 ...........
Total Return Swap With 

BARCLAYS BANK PLC RCV 

FEDL P Tot Ret 

07/08/2025 BHF3VN8S6 Variable Annuities ... Exh 5 ........ Equity/Index BARCLAYS BANK PLC G5GSEF7VJP5I7OUK5573 . 09/13/2023 . 07/08/2025 ............... 0 ...... 86,762,594 
Russell 2000 TR 

/ (FEDL01+31BP) ................ 0 ................ 0 ...... 3,675,102 .....(8,446,796) ........... .....(8,446,796)...... 2,481,939 ................ 0 ................ 0 ................ 0 .........380,635  .......... 0001 ...........
Total Return Swap With 

BNP PARIBAS SA RCV 

FEDL P Tot Ret 

12/10/2024 BHF3VNBV5 Variable Annuities ... Exh 5 ........ Equity/Index BNP PARIBAS ........ R0MUWSFPU8MPRO8K5P83 . 09/14/2023 . 12/10/2024 ............... 0 ..... 238,206,925 

.. MSCI Daily TR 
Gross EAFE USD 

/ 

(FEDL01+51.5BP) ................ 0 ................ 0 .....10,101,534 ... (11,376,743) ........... ... (11,376,743).....(1,634,745)................ 0 ................ 0 ................ 0 .........525,300  .......... 0001 ...........
Total Return Swap With 

BANK OF AMERICA NA RCV 

FEDL P Tot Ret 

04/14/2025 BHF3VNCF9 Variable Annuities ... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 09/14/2023 . 04/14/2025 ............... 0 ...... 47,938,246 

.. MSCI Daily TR 
Gross EAFE USD 

/ (FEDL01+57BP) ................ 0 ................ 0 ......2,002,776 .....(1,614,398) ........... .....(1,614,398)...... 2,867,099 ................ 0 ................ 0 ................ 0 .........175,644  .......... 0001 ...........
Total Return Swap With 

BNP PARIBAS SA RCV 

FEDL P Tot Ret 

06/10/2025 BHF3VNCJ1 Variable Annuities ... Exh 5 ........ Equity/Index BNP PARIBAS ........ R0MUWSFPU8MPRO8K5P83 . 09/14/2023 . 06/10/2025 ............... 0 ...... 41,374,915 

.. MSCI Daily TR 
Gross EAFE USD 

/ (FEDL01+60BP) ................ 0 ................ 0 ......1,780,145 .....(1,976,063) ........... .....(1,976,063)....... (283,772)................ 0 ................ 0 ................ 0 .........172,235  .......... 0001 ...........
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1
Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23

Description

Description
 of Item(s)
Hedged,
Used for
Income

Generation
or Replicated

Schedule/
Exhibit

Identifier

Type(s)
of

Risk(s)
(a)

Exchange, Counterparty
or Central Clearinghouse

Trade
Date

Date of 
Maturity

or
Expiration

Number
of

Contracts
Notional 
Amount

Strike
Price,

Rate or
Index

Received 
(Paid)

Cumulative
Prior 

Year(s) 
Initial Cost 

of Un-
discounted 
Premium 

(Received) 
Paid

Current 
Year Initial 

Cost of
Un-

discounted 
Premium 

(Received) 
Paid

Current 
Year

Income

Book/ 
Adjusted 
Carrying 

Value Code Fair Value

Unrealized 
Valuation 
Increase/ 

(Decrease)

Total 
Foreign 

Exchange 
Change in 
B./A.C.V.

Current 
Year�s 

(Amorti-
zation)/ 

Accretion

Adjustment 
to Carrying 

Value of 
Hedged 

Item
Potential 
Exposure

Credit 
Quality 

of
Refer-
ence 
Entity

Hedge
Effectiveness 
at Inception

and at 
Quarter-end

(b)
Total Return Swap With 

BANK OF AMERICA NA RCV 

FEDL P Tot Ret 

12/10/2025 BHF3VNCM4 Variable Annuities ... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 09/14/2023 . 12/10/2025 ............... 0 ...... 47,977,295 

.. MSCI Daily TR 
Gross EAFE USD 

/ (FEDL01+59BP) ................ 0 ................ 0 ......2,060,713 .....(2,291,392) ........... .....(2,291,392)....... (329,078)................ 0 ................ 0 ................ 0 .........262,182  .......... 0001 ...........
Total Return Swap With 

BNP PARIBAS SA RCV 

FEDL P Tot Ret 

12/10/2025 BHF3VNCQ5 Variable Annuities ... Exh 5 ........ Equity/Index BNP PARIBAS ........ R0MUWSFPU8MPRO8K5P83 . 09/14/2023 . 12/10/2025 ............... 0 ...... 27,848,203 

.. MSCI Daily TR 
Gross EM / 

(FEDL01+36BP) ................ 0 ................ 0 ......1,150,020 .....(2,885,312) ........... .....(2,885,312).....(1,534,495)................ 0 ................ 0 ................ 0 .........152,182  .......... 0001 ...........
Total Return Swap With 

BANK OF AMERICA NA RCV 

FEDL P Tot Ret 

06/10/2025 BHF3VNCT9 Variable Annuities ... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 09/14/2023 . 06/10/2025 ............... 0 ...... 66,990,540 

.. MSCI Daily TR 
Gross EM / 

(FEDL01+33BP) ................ 0 ................ 0 ...... 2,751,824 .....(6,940,794) ........... .....(6,940,794).....(3,691,423)................ 0 ................ 0 ................ 0 ........ 278,867  .......... 0001 ...........
Total Return Swap With 

BARCLAYS BANK PLC R 

Tot Ret PAY FEDL 

10/10/2024 BHF3VNQD9 Variable Annuities ... Exh 5 ........ Equity/Index BARCLAYS BANK PLC G5GSEF7VJP5I7OUK5573 . 09/15/2023 . 10/10/2024 ............... 0 ...... 11,411,560 

.RU10GRTR INDEX 
/ (1D USOIS + 

47.5BP) ................ 0 ................ 0 ....... (440,367)....... (192,857) ........... ....... (192,857).....(1,074,241)................ 0 ................ 0 ................ 0 ........... 9,444  .......... 0001 ...........
Total Return Swap With 

GSCBK_VCSA RCV FEDL P 

Tot Ret 06/10/2025 

BHF3VNZ56 .............. Variable Annuities ... Exh 5 ........ Equity/Index BARCLAYS BANK PLC G5GSEF7VJP5I7OUK5573 . 09/18/2023 . 06/10/2025 ............... 0 ...... 50,603,171 
Russell 2000 TR 

/ (FEDL01+28BP) ................ 0 ................ 0 ...... 2,050,900 .....(3,257,866) ........... .....(3,257,866).........237,573 ................ 0 ................ 0 ................ 0 .........210,650  .......... 0001 ...........
Total Return Swap With 

BARCLAYS BANK PLC RCV 

FEDL P Tot Ret 

03/10/2025 BHF3VPN39 Variable Annuities ... Exh 5 ........ Equity/Index BARCLAYS BANK PLC G5GSEF7VJP5I7OUK5573 . 09/18/2023 . 03/10/2025 ............... 0 ...... 65,464,536 
Russell 2000 TR 

/ (FEDL01+28BP) ................ 0 ................ 0 ...... 2,653,217 .....(4,214,651) ........... .....(4,214,651).........307,344 ................ 0 ................ 0 ................ 0 .........217,392  .......... 0001 ...........
Total Return Swap With 

BANK OF AMERICA NA R 

Tot Ret PAY SOFR 

07/10/2027 BHF3VPZG7 Variable Annuities ... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 10/02/2023 . 07/10/2027 ............... 0 ...... 40,154,621 

.. MSCI Daily TR 
Gross EAFE USD 

/ (SOFR+76.5BP) ................ 0 ................ 0 .....(1,768,627)......1,970,587 ........... ......1,970,587 .....(1,447,618)................ 0 ................ 0 ................ 0 .........334,475  .......... 0001 ...........
Total Return Swap With 

GOLDMAN SACHS BANK USA 

RCV FEDL P Tot Ret 

07/10/2027 BHF3VPZN2 Variable Annuities ... Exh 5 ........ Equity/Index

GOLDMAN SACHS BANK 

USA .................. KD3XUN7C6T14HNAYLU02 . 10/02/2023 . 07/10/2027 ............... 0 ..... 110,244,400 
Russell 2000 TR 

/ (FEDL01+39BP) ................ 0 ................ 0 ......4,660,567 .....(9,954,300) ........... .....(9,954,300)...... 3,843,285 ................ 0 ................ 0 ................ 0 .........918,301  .......... 0001 ...........
Total Return Swap With 

BNP PARIBAS SA R Tot 

Ret PAY FEDL 

07/10/2027 BHF3VPZR3 Variable Annuities ... Exh 5 ........ Equity/Index BNP PARIBAS ........ R0MUWSFPU8MPRO8K5P83 . 10/02/2023 . 07/10/2027 ............... 0 ..... 149,694,782 
........... SPTR / 
(FEDL01+61.5BP) ................ 0 ................ 0 .....(6,139,953)...... 3,871,559 ........... ...... 3,871,559 .....(7,439,037)................ 0 ................ 0 ................ 0 ...... 1,246,910  .......... 0001 ...........

Total Return Swap With 

WELLS FARGO BANK NA R 

Tot Ret PAY FEDL 

07/10/2027 BHF3VPZU6 Variable Annuities ... Exh 5 ........ Equity/Index

WELLS FARGO BANK NA 

........................ KB1H1DSPRFMYMCUFXT09 . 10/02/2023 . 07/10/2027 ............... 0 ..... 110,244,400 
Russell 2000 TR 

/ (FEDL01+33BP) ................ 0 ................ 0 .....(4,611,541)...... 9,954,300 ........... ...... 9,954,300 .....(3,842,970)................ 0 ................ 0 ................ 0 .........918,301  .......... 0001 ...........
Total Return Swap With 

WELLS FARGO BANK NA R 

Tot Ret PAY FEDL 

07/10/2027 BHF3VPZX0 Variable Annuities ... Exh 5 ........ Equity/Index

WELLS FARGO BANK NA 

........................ KB1H1DSPRFMYMCUFXT09 . 10/02/2023 . 07/10/2027 ............... 0 ...... 12,148,933 
Russell 2000 TR 

/ (FEDL01+33BP) ................ 0 ................ 0 ....... (508,184)...... 1,096,964 ........... ...... 1,096,964 ....... (423,495)................ 0 ................ 0 ................ 0 ........ 101,197  .......... 0001 ...........
Total Return Swap With 

GOLDMAN SACHS BANK USA 

RCV FEDL P Tot Ret 

10/09/2026 BHF3WR7R9 Variable Annuities ... Exh 5 ........ Equity/Index

GOLDMAN SACHS BANK 

USA .................. KD3XUN7C6T14HNAYLU02 . 10/02/2023 . 10/09/2026 ............... 0 ..... 250,565,751 
........... SPTR / 
(FEDL01+55BP) ................ 0 ................ 0 .....10,258,309 .....(9,135,357) ........... .....(9,135,357).....13,164,358 ................ 0 ................ 0 ................ 0 ......1,782,656  .......... 0001 ...........

Total Return Swap With 

GOLDMAN SACHS BANK USA 

RCV FEDL P Tot Ret 

09/10/2027 BHF3WR7U2 Variable Annuities ... Exh 5 ........ Equity/Index

GOLDMAN SACHS BANK 

USA .................. KD3XUN7C6T14HNAYLU02 . 10/02/2023 . 09/10/2027 ............... 0 ...... 83,826,677 
Russell 2000 TR 

/ (FEDL01+40BP) ................ 0 ................ 0 ...... 3,469,920 .....(5,396,818) ........... .....(5,396,818).........394,047 ................ 0 ................ 0 ................ 0 .........719,300  .......... 0001 ...........
Total Return Swap With 

BARCLAYS BANK PLC R 

Tot Ret PAY FEDL 

11/15/2024 BHF3WR7Y4 Variable Annuities ... Exh 5 ........ Equity/Index BARCLAYS BANK PLC G5GSEF7VJP5I7OUK5573 . 09/25/2023 . 11/15/2024 ............... 0 ...... 24,055,008 

...... NASDAQ 100 
Total Return / 

(1D USOIS+46BP) ................ 0 ................ 0 ....... (973,113).........732,937 ........... .........732,937 ....... (531,359)................ 0 ................ 0 ................ 0 ..........42,698  .......... 0001 ...........
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1
Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23

Description

Description
 of Item(s)
Hedged,
Used for
Income

Generation
or Replicated

Schedule/
Exhibit

Identifier

Type(s)
of

Risk(s)
(a)

Exchange, Counterparty
or Central Clearinghouse

Trade
Date

Date of 
Maturity

or
Expiration

Number
of

Contracts
Notional 
Amount

Strike
Price,

Rate or
Index

Received 
(Paid)

Cumulative
Prior 

Year(s) 
Initial Cost 

of Un-
discounted 
Premium 

(Received) 
Paid

Current 
Year Initial 

Cost of
Un-

discounted 
Premium 

(Received) 
Paid

Current 
Year

Income

Book/ 
Adjusted 
Carrying 

Value Code Fair Value

Unrealized 
Valuation 
Increase/ 

(Decrease)

Total 
Foreign 

Exchange 
Change in 
B./A.C.V.

Current 
Year�s 

(Amorti-
zation)/ 

Accretion

Adjustment 
to Carrying 

Value of 
Hedged 

Item
Potential 
Exposure

Credit 
Quality 

of
Refer-
ence 
Entity

Hedge
Effectiveness 
at Inception

and at 
Quarter-end

(b)
Total Return Swap With 

BARCLAYS BANK PLC R 

Tot Ret PAY FEDL 

09/10/2033 BHF3WR815 Variable Annuities ... Exh 5 ........ Equity/Index BARCLAYS BANK PLC G5GSEF7VJP5I7OUK5573 . 10/02/2023 . 09/10/2033 ............... 0 ..... 247,496,793 
........... SPTR / 
(FEDL01+78BP) ................ 0 ................ 0 ... (10,580,050).....12,204,315 ........... .....12,204,315 ...... 5,394,973 ................ 0 ................ 0 ................ 0 ...... 3,702,267  .......... 0001 ...........

Total Return Swap With 

WELLS FARGO BANK NA R 

Tot Ret PAY FEDL 

09/10/2027 BHF3WR880 Variable Annuities ... Exh 5 ........ Equity/Index

WELLS FARGO BANK NA 

........................ KB1H1DSPRFMYMCUFXT09 . 10/02/2023 . 09/10/2027 ............... 0 ...... 83,826,677 
Russell 2000 TR 

/ (FEDL01+34BP) ................ 0 ................ 0 .....(3,433,437)...... 5,396,818 ........... ...... 5,396,818 ....... (393,799)................ 0 ................ 0 ................ 0 .........719,300  .......... 0001 ...........
Total Return Swap With 

BARCLAYS BANK PLC R 

Tot Ret PAY FEDL 

09/10/2033 BHF3WR9V8 Variable Annuities ... Exh 5 ........ Equity/Index BARCLAYS BANK PLC G5GSEF7VJP5I7OUK5573 . 10/02/2023 . 09/10/2033 ............... 0 ...... 70,531,419 
........... SPTR / 
(FEDL01+78BP) ................ 0 ................ 0 .....(3,015,093)...... 3,477,975 ........... ...... 3,477,975 ...... 1,537,455 ................ 0 ................ 0 ................ 0 ...... 1,055,069  .......... 0001 ...........

Total Return Swap With 

SOCIETE GENERALE SA R 

Tot Ret PAY FEDL 

12/10/2025 BHF3WRCQ5 Variable Annuities ... Exh 5 ........ Equity/Index

SOCIETE GENERALE SA 

........................ O2RNE8IBXP4R0TD8PU41 . 09/26/2023 . 12/10/2025 ............... 0 ...... 13,668,085 

.. MSCI Daily TR 
Gross EAFE USD 

/ (1D 

USOIS+64BP) ................ 0 ................ 0 ....... (592,034).........652,787 ........... .........652,787 ..........93,717 ................ 0 ................ 0 ................ 0 ..........74,692  .......... 0001 ...........
Total Return Swap With 

SOCIETE GENERALE SA R 

Tot Ret PAY FEDL 

09/10/2033 BHF3WRCT9 Variable Annuities ... Exh 5 ........ Equity/Index

SOCIETE GENERALE SA 

........................ O2RNE8IBXP4R0TD8PU41 . 09/26/2023 . 09/10/2033 ............... 0 ...... 25,436,970 
........... SPTR / 
(FEDL01+72BP) ................ 0 ................ 0 .....(1,076,363)...... 1,254,323 ........... ...... 1,254,323 .........554,550 ................ 0 ................ 0 ................ 0 .........380,508  .......... 0001 ...........

Total Return Swap With 

GOLDMAN SACHS BANK USA 

R Tot Ret PAY FEDL 

09/10/2033 BHF3WRHY3 Variable Annuities ... Exh 5 ........ Equity/Index

GOLDMAN SACHS BANK 

USA .................. KD3XUN7C6T14HNAYLU02 . 10/02/2023 . 09/10/2033 ............... 0 ...... 70,531,419 
........... SPTR / 
(FEDL01+74BP) ................ 0 ................ 0 .....(2,093,692)...... 3,477,975 ........... ...... 3,477,975 ...... 1,537,585 ................ 0 ................ 0 ................ 0 ...... 1,055,069  .......... 0001 ...........

Total Return Swap With 

BNP PARIBAS SA R Tot 

Ret PAY FEDL 

10/10/2024 BHF3WRN59 Variable Annuities ... Exh 5 ........ Equity/Index BNP PARIBAS ........ R0MUWSFPU8MPRO8K5P83 . 09/28/2023 . 10/10/2024 ............... 0 ..... 333,384,291 

... SPTR INDEX / 

(1D USOIS + 

48BP) ................ 0 ................ 0 ....(13,355,849)...... 8,622,325 ........... ...... 8,622,325 ... (20,150,313)................ 0 ................ 0 ................ 0 .........275,911  .......... 0001 ...........
Total Return Swap With 

BNP PARIBAS SA RCV 

FEDL P Tot Ret 

01/10/2025 BHF3XFF87 Variable Annuities ... Exh 5 ........ Equity/Index BNP PARIBAS ........ R0MUWSFPU8MPRO8K5P83 . 10/09/2023 . 01/10/2025 ............... 0 ...... 55,078,119 

.. MSCI Daily TR 
Gross EAFE USD 

/ 

(FEDL01+58.5BP) ................ 0 ................ 0 ...... 2,355,910 .....(2,702,958) ........... .....(2,702,958)...... 1,985,009 ................ 0 ................ 0 ................ 0 .........145,580  .......... 0001 ...........
Total Return Swap With 

SOCIETE GENERALE SA 

RCV FEDL P Tot Ret 

07/10/2025 BHF3XFFF1 Variable Annuities ... Exh 5 ........ Equity/Index

SOCIETE GENERALE SA 

........................ O2RNE8IBXP4R0TD8PU41 . 10/09/2023 . 07/10/2025 ............... 0 .....160,121,034 

.. MSCI Daily TR 
Gross EAFE USD 

/ (FEDL01+62BP) ................ 0 ................ 0 ......6,889,661 .....(7,857,937) ........... .....(7,857,937)......5,771,006 ................ 0 ................ 0 ................ 0 .........704,961  .......... 0001 ...........
Total Return Swap With 

BNP PARIBAS SA R Tot 

Ret PAY FEDL 

01/10/2026 BHF3XGAC1 Variable Annuities ... Exh 5 ........ Equity/Index BNP PARIBAS ........ R0MUWSFPU8MPRO8K5P83 . 10/10/2023 . 01/10/2026 ............... 0 ..... 230,183,381 
........... SPTR / 
(FEDL01+56BP) ................ 0 ................ 0 .....(9,353,759)...... 5,953,237 ........... ...... 5,953,237 ... (11,438,356)................ 0 ................ 0 ................ 0 ...... 1,301,835  .......... 0001 ...........

Total Return Swap With 

GOLDMAN SACHS BANK USA 

R Tot Ret PAY FEDL 

07/10/2025 BHF3XGAF4 Variable Annuities ... Exh 5 ........ Equity/Index

GOLDMAN SACHS BANK 

USA .................. KD3XUN7C6T14HNAYLU02 . 10/10/2023 . 07/10/2025 ............... 0 ..... 271,048,335 
........... SPTR / 
(FEDL01+52BP) ................ 0 ................ 0 ... (10,939,373)......7,010,129 ........... ......7,010,129 ... (13,468,570)................ 0 ................ 0 ................ 0 ...... 1,193,338  .......... 0001 ...........

Total Return Swap With 

BANK OF AMERICA NA RCV 

FEDL P Tot Ret 

06/10/2025 BHF3XGAK3 Variable Annuities ... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 10/10/2023 . 06/10/2025 ............... 0 ........1,647,743 

... Russell 1000 
GROWTH / 

(FEDL01+48BP) ................ 0 ................ 0 ..........67,509 ....... (104,571) ........... ....... (104,571).........(60,952)................ 0 ................ 0 ................ 0 ........... 6,859  .......... 0001 ...........
Total Return Swap With 

GOLDMAN SACHS BANK USA 

RCV FEDL P Tot Ret 

07/10/2025 BHF3XGAR8 Variable Annuities ... Exh 5 ........ Equity/Index

GOLDMAN SACHS BANK 

USA .................. KD3XUN7C6T14HNAYLU02 . 10/10/2023 . 07/10/2025 ............... 0 ..... 371,258,566 

... Russell 1000 
VALUE INDEX TR 

/ 

(FEDL01+47.5BP) ................ 0 ................ 0 .....15,828,025 ... (32,469,682) ........... ... (32,469,682).....(2,305,211)................ 0 ................ 0 ................ 0 ...... 1,634,531  .......... 0001 ...........
Total Return Swap With 

GOLDMAN SACHS BANK USA 

RCV FEDL P Tot Ret 

07/10/2025 BHF3XGAX5 Variable Annuities ... Exh 5 ........ Equity/Index

GOLDMAN SACHS BANK 

USA .................. KD3XUN7C6T14HNAYLU02 . 10/10/2023 . 07/10/2025 ............... 0 ..... 100,532,205 

... Russell 2000 
Growth Index / 

(FEDL01+24BP) ................ 0 ................ 0 ...... 4,093,407 .....(7,966,459) ........... .....(7,966,459)...... 3,096,884 ................ 0 ................ 0 ................ 0 .........442,611  .......... 0001 ...........
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1
Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23

Description

Description
 of Item(s)
Hedged,
Used for
Income

Generation
or Replicated

Schedule/
Exhibit

Identifier

Type(s)
of

Risk(s)
(a)

Exchange, Counterparty
or Central Clearinghouse

Trade
Date

Date of 
Maturity

or
Expiration

Number
of

Contracts
Notional 
Amount

Strike
Price,

Rate or
Index

Received 
(Paid)

Cumulative
Prior 

Year(s) 
Initial Cost 

of Un-
discounted 
Premium 

(Received) 
Paid

Current 
Year Initial 

Cost of
Un-

discounted 
Premium 

(Received) 
Paid

Current 
Year

Income

Book/ 
Adjusted 
Carrying 

Value Code Fair Value

Unrealized 
Valuation 
Increase/ 

(Decrease)

Total 
Foreign 

Exchange 
Change in 
B./A.C.V.

Current 
Year�s 

(Amorti-
zation)/ 

Accretion

Adjustment 
to Carrying 

Value of 
Hedged 

Item
Potential 
Exposure

Credit 
Quality 

of
Refer-
ence 
Entity

Hedge
Effectiveness 
at Inception

and at 
Quarter-end

(b)
Total Return Swap With 

BNP PARIBAS SA RCV 

FEDL P Tot Ret 

01/10/2026 BHF3XGB97 Variable Annuities ... Exh 5 ........ Equity/Index BNP PARIBAS ........ R0MUWSFPU8MPRO8K5P83 . 10/10/2023 . 01/10/2026 ............... 0 ....... 3,772,181 

... Russell 2000 
Value Index / 

(FEDL01+30BP) ................ 0 ................ 0 .........158,679 ....... (383,294) ........... ....... (383,294).........145,499 ................ 0 ................ 0 ................ 0 .......... 21,334  .......... 0001 ...........
Total Return Swap With 

BNP PARIBAS SA RCV 

FEDL P Tot Ret 

07/10/2025 BHF3XGBG1 Variable Annuities ... Exh 5 ........ Equity/Index BNP PARIBAS ........ R0MUWSFPU8MPRO8K5P83 . 10/10/2023 . 07/10/2025 ............... 0 ...... 70,139,991 

... Russell 2000 
Value Index / 

(FEDL01+31BP) ................ 0 ................ 0 ...... 2,955,733 .....(7,126,982) ........... .....(7,126,982)...... 2,705,443 ................ 0 ................ 0 ................ 0 .........308,804  .......... 0001 ...........
Total Return Swap With 

GOLDMAN SACHS BANK USA 

R Tot Ret PAY FEDL 

07/10/2025 BHF3XZZ99 Variable Annuities ... Exh 5 ........ Equity/Index

GOLDMAN SACHS BANK 

USA .................. KD3XUN7C6T14HNAYLU02 . 10/23/2023 . 07/10/2025 ............... 0 ..... 272,006,972 
........... SPTR / 
(FEDL01+46.5BP) ................ 0 ................ 0 ... (10,863,972)...... 7,034,922 ........... ...... 7,034,922 ... (19,016,478)................ 0 ................ 0 ................ 0 ...... 1,197,559  .......... 0001 ...........

Total Return Swap With 

GOLDMAN SACHS BANK USA 

R Tot Ret PAY FEDL 

01/10/2026 BHF3Y0CW9 Variable Annuities ... Exh 5 ........ Equity/Index

GOLDMAN SACHS BANK 

USA .................. KD3XUN7C6T14HNAYLU02 . 10/23/2023 . 01/10/2026 ............... 0 .....147,900,411 
........... SPTR / 
(FEDL01+52BP) ................ 0 ................ 0 .....(5,963,351)...... 3,825,151 ........... ...... 3,825,151 ... (10,340,310)................ 0 ................ 0 ................ 0 .........836,472  .......... 0001 ...........

Total Return Swap With 

GOLDMAN SACHS BANK USA 

R Tot Ret PAY FEDL 

11/15/2024 BHF3Y12K4 Variable Annuities ... Exh 5 ........ Equity/Index

GOLDMAN SACHS BANK 

USA .................. KD3XUN7C6T14HNAYLU02 . 10/24/2023 . 11/15/2024 ............... 0 ...... 27,622,189 

...... NASDAQ 100 
Total Return / 

(FEDL01+41BP) ................ 0 ................ 0 .....(1,094,687).........841,626 ........... .........841,626 .....(2,138,012)................ 0 ................ 0 ................ 0 ..........49,030  .......... 0001 ...........
Total Return Swap With 

WELLS FARGO BANK NA R 

Tot Ret PAY FEDL 

01/10/2026 BHF3Y12N8 Variable Annuities ... Exh 5 ........ Equity/Index

WELLS FARGO BANK NA 

........................ KB1H1DSPRFMYMCUFXT09 . 10/24/2023 . 01/10/2026 ............... 0 ...... 27,241,391 
Russell 2000 TR 

/ (FEDL01+29BP) ................ 0 ................ 0 .....(1,129,070)...... 2,459,708 ........... ...... 2,459,708 .....(2,208,893)................ 0 ................ 0 ................ 0 .........154,068  .......... 0001 ...........
Total Return Swap With 

BNP PARIBAS SA RCV 

FEDL P Tot Ret 

08/10/2025 BHF3Z1876 Variable Annuities ... Exh 5 ........ Equity/Index BNP PARIBAS ........ R0MUWSFPU8MPRO8K5P83 . 11/09/2023 . 08/10/2025 ............... 0 ..... 155,947,026 

... Russell 1000 
VALUE INDEX TR 

/ (FEDL01+47BP) ................ 0 ................ 0 ...... 6,531,557 ... (12,122,871) ........... ... (12,122,871)......1,720,260 ................ 0 ................ 0 ................ 0 .........723,212  .......... 0001 ...........
Total Return Swap With 

CITIBANK NA R Tot Ret 

PAY FEDL 02/10/2026 

BHF3Z1ER5 .............. Variable Annuities ... Exh 5 ........ Equity/Index CITIBANK NA ........ E57ODZWZ7FF32TWEFA76 . 11/09/2023 . 02/10/2026 ............... 0 ..... 550,710,538 
........... SPTR / 
(FEDL01+54BP) ................ 0 ................ 0 ....(23,055,345).....44,340,123 ........... .....44,340,123 ...... 6,804,923 ................ 0 ................ 0 ................ 0 ...... 3,216,338  .......... 0001 ...........

Total Return Swap With 

WELLS FARGO BANK NA R 

Tot Ret PAY FEDL 

10/18/2024 BHF3Z1HF8 Variable Annuities ... Exh 5 ........ Equity/Index

WELLS FARGO BANK NA 

........................ KB1H1DSPRFMYMCUFXT09 . 11/09/2023 . 10/18/2024 ............... 0 ..... 362,845,156 

...... NASDAQ 100 
Total Return / 

(FEDL01+44BP) ................ 0 ................ 0 ... (14,242,286)......7,208,619 ........... ......7,208,619 ... (17,049,116)................ 0 ................ 0 ................ 0 .........402,885  .......... 0001 ...........
Total Return Swap With 

GOLDMAN SACHS BANK USA 

RCV FEDL P Tot Ret 

08/10/2025 BHF3Z67C5 Variable Annuities ... Exh 5 ........ Equity/Index

GOLDMAN SACHS BANK 

USA .................. KD3XUN7C6T14HNAYLU02 . 11/13/2023 . 08/10/2025 ............... 0 ...... 81,880,108 

... Russell 2000 
Growth Index / 

(FEDL01+25BP) ................ 0 ................ 0 ...... 3,338,867 .....(7,082,433) ........... .....(7,082,433)...... 5,424,137 ................ 0 ................ 0 ................ 0 .........379,723  .......... 0001 ...........
Total Return Swap With 

GOLDMAN SACHS BANK USA 

RCV FEDL P Tot Ret 

08/10/2025 BHF3Z67J0 Variable Annuities ... Exh 5 ........ Equity/Index

GOLDMAN SACHS BANK 

USA .................. KD3XUN7C6T14HNAYLU02 . 11/13/2023 . 08/10/2025 ............... 0 ...... 19,506,414 

... Russell 2000 
Value Index / 

(FEDL01+25BP) ................ 0 ................ 0 .........797,235 .....(1,590,613) ........... .....(1,590,613)...... 1,562,694 ................ 0 ................ 0 ................ 0 ..........90,462  .......... 0001 ...........
Total Return Swap With 

BANK OF AMERICA NA RCV 

FEDL P Tot Ret 

02/10/2026 BHF3Z67P6 Variable Annuities ... Exh 5 ........ Equity/Index

GOLDMAN SACHS BANK 

USA .................. KD3XUN7C6T14HNAYLU02 . 11/13/2023 . 02/10/2026 ............... 0 ...... 13,316,247 

... Russell 2000 
Value Index / 

(FEDL01+31BP) ................ 0 ................ 0 .........550,107 .....(1,085,848) ........... .....(1,085,848)......1,066,825 ................ 0 ................ 0 ................ 0 ..........77,771  .......... 0001 ...........
Total Return Swap With 

WELLS FARGO BANK NA R 

Tot Ret PAY FEDL 

08/08/2025 BHF3Z67Y7 Variable Annuities ... Exh 5 ........ Equity/Index

WELLS FARGO BANK NA 

........................ KB1H1DSPRFMYMCUFXT09 . 11/13/2023 . 08/08/2025 ............... 0 ...... 37,537,836 
........... SPTR / 
(FEDL01+48BP) ................ 0 ................ 0 .....(1,557,883)...... 3,224,067 ........... ...... 3,224,067 .........629,095 ................ 0 ................ 0 ................ 0 .........173,528  .......... 0001 ...........

Total Return Swap With 

BANK OF AMERICA NA RCV 

FEDL P Tot Ret 

02/10/2025 BHF3ZA4R6 Variable Annuities ... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 11/14/2023 . 02/10/2025 ............... 0 ........2,308,833 

.. MSCI Daily TR 
Gross EAFE USD 

/ (FEDL01+53BP) ................ 0 ................ 0 .........100,226 ....... (203,388) ........... ....... (203,388).........(52,088)................ 0 ................ 0 ................ 0 ........... 6,969  .......... 0001 ...........
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1
Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23

Description

Description
 of Item(s)
Hedged,
Used for
Income

Generation
or Replicated

Schedule/
Exhibit

Identifier

Type(s)
of

Risk(s)
(a)

Exchange, Counterparty
or Central Clearinghouse

Trade
Date

Date of 
Maturity

or
Expiration

Number
of

Contracts
Notional 
Amount

Strike
Price,

Rate or
Index

Received 
(Paid)

Cumulative
Prior 

Year(s) 
Initial Cost 

of Un-
discounted 
Premium 

(Received) 
Paid

Current 
Year Initial 

Cost of
Un-

discounted 
Premium 

(Received) 
Paid

Current 
Year

Income

Book/ 
Adjusted 
Carrying 

Value Code Fair Value

Unrealized 
Valuation 
Increase/ 

(Decrease)

Total 
Foreign 

Exchange 
Change in 
B./A.C.V.

Current 
Year�s 

(Amorti-
zation)/ 

Accretion

Adjustment 
to Carrying 

Value of 
Hedged 

Item
Potential 
Exposure

Credit 
Quality 

of
Refer-
ence 
Entity

Hedge
Effectiveness 
at Inception

and at 
Quarter-end

(b)
Total Return Swap With 

BANK OF AMERICA NA RCV 

FEDL P Tot Ret 

02/10/2026 BHF3ZA553 Variable Annuities ... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 11/14/2023 . 02/10/2026 ............... 0 ...... 49,063,128 

.. MSCI Daily TR 
Gross EM / 

(FEDL01+30BP) ................ 0 ................ 0 ...... 1,995,089 .....(4,871,452) ........... .....(4,871,452).....(2,903,804)................ 0 ................ 0 ................ 0 .........286,545  .......... 0001 ...........
Total Return Swap With 

BARCLAYS BANK PLC R 

Tot Ret PAY FEDL 

10/10/2024 BHF3ZA5C8 Variable Annuities ... Exh 5 ........ Equity/Index BARCLAYS BANK PLC G5GSEF7VJP5I7OUK5573 . 11/14/2023 . 10/10/2024 ............... 0 ..... 229,018,375 

...... NASDAQ 100 
Total Return / 

(1D 

USOIS+42.5BP) ................ 0 ................ 0 .....(8,836,930).....(6,410,546) ........... .....(6,410,546)... (17,764,202)................ 0 ................ 0 ................ 0 .........189,537  .......... 0001 ...........
Total Return Swap With 

BNP PARIBAS SA RCV 

FEDL P Tot Ret 

03/09/2025 BHF3ZA7C6 Variable Annuities ... Exh 5 ........ Equity/Index BNP PARIBAS ........ R0MUWSFPU8MPRO8K5P83 . 11/14/2023 . 03/09/2025 ............... 0 ...... 28,823,003 

.. MSCI Daily TR 
Gross EAFE USD 

/ (FEDL01+55BP) ................ 0 ................ 0 ...... 1,215,462 .....(1,202,282) ........... .....(1,202,282).........606,032 ................ 0 ................ 0 ................ 0 ..........95,416  .......... 0001 ...........
Total Return Swap With 

BNP PARIBAS SA RCV 

FEDL P Tot Ret 

03/10/2025 BHF3ZAD39 Variable Annuities ... Exh 5 ........ Equity/Index BNP PARIBAS ........ R0MUWSFPU8MPRO8K5P83 . 11/14/2023 . 03/10/2025 ............... 0 ...... 24,197,144 

.. MSCI Daily TR 
Gross EAFE USD 

/ (FEDL01+55BP) ................ 0 ................ 0 ......1,025,870 .....(1,155,654) ........... .....(1,155,654).........371,253 ................ 0 ................ 0 ................ 0 ..........80,353  .......... 0001 ...........
Total Return Swap With 

GOLDMAN SACHS BANK USA 

R Tot Ret PAY FEDL 

08/10/2025 BHF3ZAD96 Variable Annuities ... Exh 5 ........ Equity/Index

GOLDMAN SACHS BANK 

USA .................. KD3XUN7C6T14HNAYLU02 . 11/14/2023 . 08/10/2025 ............... 0 ..... 290,314,395 
........... SPTR / 
(FEDL01+50BP) ................ 0 ................ 0 ... (12,106,050).....23,374,486 ........... .....23,374,486 ...... 8,404,906 ................ 0 ................ 0 ................ 0 ...... 1,346,347  .......... 0001 ...........

Total Return Swap With 

BNP PARIBAS SA RCV 

FEDL P Tot Ret 

08/11/2025 BHF3ZADC9 Variable Annuities ... Exh 5 ........ Equity/Index BNP PARIBAS ........ R0MUWSFPU8MPRO8K5P83 . 11/14/2023 . 08/11/2025 ............... 0 ...... 42,892,569 

.. MSCI Daily TR 
Gross EM / 

(FEDL01+34BP) ................ 0 ................ 0 ......1,760,115 .....(4,258,780) ........... .....(4,258,780).....(2,538,513)................ 0 ................ 0 ................ 0 .........199,233  .......... 0001 ...........
Total Return Swap With 

CITIBANK NA RCV FEDL P 

Tot Ret 08/11/2025 

BHF3ZADG0 .............. Variable Annuities ... Exh 5 ........ Equity/Index CITIBANK NA ........ E57ODZWZ7FF32TWEFA76 . 11/14/2023 . 08/11/2025 ............... 0 ..... 150,587,224 

.. MSCI Daily TR 
Gross EAFE USD 

/ (FEDL01+61BP) ................ 0 ................ 0 ......6,631,970 ....(13,265,394) ........... ....(13,265,394).....(3,396,697)................ 0 ................ 0 ................ 0 .........699,467  .......... 0001 ...........
Total Return Swap With 

CITIBANK NA RCV FEDL P 

Tot Ret 02/10/2026 

BHF3ZADM7 .............. Variable Annuities ... Exh 5 ........ Equity/Index CITIBANK NA ........ E57ODZWZ7FF32TWEFA76 . 11/14/2023 . 02/10/2026 ............... 0 ..... 160,502,937 

.. MSCI Daily TR 
Gross EAFE USD 

/ (FEDL01+56BP) ................ 0 ................ 0 ......7,003,164 ... (14,138,880) ........... ... (14,138,880).....(3,620,757)................ 0 ................ 0 ................ 0 .........937,392  .......... 0001 ...........
Total Return Swap With 

CITIBANK NA R Tot Ret 

PAY FEDL 08/10/2025 

BHF3ZJP78 .............. Variable Annuities ... Exh 5 ........ Equity/Index CITIBANK NA ........ E57ODZWZ7FF32TWEFA76 . 11/17/2023 . 08/10/2025 ............... 0 .....188,015,910 
........... SPTR / 
(FEDL01+50BP) ................ 0 ................ 0 .....(7,843,339).....15,137,986 ........... .....15,137,986 ......5,871,886 ................ 0 ................ 0 ................ 0 .........871,933  .......... 0001 ...........

Total Return Swap With 

CITIBANK NA R Tot Ret 

PAY FEDL 02/10/2026 

BHF3ZJPG8 .............. Variable Annuities ... Exh 5 ........ Equity/Index CITIBANK NA ........ E57ODZWZ7FF32TWEFA76 . 11/17/2023 . 02/10/2026 ............... 0 ..... 221,353,057 
........... SPTR / 
(FEDL01+53BP) ................ 0 ................ 0 .....(9,281,671).....17,822,106 ........... .....17,822,106 ...... 6,912,723 ................ 0 ................ 0 ................ 0 ...... 1,292,777  .......... 0001 ...........

Total Return Swap With 

WELLS FARGO BANK NA R 

Tot Ret PAY FEDL 

02/10/2026 BHF3ZJPN3 Variable Annuities ... Exh 5 ........ Equity/Index

WELLS FARGO BANK NA 

........................ KB1H1DSPRFMYMCUFXT09 . 11/17/2023 . 02/10/2026 ............... 0 ...... 28,473,727 
Russell 2000 TR 

/ (FEDL01+33BP) ................ 0 ................ 0 .....(1,188,185)...... 2,393,299 ........... ...... 2,393,299 ....... (811,664)................ 0 ................ 0 ................ 0 .........166,296  .......... 0001 ...........
Total Return Swap With 

BARCLAYS BANK PLC R 

Tot Ret PAY FEDL 

10/18/2024 BHF3ZJPR4 Variable Annuities ... Exh 5 ........ Equity/Index BARCLAYS BANK PLC G5GSEF7VJP5I7OUK5573 . 11/17/2023 . 10/18/2024 ............... 0 ...... 29,071,243 

...... NASDAQ 100 
Total Return / 

(FEDL01+43BP) ................ 0 ................ 0 .....(1,142,402).........577,556 ........... .........577,556 ....... (901,793)................ 0 ................ 0 ................ 0 .......... 32,279  .......... 0001 ...........
Total Return Swap With 

BNP PARIBAS SA RCV 

FEDL P Tot Ret 

03/21/2025 BHF409FB8 Variable Annuities ... Exh 5 ........ Equity/Index BNP PARIBAS ........ R0MUWSFPU8MPRO8K5P83 . 11/30/2023 . 03/21/2025 ............... 0 ..... 303,908,563 
........... SPTR / 
(FEDL01+49.5BP) ................ 0 ................ 0 .....11,944,462 .....(2,391,987) ........... .....(2,391,987)......8,589,070 ................ 0 ................ 0 ................ 0 ......1,043,111  .......... 0001 ...........

Total Return Swap With 

GOLDMAN SACHS BANK USA 

R Tot Ret PAY FEDL 

10/10/2024 BHF40LF54 Variable Annuities ... Exh 5 ........ Equity/Index

GOLDMAN SACHS BANK 

USA .................. KD3XUN7C6T14HNAYLU02 . 12/07/2023 . 10/10/2024 ............... 0 .....170,987,115 

... Russell 1000 
VALUE INDEX TR 

/ (1D 

USOIS+49BP) ................ 0 ................ 0 .....(7,222,531).....14,954,260 ........... .....14,954,260 ...... 7,782,984 ................ 0 ................ 0 ................ 0 .........141,510  .......... 0001 ...........
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1
Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23

Description

Description
 of Item(s)
Hedged,
Used for
Income

Generation
or Replicated

Schedule/
Exhibit

Identifier

Type(s)
of

Risk(s)
(a)

Exchange, Counterparty
or Central Clearinghouse

Trade
Date

Date of 
Maturity

or
Expiration

Number
of

Contracts
Notional 
Amount

Strike
Price,

Rate or
Index

Received 
(Paid)

Cumulative
Prior 

Year(s) 
Initial Cost 

of Un-
discounted 
Premium 

(Received) 
Paid

Current 
Year Initial 

Cost of
Un-

discounted 
Premium 

(Received) 
Paid

Current 
Year

Income

Book/ 
Adjusted 
Carrying 

Value Code Fair Value

Unrealized 
Valuation 
Increase/ 

(Decrease)

Total 
Foreign 

Exchange 
Change in 
B./A.C.V.

Current 
Year�s 

(Amorti-
zation)/ 

Accretion

Adjustment 
to Carrying 

Value of 
Hedged 

Item
Potential 
Exposure

Credit 
Quality 

of
Refer-
ence 
Entity

Hedge
Effectiveness 
at Inception

and at 
Quarter-end

(b)
Total Return Swap With 

BARCLAYS BANK PLC RCV 

FEDL P Tot Ret 

03/10/2026 BHF40LFU9 Variable Annuities ... Exh 5 ........ Equity/Index BARCLAYS BANK PLC G5GSEF7VJP5I7OUK5573 . 12/07/2023 . 03/10/2026 ............... 0 .....156,001,501 

.. MSCI Daily TR 
Gross EAFE USD 

/ (FEDL01+57BP) ................ 0 ................ 0 ...... 7,083,954 .....(7,450,619) ........... .....(7,450,619)....... (555,169)................ 0 ................ 0 ................ 0 .........936,365  .......... 0001 ...........
Total Return Swap With 

BANK OF AMERICA NA RCV 

FEDL P Tot Ret 

09/10/2025 BHF40LFX3 Variable Annuities ... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 12/07/2023 . 09/10/2025 ............... 0 ..... 151,034,493 

.. MSCI Daily TR 
Gross EM / 

(FEDL01+36.5BP) ................ 0 ................ 0 ...... 6,245,420 ... (15,648,467) ........... ... (15,648,467).....(8,564,702)................ 0 ................ 0 ................ 0 .........734,191  .......... 0001 ...........
Total Return Swap With 

GOLDMAN SACHS BANK USA 

RCV FEDL P Tot Ret 

03/10/2026 BHF40NW28 Variable Annuities ... Exh 5 ........ Equity/Index

GOLDMAN SACHS BANK 

USA .................. KD3XUN7C6T14HNAYLU02 . 12/07/2023 . 03/10/2026 ............... 0 ...... 19,568,824 

... Russell 2000 
Value Index / 

(FEDL01+25BP) ................ 0 ................ 0 ........ 780,886 .....(1,084,242) ........... .....(1,084,242).........268,306 ................ 0 ................ 0 ................ 0 .........117,458  .......... 0001 ...........
Total Return Swap With 

TORONTO-DOMINION BANK 

NEW YOR R Tot Ret PAY 

FEDL 10/10/2024 

BHF40R1G2 .............. Variable Annuities ... Exh 5 ........ Equity/Index

TORONTO DOMINION 

NEW YORK ............ 69LASGQF5I0RN31MEN24 . 12/11/2023 . 10/10/2024 ............... 0 ...... 39,484,211 

...... NASDAQ 100 
Total Return / 

(1D USOIS+50BP) ................ 0 ................ 0 .....(1,527,830).....(1,105,219) ........... .....(1,105,219).....(2,276,016)................ 0 ................ 0 ................ 0 ..........32,677  .......... 0001 ...........
Total Return Swap With 

TORONTO-

DOMINIONBANK(NEWYOR R 

Tot Ret PAY FEDL 

03/10/2026 BHF40R1L1 Variable Annuities ... Exh 5 ........ Equity/Index

TORONTO DOMINION 

NEW YORK ............ 69LASGQF5I0RN31MEN24 . 12/11/2023 . 03/10/2026 ............... 0 ...... 51,751,077 
........... SPTR / 
(FEDL01+55BP) ................ 0 ................ 0 .....(2,128,168)...... 2,551,898 ........... ...... 2,551,898 ...... 1,128,629 ................ 0 ................ 0 ................ 0 .........310,625  .......... 0001 ...........

Total Return Swap With 

BNP PARIBAS SA RCV 

FEDL P Tot Ret 

09/10/2025 BHF40R1P2 Variable Annuities ... Exh 5 ........ Equity/Index BNP PARIBAS ........ R0MUWSFPU8MPRO8K5P83 . 12/11/2023 . 09/10/2025 ............... 0 ....... 1,014,277 

... Russell 1000 
GROWTH / 

(FEDL01+50BP) ................ 0 ................ 0 ..........41,699 .........(64,369) ........... .........(64,369).........(37,518)................ 0 ................ 0 ................ 0 ........... 4,930  .......... 0001 ...........
Total Return Swap With 

BNP PARIBAS SA RCV 

FEDL P Tot Ret 

09/10/2025 BHF40R1U1 Variable Annuities ... Exh 5 ........ Equity/Index BNP PARIBAS ........ R0MUWSFPU8MPRO8K5P83 . 12/11/2023 . 09/10/2025 ............... 0 ...... 59,564,606 

... Russell 2000 
Value Index / 

(FEDL01+29BP) ................ 0 ................ 0 ...... 2,393,918 .....(3,300,271) ........... .....(3,300,271).........822,323 ................ 0 ................ 0 ................ 0 .........289,549  .......... 0001 ...........
Total Return Swap With 

BANK OF AMERICA NA RCV 

FEDL P Tot Ret 

09/10/2025 BHF40R1X5 Variable Annuities ... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 12/11/2023 . 09/10/2025 ............... 0 ........4,229,200 

... Russell 2000 
Growth Index / 

(FEDL01+22BP) ................ 0 ................ 0 .........171,241 ....... (310,138) ........... ....... (310,138)........ (18,728)................ 0 ................ 0 ................ 0 ..........20,558  .......... 0001 ...........
Total Return Swap With 

GOLDMAN SACHS BANK USA 

RCV FEDL P Tot Ret 

03/10/2026 BHF40R214 Variable Annuities ... Exh 5 ........ Equity/Index

GOLDMAN SACHS BANK 

USA .................. KD3XUN7C6T14HNAYLU02 . 12/11/2023 . 03/10/2026 ............... 0 ...... 85,509,309 
Russell 2000 TR 

/ (FEDL01+25BP) ................ 0 ................ 0 ...... 3,446,694 .....(5,505,147) ........... .....(5,505,147).........401,324 ................ 0 ................ 0 ................ 0 .........513,251  .......... 0001 ...........
Total Return Swap With 

BNP PARIBAS SA RCV 

FEDL P Tot Ret 

03/10/2025 BHF40VFB9 Variable Annuities ... Exh 5 ........ Equity/Index BNP PARIBAS ........ R0MUWSFPU8MPRO8K5P83 . 12/13/2023 . 03/10/2025 ............... 0 ...... 17,252,589 

.. MSCI Daily TR 
Gross EM / 

(FEDL01+40BP) ................ 0 ................ 0 .........722,652 .....(1,787,516) ........... .....(1,787,516).....(1,395,259)................ 0 ................ 0 ................ 0 .......... 57,292  .......... 0001 ...........
Total Return Swap With 

BNP PARIBAS SA RCV 

FEDL P Tot Ret 

03/10/2026 BHF40VFE3 Variable Annuities ... Exh 5 ........ Equity/Index BNP PARIBAS ........ R0MUWSFPU8MPRO8K5P83 . 12/13/2023 . 03/10/2026 ............... 0 ...... 13,978,805 

.. MSCI Daily TR 
Gross EM / 

(FEDL01+41BP) ................ 0 ................ 0 .........586,548 .....(1,448,324) ........... .....(1,448,324).....(1,130,493)................ 0 ................ 0 ................ 0 ..........83,905  .......... 0001 ...........
Total Return Swap With 

WELLS FARGO BANK NA R 

Tot Ret PAY FEDL 

03/10/2026 BHF410A21 Variable Annuities ... Exh 5 ........ Equity/Index

WELLS FARGO BANK NA 

........................ KB1H1DSPRFMYMCUFXT09 . 12/14/2023 . 03/10/2026 ............... 0 ..... 152,362,862 
Russell 2000 TR 

/ (FEDL01+34BP) ................ 0 ................ 0 .....(6,337,862)...... 9,809,224 ........... ...... 9,809,224 ...... 7,741,457 ................ 0 ................ 0 ................ 0 .........914,525  .......... 0001 ...........
Total Return Swap With 

BARCLAYS BANK PLC RCV 

SOFR P Tot Ret 

12/20/2024 BHF412Q79 Variable Annuities ... Exh 5 ........
Interest 

Rate........... BARCLAYS BANK PLC G5GSEF7VJP5I7OUK5573 . 12/18/2023 . 12/20/2024 ............... 0 .....150,000,000 

....... iBoxx USD 
Liquid High 

Yield Index / 

(SOFR) ...... 1,984,454 ................ 0 ...... 6,104,445 ... (15,549,878) ........... ... (15,549,878)... (11,904,876)................ 0 ................ 0 ................ 0 .........353,311  .......... 0001 ...........
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1
Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23

Description

Description
 of Item(s)
Hedged,
Used for
Income

Generation
or Replicated

Schedule/
Exhibit

Identifier

Type(s)
of

Risk(s)
(a)

Exchange, Counterparty
or Central Clearinghouse

Trade
Date

Date of 
Maturity

or
Expiration

Number
of

Contracts
Notional 
Amount

Strike
Price,

Rate or
Index

Received 
(Paid)

Cumulative
Prior 

Year(s) 
Initial Cost 

of Un-
discounted 
Premium 

(Received) 
Paid

Current 
Year Initial 

Cost of
Un-

discounted 
Premium 

(Received) 
Paid

Current 
Year

Income

Book/ 
Adjusted 
Carrying 

Value Code Fair Value

Unrealized 
Valuation 
Increase/ 

(Decrease)

Total 
Foreign 

Exchange 
Change in 
B./A.C.V.

Current 
Year�s 

(Amorti-
zation)/ 

Accretion

Adjustment 
to Carrying 

Value of 
Hedged 

Item
Potential 
Exposure

Credit 
Quality 

of
Refer-
ence 
Entity

Hedge
Effectiveness 
at Inception

and at 
Quarter-end

(b)
Total Return Swap With 

CREDIT AGRICOLE 

CORPORATE AND R Tot 

Ret PAY SOFR 

12/19/2024 BHF412S10 Variable Annuities ... Exh 5 ........
Interest 

Rate...........
CREDIT AGRICOLE CIB 

........................ 1VUV7VQFKUOQSJ21A208 . 12/18/2023 . 12/19/2024 ............... 0 ...... 89,908,301 
...... NO INDEX / 
(SOFR+20BP) ................ 0 ................ 0 .....(1,921,448)...... 2,015,032 ........... ...... 2,015,032 ...... 1,445,416 ................ 0 ................ 0 ................ 0 .........210,459  .......... 0001 ...........

Total Return Swap With 

WELLS FARGO BANK NA R 

Tot Ret PAY FEDL 

03/10/2026 BHF412S51 Variable Annuities ... Exh 5 ........ Equity/Index

WELLS FARGO BANK NA 

........................ KB1H1DSPRFMYMCUFXT09 . 12/18/2023 . 03/10/2026 ............... 0 ...... 64,493,352 

Russell 2000 TR 

/ (FEDL01+36BP) ................ 0 ................ 0 .....(2,685,935)...... 4,152,125 ........... ...... 4,152,125 ...... 2,729,456 ................ 0 ................ 0 ................ 0 ........ 387,107  .......... 0001 ...........
Total Return Swap With 

BNP PARIBAS SA R Tot 

Ret PAY FEDL 

10/10/2024 BHF418553 Variable Annuities ... Exh 5 ........ Equity/Index BNP PARIBAS ........ R0MUWSFPU8MPRO8K5P83 . 12/20/2023 . 10/10/2024 ............... 0 ...... 28,089,272 

...... NASDAQ 100 
Total Return / 

(1D USOIS+44BP) ................ 0 ................ 0 .....(1,088,058)....... (786,258) ........... ....... (786,258).....(1,162,799)................ 0 ................ 0 ................ 0 .......... 23,247  .......... 0001 ...........
Total Return Swap With 

BARCLAYS BANK PLC RCV 

FEDL P Tot Ret 

02/10/2025 BHF41B3Z2 Variable Annuities ... Exh 5 ........ Equity/Index BARCLAYS BANK PLC G5GSEF7VJP5I7OUK5573 . 12/21/2023 . 02/10/2025 ............... 0 ..... 573,627,639 
........... SPTR / 
(FEDL01+50BP) ................ 0 ................ 0 .....24,118,186 ... (46,185,279) ........... ... (46,185,279)....(43,439,346)................ 0 ................ 0 ................ 0 ...... 1,731,328  .......... 0001 ...........

Total Return Swap With 

BANK OF AMERICA NA RCV 

FEDL P Tot Ret 

04/10/2026 BHF424DM5 Variable Annuities ... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 01/09/2024 . 04/10/2026 ............... 0 .....583,785,070 
........... SPTR / 
(FEDL01+52.5BP) ................ 0 ................ 0 .....22,709,821 ... (15,098,445) ........... ... (15,098,445)... (15,098,445)................ 0 ................ 0 ................ 0 ...... 3,605,821  .......... 0001 ...........

Total Return Swap With 

GOLDMAN SACHS BANK USA 

R Tot Ret PAY FEDL 

12/10/2024 BHF427TL3 Variable Annuities ... Exh 5 ........ Equity/Index

GOLDMAN SACHS BANK 

USA .................. KD3XUN7C6T14HNAYLU02 . 01/10/2024 . 12/10/2024 ............... 0 ........1,050,894 

... Russell 1000 
GROWTH / 

(FEDL01+43BP) ................ 0 ................ 0 .........(41,331)..........66,693 ........... ..........66,693 ..........66,693 ................ 0 ................ 0 ................ 0 ........... 2,317  .......... 0001 ...........
Total Return Swap With 

BNP PARIBAS SA R Tot 

Ret PAY FEDL 

01/10/2025 BHF427TS8 Variable Annuities ... Exh 5 ........ Equity/Index BNP PARIBAS ........ R0MUWSFPU8MPRO8K5P83 . 01/10/2024 . 01/10/2025 ............... 0 .......... 831,804 

... Russell 1000 
GROWTH / 

(FEDL01+47BP) ................ 0 ................ 0 .........(30,908).........(14,058) ........... .........(14,058).........(14,058)................ 0 ................ 0 ................ 0 ........... 2,199  .......... 0001 ...........
Total Return Swap With 

BNP PARIBAS SA R Tot 

Ret PAY FEDL 

12/10/2024 BHF427TZ2 Variable Annuities ... Exh 5 ........ Equity/Index BNP PARIBAS ........ R0MUWSFPU8MPRO8K5P83 . 01/10/2024 . 12/10/2024 ............... 0 ...... 75,730,345 

... Russell 2000 
Growth Index / 

(FEDL01+12BP) ................ 0 ................ 0 .....(2,920,307)...... 5,553,503 ........... ...... 5,553,503 ...... 5,553,503 ................ 0 ................ 0 ................ 0 ........ 167,002  .......... 0001 ...........
Total Return Swap With 

WELLS FARGO BANK NA 

RCV FEDL P Tot Ret 

04/10/2026 BHF427U23 Variable Annuities ... Exh 5 ........ Equity/Index

WELLS FARGO BANK NA 

........................ KB1H1DSPRFMYMCUFXT09 . 01/10/2024 . 04/10/2026 ............... 0 ..... 216,034,926 
Russell 2000 TR 

/ (FEDL01+23BP) ................ 0 ................ 0 ...... 8,534,032 ... (19,506,446) ........... ... (19,506,446)... (19,506,446)................ 0 ................ 0 ................ 0 ...... 1,334,367  .......... 0001 ...........
Total Return Swap With 

BARCLAYS BANK PLC RCV 

FEDL P Tot Ret 

04/10/2026 BHF427UG2 Variable Annuities ... Exh 5 ........ Equity/Index BARCLAYS BANK PLC G5GSEF7VJP5I7OUK5573 . 01/10/2024 . 04/10/2026 ............... 0 ...... 39,746,546 
........... SPTR / 
(FEDL01+52BP) ................ 0 ................ 0 ...... 1,545,418 .....(1,027,966) ........... .....(1,027,966).....(1,027,966)................ 0 ................ 0 ................ 0 .........245,499  .......... 0001 ...........

Total Return Swap With 

WELLS FARGO BANK NA R 

Tot Ret PAY FEDL 

07/10/2025 BHF427V30 Variable Annuities ... Exh 5 ........ Equity/Index

WELLS FARGO BANK NA 

........................ KB1H1DSPRFMYMCUFXT09 . 01/10/2024 . 07/10/2025 ............... 0 ........6,947,905 

... Russell 2000 
Value Index / 

(FEDL01+29BP) ................ 0 ................ 0 ....... (280,443).........705,982 ........... .........705,982 .........705,982 ................ 0 ................ 0 ................ 0 ..........30,589  .......... 0001 ...........
Total Return Swap With 

BNP PARIBAS SA R Tot 

Ret PAY FEDL 

11/15/2024 BHF427VF3 Variable Annuities ... Exh 5 ........ Equity/Index BNP PARIBAS ........ R0MUWSFPU8MPRO8K5P83 . 01/10/2024 . 11/15/2024 ............... 0 ...... 96,313,903 

...... NASDAQ 100 
Total Return / 

(FEDL01+44BP) ................ 0 ................ 0 .....(3,688,662)...... 2,934,606 ........... ...... 2,934,606 ...... 2,934,606 ................ 0 ................ 0 ................ 0 .........170,959  .......... 0001 ...........
Total Return Swap With 

BNP PARIBAS SA R Tot 

Ret PAY FEDL 

10/10/2024 BHF427VJ5 Variable Annuities ... Exh 5 ........ Equity/Index BNP PARIBAS ........ R0MUWSFPU8MPRO8K5P83 . 01/10/2024 . 10/10/2024 ............... 0 ..... 114,919,704 

...... NASDAQ 100 
Total Return / 

(1D USOIS+44BP) ................ 0 ................ 0 .....(4,275,319).....(3,216,764) ........... .....(3,216,764).....(3,216,764)................ 0 ................ 0 ................ 0 ..........95,108  .......... 0001 ...........
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1
Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23

Description

Description
 of Item(s)
Hedged,
Used for
Income

Generation
or Replicated

Schedule/
Exhibit

Identifier

Type(s)
of

Risk(s)
(a)

Exchange, Counterparty
or Central Clearinghouse

Trade
Date

Date of 
Maturity

or
Expiration

Number
of

Contracts
Notional 
Amount

Strike
Price,

Rate or
Index

Received 
(Paid)

Cumulative
Prior 

Year(s) 
Initial Cost 

of Un-
discounted 
Premium 

(Received) 
Paid

Current 
Year Initial 

Cost of
Un-

discounted 
Premium 

(Received) 
Paid

Current 
Year

Income

Book/ 
Adjusted 
Carrying 

Value Code Fair Value

Unrealized 
Valuation 
Increase/ 

(Decrease)

Total 
Foreign 

Exchange 
Change in 
B./A.C.V.

Current 
Year�s 

(Amorti-
zation)/ 

Accretion

Adjustment 
to Carrying 

Value of 
Hedged 

Item
Potential 
Exposure

Credit 
Quality 

of
Refer-
ence 
Entity

Hedge
Effectiveness 
at Inception

and at 
Quarter-end

(b)
Total Return Swap With 

BANK OF AMERICA NA RCV 

FEDL P Tot Ret 

10/10/2024 BHF42B2Q2 Variable Annuities ... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 01/11/2024 . 10/10/2024 ............... 0 ........7,623,709 

.. MSCI Daily TR 
Gross EAFE USD 

/ (1D 

USOIS+60BP) ................ 0 ................ 0 .........309,338 ....... (374,133) ........... ....... (374,133)....... (374,133)................ 0 ................ 0 ................ 0 ........... 6,309  .......... 0001 ...........
Total Return Swap With 

BNP PARIBAS SA RCV 

FEDL P Tot Ret 

04/10/2026 BHF42B324 Variable Annuities ... Exh 5 ........ Equity/Index BNP PARIBAS ........ R0MUWSFPU8MPRO8K5P83 . 01/11/2024 . 04/10/2026 ............... 0 .....167,883,567 

.. MSCI Daily TR 
Gross EAFE USD 

/ (FEDL01+56BP) ................ 0 ................ 0 ...... 6,765,957 .....(8,238,883) ........... .....(8,238,883).....(8,238,883)................ 0 ................ 0 ................ 0 ...... 1,036,954  .......... 0001 ...........
Total Return Swap With 

CITIBANK NA R Tot Ret 

PAY FEDL 12/10/2024 

BHF42B357 .............. Variable Annuities ... Exh 5 ........ Equity/Index CITIBANK NA ........ E57ODZWZ7FF32TWEFA76 . 01/11/2024 . 12/10/2024 ............... 0 ...... 17,300,279 

.. MSCI Daily TR 
Gross EM / 

(FEDL01+36BP) ................ 0 ................ 0 ....... (678,993)...... 1,792,457 ........... ...... 1,792,457 ...... 1,792,457 ................ 0 ................ 0 ................ 0 ..........38,151  .......... 0001 ...........
Total Return Swap With 

GOLDMAN SACHS BANK USA 

R Tot Ret PAY FEDL 

03/10/2025 BHF42B3H1 Variable Annuities ... Exh 5 ........ Equity/Index

GOLDMAN SACHS BANK 

USA .................. KD3XUN7C6T14HNAYLU02 . 01/11/2024 . 03/10/2025 ............... 0 ...... 72,026,052 

.. MSCI Daily TR 
Gross EM / 

(FEDL01+46BP) ................ 0 ................ 0 .....(2,866,031)...... 7,462,516 ........... ...... 7,462,516 ...... 7,462,516 ................ 0 ................ 0 ................ 0 .........239,181  .......... 0001 ...........
Total Return Swap With 

CITIBANK NA R Tot Ret 

PAY FEDL 12/10/2024 

BHF42B3N8 .............. Variable Annuities ... Exh 5 ........ Equity/Index CITIBANK NA ........ E57ODZWZ7FF32TWEFA76 . 01/11/2024 . 12/10/2024 ............... 0 ...... 89,556,365 

.. MSCI Daily TR 
Gross EM / 

(FEDL01+36BP) ................ 0 ................ 0 .....(3,514,865)......9,278,806 ........... ......9,278,806 ......9,278,806 ................ 0 ................ 0 ................ 0 .........197,492  .......... 0001 ...........
Total Return Swap With 

BARCLAYS BANK PLC RCV 

FEDL P Tot Ret 

03/10/2025 BHF431ZV6 Variable Annuities ... Exh 5 ........ Equity/Index BARCLAYS BANK PLC G5GSEF7VJP5I7OUK5573 . 01/23/2024 . 03/10/2025 ............... 0 .....174,770,671 

...... NASDAQ 100 
Total Return / 

(FEDL01+51BP) ................ 0 ................ 0 ...... 6,832,746 ... (11,513,751) ........... ... (11,513,751)... (11,513,751)................ 0 ................ 0 ................ 0 .........580,370  .......... 0001 ...........
Total Return Swap With 

CITIBANK NA RCV FEDL P 

Tot Ret 02/10/2025 

BHF43M2Z7 .............. Variable Annuities ... Exh 5 ........ Equity/Index CITIBANK NA ........ E57ODZWZ7FF32TWEFA76 . 02/01/2024 . 02/10/2025 ............... 0 ..... 555,576,338 
........... SPTR / 
(FEDL01+51BP) ................ 0 ................ 0 .....20,387,996 ... (44,731,890) ........... ... (44,731,890)... (44,731,890)................ 0 ................ 0 ................ 0 ......1,676,846  .......... 0001 ...........

Total Return Swap With 

BARCLAYS BANK PLC R 

Tot Ret PAY FEDL 

04/10/2026 BHF43SG55 Variable Annuities ... Exh 5 ........ Equity/Index BARCLAYS BANK PLC G5GSEF7VJP5I7OUK5573 . 02/05/2024 . 04/10/2026 ............... 0 ...... 26,770,643 

...... NASDAQ 100 
Total Return / 

(FEDL01+54.5BP) ................ 0 ................ 0 ....... (934,051)....... (749,348) ........... ....... (749,348)....... (749,348)................ 0 ................ 0 ................ 0 .........165,352  .......... 0001 ...........
Total Return Swap With 

GOLDMAN SACHS BANK USA 

R Tot Ret PAY FEDL 

04/10/2026 BHF43SGE6 Variable Annuities ... Exh 5 ........ Equity/Index

GOLDMAN SACHS BANK 

USA .................. KD3XUN7C6T14HNAYLU02 . 02/05/2024 . 04/10/2026 ............... 0 ...... 22,732,395 

Russell 2000 TR 

/ (FEDL01+36BP) ................ 0 ................ 0 ....... (826,354)...... 2,052,577 ........... ...... 2,052,577 ...... 2,052,577 ................ 0 ................ 0 ................ 0 .........140,409  .......... 0001 ...........
Total Return Swap With 

BANK OF AMERICA NA R 

Tot Ret PAY FEDL 

06/10/2025 BHF43SGS5 Variable Annuities ... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 02/05/2024 . 06/10/2025 ............... 0 ...... 12,451,857 

.. MSCI Daily TR 
Gross EAFE USD 

/ 

(FEDL01+74.5BP) ................ 0 ................ 0 ....... (479,082).........594,700 ........... .........594,700 .........594,700 ................ 0 ................ 0 ................ 0 ..........51,834  .......... 0001 ...........
Total Return Swap With 

GOLDMAN SACHS BANK USA 

R Tot Ret PAY FEDL 

05/10/2025 BHF443B88 Variable Annuities ... Exh 5 ........ Equity/Index

GOLDMAN SACHS BANK 

USA .................. KD3XUN7C6T14HNAYLU02 . 02/09/2024 . 05/10/2025 ............... 0 ........5,847,185 

... Russell 2000 
Growth Index / 

(FEDL01+18BP) ................ 0 ................ 0 ....... (202,931).........505,767 ........... .........505,767 .........505,767 ................ 0 ................ 0 ................ 0 ..........22,801  .......... 0001 ...........
Total Return Swap With 

BNP PARIBAS SA RCV 

FEDL P Tot Ret 

05/10/2026 BHF443BE5 Variable Annuities ... Exh 5 ........ Equity/Index BNP PARIBAS ........ R0MUWSFPU8MPRO8K5P83 . 02/09/2024 . 05/10/2026 ............... 0 ..... 195,590,556 
Russell 2000 TR 

/ (FEDL01+25BP) ................ 0 ................ 0 ...... 7,534,339 ... (16,439,951) ........... ... (16,439,951)... (16,439,951)................ 0 ................ 0 ................ 0 ...... 1,240,197  .......... 0001 ...........
Total Return Swap With 

BNP PARIBAS SA RCV 

FEDL P Tot Ret 

05/10/2026 BHF443BH8 Variable Annuities ... Exh 5 ........ Equity/Index BNP PARIBAS ........ R0MUWSFPU8MPRO8K5P83 . 02/09/2024 . 05/10/2026 ............... 0 ...... 10,541,345 

... Russell 2000 
Value Index / 

(FEDL01+35BP) ................ 0 ................ 0 .........376,532 ....... (859,574) ........... ....... (859,574)....... (859,574)................ 0 ................ 0 ................ 0 ..........66,840  .......... 0001 ...........
Total Return Swap With 

BANK OF AMERICA NA RCV 

FEDL P Tot Ret 

11/10/2025 BHF443BM7 Variable Annuities ... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 02/09/2024 . 11/10/2025 ............... 0 ..... 137,622,365 

... Russell 1000 
VALUE INDEX TR 

/ (FEDL01+46BP) ................ 0 ................ 0 ...... 4,931,407 ... (10,698,365) ........... ... (10,698,365)... (10,698,365)................ 0 ................ 0 ................ 0 .........725,731  .......... 0001 ...........
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1
Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23

Description

Description
 of Item(s)
Hedged,
Used for
Income

Generation
or Replicated

Schedule/
Exhibit

Identifier

Type(s)
of

Risk(s)
(a)

Exchange, Counterparty
or Central Clearinghouse

Trade
Date

Date of 
Maturity

or
Expiration

Number
of

Contracts
Notional 
Amount

Strike
Price,

Rate or
Index

Received 
(Paid)

Cumulative
Prior 

Year(s) 
Initial Cost 

of Un-
discounted 
Premium 

(Received) 
Paid

Current 
Year Initial 

Cost of
Un-

discounted 
Premium 

(Received) 
Paid

Current 
Year

Income

Book/ 
Adjusted 
Carrying 

Value Code Fair Value

Unrealized 
Valuation 
Increase/ 

(Decrease)

Total 
Foreign 

Exchange 
Change in 
B./A.C.V.

Current 
Year�s 

(Amorti-
zation)/ 

Accretion

Adjustment 
to Carrying 

Value of 
Hedged 

Item
Potential 
Exposure

Credit 
Quality 

of
Refer-
ence 
Entity

Hedge
Effectiveness 
at Inception

and at 
Quarter-end

(b)
Total Return Swap With 

GOLDMAN SACHS BANK USA 

R Tot Ret PAY FEDL 

04/10/2026 BHF4468M4 Variable Annuities ... Exh 5 ........ Equity/Index

GOLDMAN SACHS BANK 

USA .................. KD3XUN7C6T14HNAYLU02 . 02/12/2024 . 04/10/2026 ............... 0 .....155,176,217 
........... SPTR / 
(FEDL01+54BP) ................ 0 ................ 0 .....(5,410,909)...... 4,013,326 ........... ...... 4,013,326 ...... 4,013,326 ................ 0 ................ 0 ................ 0 .........958,465  .......... 0001 ...........

Total Return Swap With 

SOCIETE GENERALE SA 

RCV FEDL P Tot Ret 

11/10/2025 BHF446BZ1 Variable Annuities ... Exh 5 ........ Equity/Index

SOCIETE GENERALE SA 

........................ O2RNE8IBXP4R0TD8PU41 . 02/12/2024 . 11/10/2025 ............... 0 ...... 70,693,774 

...... NASDAQ 100 
Total Return / 

(FEDL01+49.5BP) ................ 0 ................ 0 ...... 2,548,160 .....(5,894,927) ........... .....(5,894,927).....(5,894,927)................ 0 ................ 0 ................ 0 .........372,793  .......... 0001 ...........
Total Return Swap With 

BANK OF AMERICA NA RCV 

FEDL P Tot Ret 

05/10/2026 BHF446C31 Variable Annuities ... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 02/12/2024 . 05/10/2026 ............... 0 ..... 158,173,692 

...... NASDAQ 100 
Total Return / 

(FEDL01+50BP) ................ 0 ................ 0 ...... 5,706,305 ... (13,189,597) ........... ... (13,189,597)... (13,189,597)................ 0 ................ 0 ................ 0 ...... 1,002,944  .......... 0001 ...........
Total Return Swap With 

BANK OF AMERICA NA RCV 

FEDL P Tot Ret 

05/10/2026 BHF449U35 Variable Annuities ... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 02/14/2024 . 05/10/2026 ............... 0 ..... 142,199,579 

.. MSCI Daily TR 
Gross EAFE USD 

/ (FEDL01+60BP) ................ 0 ................ 0 ...... 5,179,287 ... (12,526,517) ........... ... (12,526,517)... (12,526,517)................ 0 ................ 0 ................ 0 .........901,656  .......... 0001 ...........
Total Return Swap With 

GOLDMAN SACHS BANK USA 

R Tot Ret PAY FEDL 

04/10/2026 BHF449VD2 Variable Annuities ... Exh 5 ........ Equity/Index

GOLDMAN SACHS BANK 

USA .................. KD3XUN7C6T14HNAYLU02 . 02/14/2024 . 04/10/2026 ............... 0 .....207,790,614 
........... SPTR / 
(FEDL01+54BP) ................ 0 ................ 0 .....(7,068,742)...... 5,374,093 ........... ...... 5,374,093 ...... 5,374,093 ................ 0 ................ 0 ................ 0 ...... 1,283,445  .......... 0001 ...........

Total Return Swap With 

BNP PARIBAS SA R Tot 

Ret PAY FEDL 

04/10/2025 BHF44LYD2 Variable Annuities ... Exh 5 ........ Equity/Index BNP PARIBAS ........ R0MUWSFPU8MPRO8K5P83 . 02/20/2024 . 04/10/2025 ............... 0 ..... 222,094,040 

.. MSCI Daily TR 
Gross EAFE USD 

/ 

(FEDL01+65.5BP) ................ 0 ................ 0 .....(7,864,343).....10,899,261 ........... .....10,899,261 .....10,899,261 ................ 0 ................ 0 ................ 0 .........805,399  .......... 0001 ...........
Total Return Swap With 

BARCLAYS BANK PLC RCV 

FEDL P Tot Ret 

10/10/2024 BHF44LYH3 Variable Annuities ... Exh 5 ........ Equity/Index BARCLAYS BANK PLC G5GSEF7VJP5I7OUK5573 . 02/20/2024 . 10/10/2024 ............... 0 .. 1,131,731,882 

... SPTR INDEX / 

(1D USOIS + 

46BP) ................ 0 ................ 0 .....37,580,832 ... (29,270,004) ........... ... (29,270,004)... (29,270,004)................ 0 ................ 0 ................ 0 .........936,628  .......... 0003 ............
Total Return Swap With 

BANK OF AMERICA NA RCV 

FEDL P Tot Ret 

11/12/2024 BHF44PKU0 Variable Annuities ... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 02/21/2024 . 11/12/2024 ............... 0 .. 1,120,079,143 
........... SPTR / 
(FEDL01+45.5BP) ................ 0 ................ 0 .....37,970,555 ... (90,182,488) ........... ... (90,182,488)... (90,182,488)................ 0 ................ 0 ................ 0 ...... 1,922,235  .......... 0003 ............

Total Return Swap With 

GOLDMAN SACHS BANK USA 

R Tot Ret PAY FEDL 

11/15/2024 BHF44TEU9 Variable Annuities ... Exh 5 ........ Equity/Index

GOLDMAN SACHS BANK 

USA .................. KD3XUN7C6T14HNAYLU02 . 02/22/2024 . 11/15/2024 ............... 0 ...... 26,519,179 

...... NASDAQ 100 
Total Return / 

(FEDL01+48BP) ................ 0 ................ 0 ....... (879,278)........ 808,018 ........... ........ 808,018 ........ 808,018 ................ 0 ................ 0 ................ 0 ..........47,072  .......... 0001 ...........
Total Return Swap With 

CITIBANK NA R Tot Ret 

PAY FEDL 05/10/2026 

BHF44TF20 .............. Variable Annuities ... Exh 5 ........ Equity/Index CITIBANK NA ........ E57ODZWZ7FF32TWEFA76 . 02/22/2024 . 05/10/2026 ............... 0 ...... 23,639,403 

Russell 2000 TR 

/ (FEDL01+36BP) ................ 0 ................ 0 ....... (798,182)......1,986,960 ........... ......1,986,960 ......1,986,960 ................ 0 ................ 0 ................ 0 .........149,892  .......... 0001 ...........
Total Return Swap With 

GOLDMAN SACHS BANK USA 

R Tot Ret PAY FEDL 

03/10/2026 BHF45J1M2 Variable Annuities ... Exh 5 ........ Equity/Index

GOLDMAN SACHS BANK 

USA .................. KD3XUN7C6T14HNAYLU02 . 03/05/2024 . 03/10/2026 ............... 0 .. 1,491,096,687 
........... SPTR / 
(FEDL01+58BP) ................ 0 ................ 0 ....(47,942,954).....73,527,472 ........... .....73,527,472 .....73,527,472 ................ 0 ................ 0 ................ 0 ...... 8,949,984  .......... 0001 ...........

Total Return Swap With 

BANK OF AMERICA NA R 

Tot Ret PAY FEDL 

04/10/2026 BHF45WBC4 Variable Annuities ... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 03/11/2024 . 04/10/2026 ............... 0 ..... 129,427,814 
....... S&P 500 / 
(FEDL01+-76BP) ................ 0 ................ 0 .....(3,107,804)...... 2,953,639 ........... ...... 2,953,639 ...... 2,953,639 ................ 0 ................ 0 ................ 0 .........799,427  .......... 0001 ...........

Total Return Swap With 

CITIBANK NA R Tot Ret 

PAY FEDL 06/10/2026 

BHF45WBF7 .............. Variable Annuities ... Exh 5 ........ Equity/Index CITIBANK NA ........ E57ODZWZ7FF32TWEFA76 . 03/11/2024 . 06/10/2026 ............... 0 ..... 339,403,315 
....... S&P 500 / 
(FEDL01+-76BP) ................ 0 ................ 0 .....(8,260,598).....16,487,450 ........... .....16,487,450 .....16,487,450 ................ 0 ................ 0 ................ 0 ......2,208,177  .......... 0001 ...........

Total Return Swap With 

BARCLAYS BANK PLC RCV 

SOFR P Tot Ret 

12/20/2024 BHF45ZA04 Variable Annuities ... Exh 5 ........
Interest 

Rate........... BARCLAYS BANK PLC G5GSEF7VJP5I7OUK5573 . 03/12/2024 . 12/20/2024 ............... 0 .....290,000,000 

....... iBoxx USD 
Liquid High 

Yield Index / 

(SOFR) ................ 0 ...... 3,621,072 .....12,274,224 ....(22,049,595) ........... ....(22,049,595)... (25,670,667)................ 0 ................ 0 ................ 0 ........ 683,068  .......... 0001 ...........
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1
Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23

Description

Description
 of Item(s)
Hedged,
Used for
Income

Generation
or Replicated

Schedule/
Exhibit

Identifier

Type(s)
of

Risk(s)
(a)

Exchange, Counterparty
or Central Clearinghouse

Trade
Date

Date of 
Maturity

or
Expiration

Number
of

Contracts
Notional 
Amount

Strike
Price,

Rate or
Index

Received 
(Paid)

Cumulative
Prior 

Year(s) 
Initial Cost 

of Un-
discounted 
Premium 

(Received) 
Paid

Current 
Year Initial 

Cost of
Un-

discounted 
Premium 

(Received) 
Paid

Current 
Year

Income

Book/ 
Adjusted 
Carrying 

Value Code Fair Value

Unrealized 
Valuation 
Increase/ 

(Decrease)

Total 
Foreign 

Exchange 
Change in 
B./A.C.V.

Current 
Year�s 

(Amorti-
zation)/ 

Accretion

Adjustment 
to Carrying 

Value of 
Hedged 

Item
Potential 
Exposure

Credit 
Quality 

of
Refer-
ence 
Entity

Hedge
Effectiveness 
at Inception

and at 
Quarter-end

(b)
Total Return Swap With 

CITIBANK NA R Tot Ret 

PAY FEDL 04/10/2026 

BHF45ZA87 .............. Variable Annuities ... Exh 5 ........ Equity/Index CITIBANK NA ........ E57ODZWZ7FF32TWEFA76 . 03/12/2024 . 04/10/2026 ............... 0 ..... 129,427,814 
....... S&P 500 / 
(FEDL01+-73BP) ................ 0 ................ 0 .....(3,133,459)...... 2,953,639 ........... ...... 2,953,639 ...... 2,953,639 ................ 0 ................ 0 ................ 0 .........799,427  .......... 0001 ...........

Total Return Swap With 

NOMURAGLOBAL R Tot Ret 

PAY SOFR 12/19/2024 

BHF45ZAD6 .............. Variable Annuities ... Exh 5 ........
Interest 

Rate...........

NOMURA GLOBAL 

FINANCIAL PRODUCTS 

IN .................... 0Z3VO5H2G7GRS05BHJ91 . 03/12/2024 . 12/19/2024 ............... 0 ..... 125,715,014 
...... NO INDEX / 
(SOFR+14BP) ................ 0 ................ 0 .....(1,216,779)...... 3,143,217 ........... ...... 3,143,217 ...... 3,143,217 ................ 0 ................ 0 ................ 0 .........294,277  .......... 0001 ...........

Total Return Swap With 

GOLDMAN SACHS BANK USA 

RCV FEDL P Tot Ret 

12/10/2025 BHF45ZAH7 Variable Annuities ... Exh 5 ........ Equity/Index

GOLDMAN SACHS BANK 

USA .................. KD3XUN7C6T14HNAYLU02 . 03/12/2024 . 12/10/2025 ............... 0 .....116,826,704 

... Russell 2000 
Growth Index / 

(FEDL01+29BP) ................ 0 ................ 0 ......3,606,781 .....(8,567,206) ........... .....(8,567,206).....(8,567,206)................ 0 ................ 0 ................ 0 .........638,424  .......... 0001 ...........
Total Return Swap With 

SOCIETE GENERALE SA 

RCV FEDL P Tot Ret 

12/10/2025 BHF460Y53 Variable Annuities ... Exh 5 ........ Equity/Index

SOCIETE GENERALE SA 

........................ O2RNE8IBXP4R0TD8PU41 . 03/13/2024 . 12/10/2025 ............... 0 ...... 79,633,971 

.. MSCI Daily TR 
Gross EAFE USD 

/ 

(FEDL01+64.5BP) ................ 0 ................ 0 ...... 2,521,847 .....(3,803,312) ........... .....(3,803,312).....(3,803,312)................ 0 ................ 0 ................ 0 .........435,176  .......... 0001 ...........
Total Return Swap With 

SOCIETE GENERALE SA 

RCV FEDL P Tot Ret 

06/10/2026 BHF460Y87 Variable Annuities ... Exh 5 ........ Equity/Index

SOCIETE GENERALE SA 

........................ O2RNE8IBXP4R0TD8PU41 . 03/13/2024 . 06/10/2026 ............... 0 .....166,461,061 

.. MSCI Daily TR 
Gross EAFE USD 

/ (FEDL01+69BP) ................ 0 ................ 0 ...... 5,311,310 .....(7,950,167) ........... .....(7,950,167).....(7,950,167)................ 0 ................ 0 ................ 0 ......1,083,005  .......... 0001 ...........
Total Return Swap With 

GOLDMAN SACHS BANK USA 

R Tot Ret PAY FEDL 

08/11/2025 BHF460YH7 Variable Annuities ... Exh 5 ........ Equity/Index

GOLDMAN SACHS BANK 

USA .................. KD3XUN7C6T14HNAYLU02 . 03/13/2024 . 08/11/2025 ............... 0 ........7,643,495 

.. MSCI Daily TR 
Gross EM / 

(FEDL01+75BP) ................ 0 ................ 0 ....... (246,948).........758,919 ........... .........758,919 .........758,919 ................ 0 ................ 0 ................ 0 .......... 35,503  .......... 0001 ...........
Total Return Swap With 

GOLDMAN SACHS BANK USA 

R Tot Ret PAY FEDL 

09/10/2025 BHF460YP9 Variable Annuities ... Exh 5 ........ Equity/Index

GOLDMAN SACHS BANK 

USA .................. KD3XUN7C6T14HNAYLU02 . 03/13/2024 . 09/10/2025 ............... 0 ...... 74,951,979 

.. MSCI Daily TR 
Gross EM / 

(FEDL01+74BP) ................ 0 ................ 0 .....(2,402,673)......7,765,667 ........... ......7,765,667 ......7,765,667 ................ 0 ................ 0 ................ 0 .........364,348  .......... 0001 ...........
Total Return Swap With 

GOLDMAN SACHS 

INTERNATIONAL RCV SOFR 

P Tot Ret 03/20/2025 

BHF460YS3 .............. Variable Annuities ... Exh 5 ........
Interest 

Rate...........
GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 03/13/2024 . 03/20/2025 ............... 0 .....451,000,000 

....... iBoxx USD 
Liquid High 

Yield Index / 

(SOFR) ................ 0 ...... 5,698,746 .....19,088,537 ... (36,251,546) ........... ... (36,251,546)....(41,950,292)................ 0 ................ 0 ................ 0 ...... 1,543,470  .......... 0001 ...........
Total Return Swap With 

CREDIT AGRICOLE 

CORPORATE AND R Tot 

Ret PAY SOFR 

03/19/2025 BHF460YV6 Variable Annuities ... Exh 5 ........
Interest 

Rate...........
CREDIT AGRICOLE CIB 

........................ 1VUV7VQFKUOQSJ21A208 . 03/13/2024 . 03/19/2025 ............... 0 ..... 248,065,104 
...... NO INDEX / 
(SOFR+17.5BP) ................ 0 ................ 0 .....(2,403,230)......6,558,761 ........... ......6,558,761 ......6,558,761 ................ 0 ................ 0 ................ 0 .........846,474  .......... 0001 ...........

Total Return Swap With 

BNP PARIBAS SA R Tot 

Ret PAY FEDL 

11/15/2024 BHF461140 Variable Annuities ... Exh 5 ........ Equity/Index BNP PARIBAS ........ R0MUWSFPU8MPRO8K5P83 . 03/14/2024 . 11/15/2024 ............... 0 ........7,134,363 

...... NASDAQ 100 
Total Return / 

(FEDL01+53BP) ................ 0 ................ 0 ....... (214,434).........217,378 ........... .........217,378 .........217,378 ................ 0 ................ 0 ................ 0 ..........12,664  .......... 0001 ...........
Total Return Swap With 

BNP PARIBAS SA R Tot 

Ret PAY FEDL 

06/10/2026 BHF4611D0 Variable Annuities ... Exh 5 ........ Equity/Index BNP PARIBAS ........ R0MUWSFPU8MPRO8K5P83 . 03/14/2024 . 06/10/2026 ............... 0 ........9,147,192 
Russell 2000 TR 

/ (FEDL01+42BP) ................ 0 ................ 0 ....... (275,118).........588,902 ........... .........588,902 .........588,902 ................ 0 ................ 0 ................ 0 .......... 59,512  .......... 0001 ...........
Total Return Swap With 

SOCIETE GENERALE SA R 

Tot Ret PAY FEDL 

04/10/2025 BHF46QHD8 Variable Annuities ... Exh 5 ........ Equity/Index

SOCIETE GENERALE SA 

........................ O2RNE8IBXP4R0TD8PU41 . 03/22/2024 . 04/10/2025 ............... 0 ...... 30,165,379 

...... NASDAQ 100 
Stock Index / 

(FEDL01+-19BP) ................ 0 ................ 0 ....... (754,220)....... (896,833) ........... ....... (896,833)....... (896,833)................ 0 ................ 0 ................ 0 .........109,391  .......... 0001 ...........
Total Return Swap With 

SOCIETE GENERALE SA R 

Tot Ret PAY FEDL 

04/10/2025 BHF46QHG1 Variable Annuities ... Exh 5 ........ Equity/Index

SOCIETE GENERALE SA 

........................ O2RNE8IBXP4R0TD8PU41 . 03/22/2024 . 04/10/2025 ............... 0 ...... 22,103,503 
.Russell 2000 / 
(FEDL01+-92BP) ................ 0 ................ 0 ....... (509,781)...... 1,919,964 ........... ...... 1,919,964 ...... 1,919,964 ................ 0 ................ 0 ................ 0 ..........80,156  .......... 0001 ...........
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1
Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23

Description

Description
 of Item(s)
Hedged,
Used for
Income

Generation
or Replicated

Schedule/
Exhibit

Identifier

Type(s)
of

Risk(s)
(a)

Exchange, Counterparty
or Central Clearinghouse

Trade
Date

Date of 
Maturity

or
Expiration

Number
of

Contracts
Notional 
Amount

Strike
Price,

Rate or
Index

Received 
(Paid)

Cumulative
Prior 

Year(s) 
Initial Cost 

of Un-
discounted 
Premium 

(Received) 
Paid

Current 
Year Initial 

Cost of
Un-

discounted 
Premium 

(Received) 
Paid

Current 
Year

Income

Book/ 
Adjusted 
Carrying 

Value Code Fair Value

Unrealized 
Valuation 
Increase/ 

(Decrease)

Total 
Foreign 

Exchange 
Change in 
B./A.C.V.

Current 
Year�s 

(Amorti-
zation)/ 

Accretion

Adjustment 
to Carrying 

Value of 
Hedged 

Item
Potential 
Exposure

Credit 
Quality 

of
Refer-
ence 
Entity

Hedge
Effectiveness 
at Inception

and at 
Quarter-end

(b)
Total Return Swap With 

SOCIETE GENERALE SA R 

Tot Ret PAY FEDL 

04/10/2025 BHF46QHK2 Variable Annuities ... Exh 5 ........ Equity/Index

SOCIETE GENERALE SA 

........................ O2RNE8IBXP4R0TD8PU41 . 03/22/2024 . 04/10/2025 ............... 0 ..... 373,319,778 
....... S&P 500 / 
(FEDL01+-70BP) ................ 0 ................ 0 .....(8,622,254)...... 8,519,434 ........... ...... 8,519,434 ...... 8,519,434 ................ 0 ................ 0 ................ 0 ...... 1,353,802  .......... 0001 ...........

Total Return Swap With 

CITIBANK NA R Tot Ret 

PAY FEDL 04/10/2025 

BHF46QHT3 .............. Variable Annuities ... Exh 5 ........ Equity/Index CITIBANK NA ........ E57ODZWZ7FF32TWEFA76 . 03/22/2024 . 04/10/2025 ............... 0 ...... 12,285,856 

.. MSCI Daily TR 
Gross EAFE USD 

/ (FEDL01+75BP) ................ 0 ................ 0 ....... (381,543).........602,928 ........... .........602,928 .........602,928 ................ 0 ................ 0 ................ 0 .......... 44,553  .......... 0001 ...........
Total Return Swap With 

BNP PARIBAS SA R Tot 

Ret PAY FEDL 

04/10/2026 BHF47CRB1 Variable Annuities ... Exh 5 ........ Equity/Index BNP PARIBAS ........ R0MUWSFPU8MPRO8K5P83 . 04/04/2024 . 04/10/2026 ............... 0 ...... 33,470,198 
.Russell 2000 / 
(FEDL01+-84BP) ................ 0 ................ 0 ....... (727,616)...... 2,907,303 ........... ...... 2,907,303 ...... 2,907,303 ................ 0 ................ 0 ................ 0 .........206,733  .......... 0001 ...........

Total Return Swap With 

BNP PARIBAS SA R Tot 

Ret PAY FEDL 

04/10/2026 BHF47CRE5 Variable Annuities ... Exh 5 ........ Equity/Index BNP PARIBAS ........ R0MUWSFPU8MPRO8K5P83 . 04/04/2024 . 04/10/2026 ............... 0 ..... 510,971,341 

...... NASDAQ 100 
Stock Index / 

(FEDL01+-17BP) ................ 0 ................ 0 ... (11,826,068)... (15,191,449) ........... ... (15,191,449)... (15,191,449)................ 0 ................ 0 ................ 0 ......3,156,078  .......... 0001 ...........
Total Return Swap With 

MORGANSTANLEYCAPITALSE

RVICE R Tot Ret PAY 

FEDL 04/10/2026 

BHF47CRK1 .............. Variable Annuities ... Exh 5 ........ Equity/Index

MORGAN STANLEY 

CAPITAL SERVICES .. I7331LVCZKQKX5T7XV54 . 04/04/2024 . 04/10/2026 ............... 0 ...... 11,046,633 

... Russell 1000 
VALUE INDEX TR 

/ (FEDL01+61BP) ................ 0 ................ 0 ....... (317,022).........966,121 ........... .........966,121 .........966,121 ................ 0 ................ 0 ................ 0 ..........68,231  .......... 0001 ...........
Total Return Swap With 

MORGANSTANLEYCAPITALSE

RVICE R Tot Ret PAY 

FEDL 04/10/2026 

BHF47CRN5 .............. Variable Annuities ... Exh 5 ........ Equity/Index

MORGAN STANLEY 

CAPITAL SERVICES .. I7331LVCZKQKX5T7XV54 . 04/04/2024 . 04/10/2026 ............... 0 ...... 98,566,766 

... Russell 2000 
Growth Index / 

(FEDL01+39BP) ................ 0 ................ 0 .....(2,715,290)......7,810,712 ........... ......7,810,712 ......7,810,712 ................ 0 ................ 0 ................ 0 ........ 608,810  .......... 0001 ...........
Total Return Swap With 

CITIBANK NA R Tot Ret 

PAY FEDL 04/10/2026 

BHF47CRR6 .............. Variable Annuities ... Exh 5 ........ Equity/Index CITIBANK NA ........ E57ODZWZ7FF32TWEFA76 . 04/04/2024 . 04/10/2026 ............... 0 .......... 360,448 

... Russell 1000 
GROWTH / 

(FEDL01+64BP) ................ 0 ................ 0 ..........(9,637)..........(6,092) ........... ..........(6,092)..........(6,092)................ 0 ................ 0 ................ 0 ........... 2,226  .......... 0001 ...........
Total Return Swap With 

GOLDMAN SACHS BANK USA 

RCV FEDL P Tot Ret 

04/10/2026 BHF47CRU9 Variable Annuities ... Exh 5 ........ Equity/Index

GOLDMAN SACHS BANK 

USA .................. KD3XUN7C6T14HNAYLU02 . 04/04/2024 . 04/10/2026 ............... 0 ..... 295,087,990 
........... SPTR / 
(FEDL01+62BP) ................ 0 ................ 0 ......8,090,606 .....(7,631,867) ........... .....(7,631,867).....(7,631,867)................ 0 ................ 0 ................ 0 ...... 1,822,648  .......... 0003 ............

Total Return Swap With 

BANK OF AMERICA NA R 

Tot Ret PAY FEDL 

04/10/2026 BHF47PQU1 Variable Annuities ... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 04/10/2024 . 04/10/2026 ............... 0 ...... 94,042,169 

.. MSCI Daily TR 
Gross EM / 

(FEDL01+54BP) ................ 0 ................ 0 .....(2,483,210)...... 5,690,829 ........... ...... 5,690,829 ...... 5,690,829 ................ 0 ................ 0 ................ 0 .........580,863  .......... 0001 ...........
Total Return Swap With 

MORGANSTANLEYCAPITALSE

RVICE R Tot Ret PAY 

FEDL 04/10/2026 

BHF47PQX5 .............. Variable Annuities ... Exh 5 ........ Equity/Index

MORGAN STANLEY 

CAPITAL SERVICES .. I7331LVCZKQKX5T7XV54 . 04/10/2024 . 04/10/2026 ............... 0 ..... 350,142,885 

.....MSCI EAFE - 
PRICE RETURN 

INDEX / 

(FEDL01+-174BP) ................ 0 ................ 0 .....(5,741,146).....14,947,242 ........... .....14,947,242 .....14,947,242 ................ 0 ................ 0 ................ 0 ......2,162,701  .......... 0001 ...........
Total Return Swap With 

WELLS FARGO BANK NA 

RCV FEDL P Tot Ret 

04/10/2026 BHF47PR06 Variable Annuities ... Exh 5 ........ Equity/Index

WELLS FARGO BANK NA 

........................ KB1H1DSPRFMYMCUFXT09 . 04/10/2024 . 04/10/2026 ............... 0 ..... 468,379,979 
........... SPTR / 
(FEDL01+61BP) ................ 0 ................ 0 .....12,391,413 ... (12,113,721) ........... ... (12,113,721)... (12,113,721)................ 0 ................ 0 ................ 0 ...... 2,893,007  .......... 0001 ...........

Total Return Swap With 

GOLDMAN SACHS BANK USA 

RCV FEDL P Tot Ret 

04/10/2026 BHF47PR30 Variable Annuities ... Exh 5 ........ Equity/Index

GOLDMAN SACHS BANK 

USA .................. KD3XUN7C6T14HNAYLU02 . 04/10/2024 . 04/10/2026 ............... 0 ..... 299,340,403 
........... SPTR / 
(FEDL01+64BP) ................ 0 ................ 0 ......8,065,618 .....(7,741,847) ........... .....(7,741,847).....(7,741,847)................ 0 ................ 0 ................ 0 ...... 1,848,913  .......... 0001 ...........

Total Return Swap With 

WELLS FARGO BANK NA R 

Tot Ret PAY FEDL 

04/10/2026 BHF47PRD8 Variable Annuities ... Exh 5 ........ Equity/Index

WELLS FARGO BANK NA 

........................ KB1H1DSPRFMYMCUFXT09 . 04/10/2024 . 04/10/2026 ............... 0 ...... 73,622,004 

... Russell 2000 
Value Index / 

(FEDL01+48BP) ................ 0 ................ 0 .....(2,013,451)...... 7,480,792 ........... ...... 7,480,792 ...... 7,480,792 ................ 0 ................ 0 ................ 0 .........454,735  .......... 0001 ...........
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1
Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23

Description

Description
 of Item(s)
Hedged,
Used for
Income

Generation
or Replicated

Schedule/
Exhibit

Identifier

Type(s)
of

Risk(s)
(a)

Exchange, Counterparty
or Central Clearinghouse

Trade
Date

Date of 
Maturity

or
Expiration

Number
of

Contracts
Notional 
Amount

Strike
Price,

Rate or
Index

Received 
(Paid)

Cumulative
Prior 

Year(s) 
Initial Cost 

of Un-
discounted 
Premium 

(Received) 
Paid

Current 
Year Initial 

Cost of
Un-

discounted 
Premium 

(Received) 
Paid

Current 
Year

Income

Book/ 
Adjusted 
Carrying 

Value Code Fair Value

Unrealized 
Valuation 
Increase/ 

(Decrease)

Total 
Foreign 

Exchange 
Change in 
B./A.C.V.

Current 
Year�s 

(Amorti-
zation)/ 

Accretion

Adjustment 
to Carrying 

Value of 
Hedged 

Item
Potential 
Exposure

Credit 
Quality 

of
Refer-
ence 
Entity

Hedge
Effectiveness 
at Inception

and at 
Quarter-end

(b)
Total Return Swap With 

MORGANSTANLEYCAPITALSE

RVICE R Tot Ret PAY 

FEDL 04/10/2025 

BHF47SF29 .............. Variable Annuities ... Exh 5 ........ Equity/Index

MORGAN STANLEY 

CAPITAL SERVICES .. I7331LVCZKQKX5T7XV54 . 04/11/2024 . 04/10/2025 ............... 0 ..... 350,142,885 

.....MSCI EAFE - 
PRICE RETURN 

INDEX / 

(FEDL01+-175BP) ................ 0 ................ 0 .....(5,681,289).....14,947,242 ........... .....14,947,242 .....14,947,242 ................ 0 ................ 0 ................ 0 ...... 1,269,754  .......... 0001 ...........
Total Return Swap With 

MORGANSTANLEYCAPITALSE

RVICE RCV FEDL P Tot 

Ret 04/10/2026 

BHF47SF52 .............. Variable Annuities ... Exh 5 ........ Equity/Index

MORGAN STANLEY 

CAPITAL SERVICES .. I7331LVCZKQKX5T7XV54 . 04/11/2024 . 04/10/2026 ............... 0 ..... 350,541,427 
........... SPTR / 
(FEDL01+63BP) ................ 0 ................ 0 ...... 9,184,837 .....(9,066,060) ........... .....(9,066,060).....(9,066,060)................ 0 ................ 0 ................ 0 ...... 2,165,163  .......... 0001 ...........

Total Return Swap With 

BNP PARIBAS SA R Tot 

Ret PAY FEDL 

05/10/2026 BHF48AML7 Variable Annuities ... Exh 5 ........ Equity/Index BNP PARIBAS ........ R0MUWSFPU8MPRO8K5P83 . 04/19/2024 . 05/10/2026 ............... 0 ..... 347,422,761 
....... S&P 500 / 
(FEDL01+-72BP) ................ 0 ................ 0 .....(6,925,384).....27,178,777 ........... .....27,178,777 .....27,178,777 ................ 0 ................ 0 ................ 0 ...... 2,202,931  .......... 0001 ...........

Total Return Swap With 

BNP PARIBAS SA R Tot 

Ret PAY FEDL 

05/10/2026 BHF48D9A0 Variable Annuities ... Exh 5 ........ Equity/Index BNP PARIBAS ........ R0MUWSFPU8MPRO8K5P83 . 04/22/2024 . 05/10/2026 ............... 0 ...... 23,247,890 
.Russell 2000 / 
(FEDL01+-87BP) ................ 0 ................ 0 ....... (452,746)...... 1,892,792 ........... ...... 1,892,792 ...... 1,892,792 ................ 0 ................ 0 ................ 0 .........147,410  .......... 0001 ...........

Total Return Swap With 

BNP PARIBAS SA R Tot 

Ret PAY FEDL 

05/10/2026 BHF48D9G7 Variable Annuities ... Exh 5 ........ Equity/Index BNP PARIBAS ........ R0MUWSFPU8MPRO8K5P83 . 04/22/2024 . 05/10/2026 ............... 0 ...... 31,206,236 

...... NASDAQ 100 
Stock Index / 

(FEDL01+-19BP) ................ 0 ................ 0 ....... (690,583)...... 2,555,905 ........... ...... 2,555,905 ...... 2,555,905 ................ 0 ................ 0 ................ 0 .........197,872  .......... 0001 ...........
Total Return Swap With 

SOCIETE GENERALE SA R 

Tot Ret PAY FEDL 

05/10/2025 BHF48H6T3 Variable Annuities ... Exh 5 ........ Equity/Index

SOCIETE GENERALE SA 

........................ O2RNE8IBXP4R0TD8PU41 . 04/23/2024 . 05/10/2025 ............... 0 ...... 11,792,315 

.....MSCI EAFE - 
PRICE RETURN 

INDEX / 

(FEDL01+-242BP) ................ 0 ................ 0 ....... (148,634).........975,594 ........... .........975,594 .........975,594 ................ 0 ................ 0 ................ 0 .......... 45,983  .......... 0001 ...........
Total Return Swap With 

SOCIETE GENERALE SA 

RCV FEDL P Tot Ret 

06/10/2025 BHF490Y43 Variable Annuities ... Exh 5 ........ Equity/Index

SOCIETE GENERALE SA 

........................ O2RNE8IBXP4R0TD8PU41 . 05/02/2024 . 06/10/2025 ............... 0 ...... 69,642,267 
........... SPTR / 
(FEDL01+60BP) ................ 0 ................ 0 ...... 1,614,835 .....(3,434,130) ........... .....(3,434,130).....(3,434,130)................ 0 ................ 0 ................ 0 .........289,906  .......... 0001 ...........

Total Return Swap With 

MORGANSTANLEYCAPITALSE

RVICE R Tot Ret PAY 

FEDL 05/10/2026 

BHF49FJJ4 .............. Variable Annuities ... Exh 5 ........ Equity/Index

MORGAN STANLEY 

CAPITAL SERVICES .. I7331LVCZKQKX5T7XV54 . 05/09/2024 . 05/10/2026 ............... 0 ...... 96,620,089 

... Russell 2000 
Growth Index / 

(FEDL01+29BP) ................ 0 ................ 0 .....(2,073,658)...... 8,357,406 ........... ...... 8,357,406 ...... 8,357,406 ................ 0 ................ 0 ................ 0 .........612,647  .......... 0001 ...........
Total Return Swap With 

MORGANSTANLEYCAPITALSE

RVICE R Tot Ret PAY 

FEDL 05/10/2026 

BHF49FJQ8 .............. Variable Annuities ... Exh 5 ........ Equity/Index

MORGAN STANLEY 

CAPITAL SERVICES .. I7331LVCZKQKX5T7XV54 . 05/09/2024 . 05/10/2026 ............... 0 .....110,069,458 

... Russell 1000 
VALUE INDEX TR 

/ (FEDL01+58BP) ................ 0 ................ 0 .....(2,490,645)...... 8,556,482 ........... ...... 8,556,482 ...... 8,556,482 ................ 0 ................ 0 ................ 0 .........697,926  .......... 0001 ...........
Total Return Swap With 

BANK OF AMERICA NA R 

Tot Ret PAY FEDL 

05/11/2026 BHF49JHZ2 Variable Annuities ... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 05/10/2024 . 05/11/2026 ............... 0 ...... 42,510,189 

... Russell 2000 
Value Index / 

(FEDL01+42BP) ................ 0 ................ 0 ....... (939,949)...... 3,466,412 ........... ...... 3,466,412 ...... 3,466,412 ................ 0 ................ 0 ................ 0 .........269,777  .......... 0001 ...........
Total Return Swap With 

CITIBANK NA R Tot Ret 

PAY FEDL 05/11/2026 

BHF49JJ23 .............. Variable Annuities ... Exh 5 ........ Equity/Index CITIBANK NA ........ E57ODZWZ7FF32TWEFA76 . 05/10/2024 . 05/11/2026 ............... 0 ..... 324,960,290 
....... S&P 500 / 
(FEDL01+-74BP) ................ 0 ................ 0 .....(5,640,708).....25,421,544 ........... .....25,421,544 .....25,421,544 ................ 0 ................ 0 ................ 0 ...... 2,062,256  .......... 0001 ...........

Total Return Swap With 

MORGANSTANLEYCAPITALSE

RVICE RCV FEDL P Tot 

Ret 05/10/2026 

BHF49PL67 .............. Variable Annuities ... Exh 5 ........ Equity/Index

MORGAN STANLEY 

CAPITAL SERVICES .. I7331LVCZKQKX5T7XV54 . 05/14/2024 . 05/10/2026 ............... 0 ...... 19,441,064 

.. MSCI Daily TR 
Gross EM / 

(FEDL01+62BP) ................ 0 ................ 0 .........435,700 .....(1,930,293) ........... .....(1,930,293).....(1,930,293)................ 0 ................ 0 ................ 0 .........123,271  .......... 0001 ...........
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1
Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23

Description

Description
 of Item(s)
Hedged,
Used for
Income

Generation
or Replicated

Schedule/
Exhibit

Identifier

Type(s)
of

Risk(s)
(a)

Exchange, Counterparty
or Central Clearinghouse

Trade
Date

Date of 
Maturity

or
Expiration

Number
of

Contracts
Notional 
Amount

Strike
Price,

Rate or
Index

Received 
(Paid)

Cumulative
Prior 

Year(s) 
Initial Cost 

of Un-
discounted 
Premium 

(Received) 
Paid

Current 
Year Initial 

Cost of
Un-

discounted 
Premium 

(Received) 
Paid

Current 
Year

Income

Book/ 
Adjusted 
Carrying 

Value Code Fair Value

Unrealized 
Valuation 
Increase/ 

(Decrease)

Total 
Foreign 

Exchange 
Change in 
B./A.C.V.

Current 
Year�s 

(Amorti-
zation)/ 

Accretion

Adjustment 
to Carrying 

Value of 
Hedged 

Item
Potential 
Exposure

Credit 
Quality 

of
Refer-
ence 
Entity

Hedge
Effectiveness 
at Inception

and at 
Quarter-end

(b)
Total Return Swap With 

GOLDMAN SACHS BANK USA 

RCV FEDL P Tot Ret 

05/10/2026 BHF49S5Y8 Variable Annuities ... Exh 5 ........ Equity/Index

GOLDMAN SACHS BANK 

USA .................. KD3XUN7C6T14HNAYLU02 . 05/15/2024 . 05/10/2026 ............... 0 ...... 60,314,044 

...... NASDAQ 100 
Total Return / 

(FEDL01+59BP) ................ 0 ................ 0 ...... 1,344,010 .....(5,029,395) ........... .....(5,029,395).....(5,029,395)................ 0 ................ 0 ................ 0 .........382,438  .......... 0001 ...........
Total Return Swap With 

GOLDMAN SACHS BANK USA 

RCV FEDL P Tot Ret 

05/10/2026 BHF49S635 Variable Annuities ... Exh 5 ........ Equity/Index

GOLDMAN SACHS BANK 

USA .................. KD3XUN7C6T14HNAYLU02 . 05/15/2024 . 05/10/2026 ............... 0 ...... 70,519,068 
Russell 2000 TR 

/ (FEDL01+31BP) ................ 0 ................ 0 ...... 1,514,918 .....(5,927,288) ........... .....(5,927,288).....(5,927,288)................ 0 ................ 0 ................ 0 .........447,146  .......... 0001 ...........
Total Return Swap With 

BANK OF AMERICA NA R 

Tot Ret PAY FEDL 

06/10/2026 BHF4A5K86 Variable Annuities ... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 05/21/2024 . 06/10/2026 ............... 0 ..... 387,736,414 

....... S&P 500 / 
(FEDL01+-

65.5BP) ................ 0 ................ 0 .....(6,329,379).....18,835,363 ........... .....18,835,363 .....18,835,363 ................ 0 ................ 0 ................ 0 ...... 2,522,635  .......... 0001 ...........
Total Return Swap With 

BANK OF AMERICA NA R 

Tot Ret PAY FEDL 

06/10/2026 BHF4A5KG8 Variable Annuities ... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 05/21/2024 . 06/10/2026 ............... 0 ...... 37,131,064 

...... NASDAQ 100 
Stock Index / 

(FEDL01+-18BP) ................ 0 ................ 0 ....... (683,280)...... 2,428,617 ........... ...... 2,428,617 ...... 2,428,617 ................ 0 ................ 0 ................ 0 .........241,577  .......... 0001 ...........
Total Return Swap With 

BNP PARIBAS SA R Tot 

Ret PAY FEDL 

06/10/2026 BHF4A8KG2 Variable Annuities ... Exh 5 ........ Equity/Index BNP PARIBAS ........ R0MUWSFPU8MPRO8K5P83 . 05/21/2024 . 06/10/2026 ............... 0 ...... 23,847,893 
.Russell 2000 / 
(FEDL01+-85BP) ................ 0 ................ 0 ....... (383,632)......1,506,866 ........... ......1,506,866 ......1,506,866 ................ 0 ................ 0 ................ 0 .........155,156  .......... 0001 ...........

Total Return Swap With 

SOCIETE GENERALE SA R 

Tot Ret PAY FEDL 

06/10/2026 BHF4A8KY3 Variable Annuities ... Exh 5 ........ Equity/Index

SOCIETE GENERALE SA 

........................ O2RNE8IBXP4R0TD8PU41 . 05/22/2024 . 06/10/2026 ............... 0 ...... 10,899,873 

.....MSCI EAFE - 
PRICE RETURN 

INDEX / 

(FEDL01+-200BP) ................ 0 ................ 0 ....... (125,039).........488,055 ........... .........488,055 .........488,055 ................ 0 ................ 0 ................ 0 ..........70,915  .......... 0001 ...........
Total Return Swap With 

BANK OF AMERICA NA RCV 

FEDL P Tot Ret 

05/10/2026 BHF4APAP5 Variable Annuities ... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 05/29/2024 . 05/10/2026 ............... 0 ..... 215,647,241 

.. MSCI Daily TR 
Gross EAFE USD 

/ 

(FEDL01+70.5BP) ................ 0 ................ 0 ...... 4,322,352 ... (18,996,602) ........... ... (18,996,602)... (18,996,602)................ 0 ................ 0 ................ 0 ...... 1,367,372  .......... 0001 ...........
Total Return Swap With 

BNP PARIBAS SA R Tot 

Ret PAY SOFR 

02/27/2025 BHF4AVR17 Variable Annuities ... Exh 5 ........
Interest 

Rate........... BNP PARIBAS ........ R0MUWSFPU8MPRO8K5P83 . 05/31/2024 . 02/27/2025 ............... 0 ..... 194,015,639 
...... NO INDEX / 
(SOFR+16BP) ................ 0 ................ 0 .....(3,523,110).....18,115,924 ........... .....18,115,924 .....18,115,924 ................ 0 ................ 0 ................ 0 .........621,879  .......... 0001 ...........

Total Return Swap With 

CITIBANK NA R Tot Ret 

PAY SOFR 03/05/2025 

BHF4B1Z13 .............. Variable Annuities ... Exh 5 ........
Interest 

Rate........... CITIBANK NA ........ E57ODZWZ7FF32TWEFA76 . 06/04/2024 . 03/05/2025 ............... 0 ..... 399,038,462 
...... NO INDEX / 
(SOFR+14.5BP) ................ 0 ................ 0 .........897,344 .....10,176,212 ........... .....10,176,212 .....10,176,212 ................ 0 ................ 0 ................ 0 ...... 1,304,369  .......... 0003 ............

Total Return Swap With 

BANK OF AMERICA NA RCV 

FEDL P Tot Ret 

06/04/2025 BHF4BGHR3 Variable Annuities ... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 06/05/2024 . 06/04/2025 ............... 0 ...... 66,083,790 
........... SPTR / 
(FEDL01+59BP) ................ 0 ................ 0 ...... 1,209,508 .....(2,970,632) ........... .....(2,970,632).....(2,970,632)................ 0 ................ 0 ................ 0 ........ 271,811  .......... 0001 ...........

Total Return Swap With 

SOCIETE GENERALE SA R 

Tot Ret PAY FEDL 

06/10/2026 BHF4BGTS8 Variable Annuities ... Exh 5 ........ Equity/Index

SOCIETE GENERALE SA 

........................ O2RNE8IBXP4R0TD8PU41 . 06/10/2024 . 06/10/2026 ............... 0 ..... 441,790,348 
....... S&P 500 / 
(FEDL01+-60BP) ................ 0 ................ 0 .....(6,269,269).....21,461,181 ........... .....21,461,181 .....21,461,181 ................ 0 ................ 0 ................ 0 ...... 2,874,313  .......... 0001 ...........

Total Return Swap With 

SOCIETE GENERALE SA R 

Tot Ret PAY FEDL 

06/10/2026 BHF4BGTV1 Variable Annuities ... Exh 5 ........ Equity/Index

SOCIETE GENERALE SA 

........................ O2RNE8IBXP4R0TD8PU41 . 06/10/2024 . 06/10/2026 ............... 0 .....186,634,406 
.Russell 2000 / 
(FEDL01+-85BP) ................ 0 ................ 0 .....(2,492,838).....11,792,784 ........... .....11,792,784 .....11,792,784 ................ 0 ................ 0 ................ 0 ...... 1,214,254  .......... 0001 ...........

Total Return Swap With 

GOLDMAN SACHS BANK USA 

RCV FEDL P Tot Ret 

06/10/2026 BHF4BGTY5 Variable Annuities ... Exh 5 ........ Equity/Index

GOLDMAN SACHS BANK 

USA .................. KD3XUN7C6T14HNAYLU02 . 06/10/2024 . 06/10/2026 ............... 0 .......... 402,782 

... Russell 1000 
GROWTH / 

(FEDL01+71BP) ................ 0 ................ 0 ........... 7,433 .........(25,562) ........... .........(25,562).........(25,562)................ 0 ................ 0 ................ 0 ........... 2,621  .......... 0001 ...........
Total Return Swap With 

GOLDMAN SACHS BANK USA 

RCV FEDL P Tot Ret 

06/10/2026 BHF4BGU49 Variable Annuities ... Exh 5 ........ Equity/Index

GOLDMAN SACHS BANK 

USA .................. KD3XUN7C6T14HNAYLU02 . 06/10/2024 . 06/10/2026 ............... 0 ..... 253,472,655 

... Russell 1000 
VALUE INDEX TR 

/ (FEDL01+71BP) ................ 0 ................ 0 ...... 4,503,009 .....(9,362,043) ........... .....(9,362,043).....(9,362,043)................ 0 ................ 0 ................ 0 ......1,649,107  .......... 0001 ...........
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1
Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23

Description

Description
 of Item(s)
Hedged,
Used for
Income

Generation
or Replicated

Schedule/
Exhibit

Identifier

Type(s)
of

Risk(s)
(a)

Exchange, Counterparty
or Central Clearinghouse

Trade
Date

Date of 
Maturity

or
Expiration

Number
of

Contracts
Notional 
Amount

Strike
Price,

Rate or
Index

Received 
(Paid)

Cumulative
Prior 

Year(s) 
Initial Cost 

of Un-
discounted 
Premium 

(Received) 
Paid

Current 
Year Initial 

Cost of
Un-

discounted 
Premium 

(Received) 
Paid

Current 
Year

Income

Book/ 
Adjusted 
Carrying 

Value Code Fair Value

Unrealized 
Valuation 
Increase/ 

(Decrease)

Total 
Foreign 

Exchange 
Change in 
B./A.C.V.

Current 
Year�s 

(Amorti-
zation)/ 

Accretion

Adjustment 
to Carrying 

Value of 
Hedged 

Item
Potential 
Exposure

Credit 
Quality 

of
Refer-
ence 
Entity

Hedge
Effectiveness 
at Inception

and at 
Quarter-end

(b)
Total Return Swap With 

GOLDMAN SACHS BANK USA 

RCV FEDL P Tot Ret 

06/10/2026 BHF4BGU72 Variable Annuities ... Exh 5 ........ Equity/Index

GOLDMAN SACHS BANK 

USA .................. KD3XUN7C6T14HNAYLU02 . 06/10/2024 . 06/10/2026 ............... 0 ...... 79,544,529 

... Russell 2000 
Growth Index / 

(FEDL01+43BP) ................ 0 ................ 0 ...... 1,383,251 .....(5,833,207) ........... .....(5,833,207).....(5,833,207)................ 0 ................ 0 ................ 0 .........517,521  .......... 0001 ...........
Total Return Swap With 

GOLDMAN SACHS BANK USA 

RCV FEDL P Tot Ret 

06/10/2026 BHF4BGUD9 Variable Annuities ... Exh 5 ........ Equity/Index

GOLDMAN SACHS BANK 

USA .................. KD3XUN7C6T14HNAYLU02 . 06/10/2024 . 06/10/2026 ............... 0 ...... 63,922,582 

... Russell 2000 
Value Index / 

(FEDL01+43BP) ................ 0 ................ 0 ......1,081,281 .....(3,541,732) ........... .....(3,541,732).....(3,541,732)................ 0 ................ 0 ................ 0 .........415,884  .......... 0001 ...........
Total Return Swap With 

GOLDMAN SACHS BANK USA 

R Tot Ret PAY FEDL 

06/10/2026 BHF4BNE75 Variable Annuities ... Exh 5 ........ Equity/Index

GOLDMAN SACHS BANK 

USA .................. KD3XUN7C6T14HNAYLU02 . 06/12/2024 . 06/10/2026 ............... 0 .....724,738,187 
....... S&P 500 / 
(FEDL01+-57BP) ................ 0 ................ 0 ... (10,182,924).....35,206,151 ........... .....35,206,151 .....35,206,151 ................ 0 ................ 0 ................ 0 ......4,715,187  .......... 0001 ...........

Total Return Swap With 

GOLDMAN SACHS BANK USA 

RCV FEDL P Tot Ret 

06/10/2026 BHF4BNEM2 Variable Annuities ... Exh 5 ........ Equity/Index

GOLDMAN SACHS BANK 

USA .................. KD3XUN7C6T14HNAYLU02 . 06/12/2024 . 06/10/2026 ............... 0 ...... 65,071,048 

...... NASDAQ 100 
Total Return / 

(FEDL01+71BP) ................ 0 ................ 0 ...... 1,209,357 .....(4,286,828) ........... .....(4,286,828).....(4,286,828)................ 0 ................ 0 ................ 0 .........423,356  .......... 0001 ...........
Total Return Swap With 

BNP PARIBAS SA RCV 

FEDL P Tot Ret 

06/10/2026 BHF4BNKC7 Variable Annuities ... Exh 5 ........ Equity/Index BNP PARIBAS ........ R0MUWSFPU8MPRO8K5P83 . 06/12/2024 . 06/10/2026 ............... 0 ..... 484,498,869 

.. MSCI Daily TR 
Gross EAFE USD 

/ (FEDL01+77BP) ................ 0 ................ 0 ...... 8,457,728 ... (23,139,626) ........... ... (23,139,626)... (23,139,626)................ 0 ................ 0 ................ 0 ...... 3,152,177  .......... 0001 ...........
Total Return Swap With 

SOCIETE GENERALE SA 

RCV FEDL P Tot Ret 

06/10/2026 BHF4BNT20 Variable Annuities ... Exh 5 ........ Equity/Index

SOCIETE GENERALE SA 

........................ O2RNE8IBXP4R0TD8PU41 . 06/12/2024 . 06/10/2026 ............... 0 ..... 166,929,317 

.. MSCI Daily TR 
Gross EM / 

(FEDL01+65BP) ................ 0 ................ 0 ...... 2,898,580 ... (17,295,307) ........... ... (17,295,307)... (17,295,307)................ 0 ................ 0 ................ 0 ......1,086,052  .......... 0001 ...........
Total Return Swap With 

BNP PARIBAS SA RCV 

SOFR P Tot Ret 

03/20/2025 BHF4BSCM3 Variable Annuities ... Exh 5 ........
Interest 

Rate........... BNP PARIBAS ........ R0MUWSFPU8MPRO8K5P83 . 06/13/2024 . 03/20/2025 ............... 0 .....132,000,000 

....... iBoxx USD 
Liquid High 

Yield Index / 

(SOFR) ................ 0 ......1,687,474 ......3,800,630 .....(7,794,653) ........... .....(7,794,653).....(9,482,127)................ 0 ................ 0 ................ 0 .........451,747  .......... 0001 ...........
Total Return Swap With 

BNP PARIBAS SA RCV 

SOFR P Tot Ret 

12/20/2024 BHF4BSCR2 Variable Annuities ... Exh 5 ........
Interest 

Rate........... BNP PARIBAS ........ R0MUWSFPU8MPRO8K5P83 . 06/13/2024 . 12/20/2024 ............... 0 ...... 68,000,000 

....... iBoxx USD 
Liquid High 

Yield Index / 

(SOFR) ................ 0 .........869,305 ...... 1,957,900 .....(3,882,577) ........... .....(3,882,577).....(4,751,882)................ 0 ................ 0 ................ 0 ........ 160,168  .......... 0001 ...........
Total Return Swap With 

BARCLAYS BANK PLC RCV 

SOFR P Tot Ret 

12/20/2024 BHF4BSCU5 Variable Annuities ... Exh 5 ........
Interest 

Rate........... BARCLAYS BANK PLC G5GSEF7VJP5I7OUK5573 . 06/13/2024 . 12/20/2024 ............... 0 ...... 75,000,000 

....... iBoxx USD 
Liquid High 

Yield Index / 

(SOFR) ................ 0 .........958,792 ...... 2,159,450 .....(4,203,401) ........... .....(4,203,401).....(5,162,193)................ 0 ................ 0 ................ 0 ........ 176,656  .......... 0001 ...........
Total Return Swap With 

NOMURAGLOBAL R Tot Ret 

PAY SOFR 12/20/2024 

BHF4BSCX9 .............. Variable Annuities ... Exh 5 ........
Interest 

Rate...........

NOMURA GLOBAL 

FINANCIAL PRODUCTS 

IN .................... 0Z3VO5H2G7GRS05BHJ91 . 06/13/2024 . 12/20/2024 ............... 0 ...... 54,706,779 
...... NO INDEX / 
(SOFR+15BP) ................ 0 ................ 0 ....... (898,578)...... 2,229,471 ........... ...... 2,229,471 ...... 2,229,471 ................ 0 ................ 0 ................ 0 .........128,857  .......... 0001 ...........

Total Return Swap With 

BNP PARIBAS SA R Tot 

Ret PAY SOFR 

03/20/2025 BHF4BSD75 Variable Annuities ... Exh 5 ........
Interest 

Rate........... BNP PARIBAS ........ R0MUWSFPU8MPRO8K5P83 . 06/13/2024 . 03/20/2025 ............... 0 ...... 53,298,434 

...... NO INDEX / 
(SOFR+15BP) ................ 0 ................ 0 ....... (875,445)......2,161,691 ........... ......2,161,691 ......2,161,691 ................ 0 ................ 0 ................ 0 .........182,405  .......... 0001 ...........

Total Return Swap With 

BARCLAYS BANK PLC R 

Tot Ret PAY FEDL 

06/10/2026 BHF4C77T9 Variable Annuities ... Exh 5 ........ Equity/Index BARCLAYS BANK PLC G5GSEF7VJP5I7OUK5573 . 06/20/2024 . 06/10/2026 ............... 0 ...... 19,448,645 
....... S&P 500 / 
(FEDL01+-54BP) ................ 0 ................ 0 ....... (258,609).........944,771 ........... .........944,771 .........944,771 ................ 0 ................ 0 ................ 0 .........126,534  .......... 0001 ...........

Total Return Swap With 

SOCIETE GENERALE SA 

RCV FEDL P Tot Ret 

06/10/2026 BHF4C7FY9 Variable Annuities ... Exh 5 ........ Equity/Index

SOCIETE GENERALE SA 

........................ O2RNE8IBXP4R0TD8PU41 . 06/20/2024 . 06/10/2026 ............... 0 .....115,530,606 

...... NASDAQ 100 
Total Return / 

(FEDL01+73BP) ................ 0 ................ 0 ...... 2,023,371 .....(7,611,063) ........... .....(7,611,063).....(7,611,063)................ 0 ................ 0 ................ 0 .........751,649  .......... 0001 ...........
Total Return Swap With 

GOLDMAN SACHS BANK USA 

R Tot Ret PAY FEDL 

06/10/2026 BHF4CAKM2 Variable Annuities ... Exh 5 ........ Equity/Index

GOLDMAN SACHS BANK 

USA .................. KD3XUN7C6T14HNAYLU02 . 06/21/2024 . 06/10/2026 ............... 0 ..... 365,638,928 
....... S&P 500 / 
(FEDL01+-52BP) ................ 0 ................ 0 .....(4,730,387).....17,761,917 ........... .....17,761,917 .....17,761,917 ................ 0 ................ 0 ................ 0 ......2,378,867  .......... 0001 ...........
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1
Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23

Description

Description
 of Item(s)
Hedged,
Used for
Income

Generation
or Replicated

Schedule/
Exhibit

Identifier

Type(s)
of

Risk(s)
(a)

Exchange, Counterparty
or Central Clearinghouse

Trade
Date

Date of 
Maturity

or
Expiration

Number
of

Contracts
Notional 
Amount

Strike
Price,

Rate or
Index

Received 
(Paid)

Cumulative
Prior 

Year(s) 
Initial Cost 

of Un-
discounted 
Premium 

(Received) 
Paid

Current 
Year Initial 

Cost of
Un-

discounted 
Premium 

(Received) 
Paid

Current 
Year

Income

Book/ 
Adjusted 
Carrying 

Value Code Fair Value

Unrealized 
Valuation 
Increase/ 

(Decrease)

Total 
Foreign 

Exchange 
Change in 
B./A.C.V.

Current 
Year�s 

(Amorti-
zation)/ 

Accretion

Adjustment 
to Carrying 

Value of 
Hedged 

Item
Potential 
Exposure

Credit 
Quality 

of
Refer-
ence 
Entity

Hedge
Effectiveness 
at Inception

and at 
Quarter-end

(b)
Total Return Swap With 

BNP PARIBAS SA R Tot 

Ret PAY FEDL 

06/10/2026 BHF4CAL09 Variable Annuities ... Exh 5 ........ Equity/Index BNP PARIBAS ........ R0MUWSFPU8MPRO8K5P83 . 06/21/2024 . 06/10/2026 ............... 0 ...... 37,771,255 

...... NASDAQ 100 
Stock Index / 

(FEDL01) ................ 0 ................ 0 ....... (564,811)...... 2,470,489 ........... ...... 2,470,489 ...... 2,470,489 ................ 0 ................ 0 ................ 0 .........245,742  .......... 0001 ...........
Total Return Swap With 

BNP PARIBAS SA R Tot 

Ret PAY FEDL 

06/10/2026 BHF4CAL41 Variable Annuities ... Exh 5 ........ Equity/Index BNP PARIBAS ........ R0MUWSFPU8MPRO8K5P83 . 06/21/2024 . 06/10/2026 ............... 0 ...... 23,950,667 
.Russell 2000 / 
(FEDL01+-80BP) ................ 0 ................ 0 ....... (284,463)...... 1,513,360 ........... ...... 1,513,360 ...... 1,513,360 ................ 0 ................ 0 ................ 0 .........155,824  .......... 0001 ...........

Total Return Swap With 

BANK OF AMERICA NA R 

Tot Ret PAY FEDL 

06/10/2026 BHF4CE8B2 Variable Annuities ... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 06/24/2024 . 06/10/2026 ............... 0 ...... 12,631,850 

.....MSCI EAFE - 
PRICE RETURN 

INDEX / 

(FEDL01+-190BP) ................ 0 ................ 0 ....... (111,869).........565,607 ........... .........565,607 .........565,607 ................ 0 ................ 0 ................ 0 ..........82,184  .......... 0001 ...........
Total Return Swap With 

CITIBANK NA R Tot Ret 

PAY SOFR 02/13/2025 

BHF4CHZ41 .............. Variable Annuities ... Exh 5 ........
Interest 

Rate........... CITIBANK NA ........ E57ODZWZ7FF32TWEFA76 . 06/25/2024 . 02/13/2025 ............... 0 ..... 401,461,538 
...... NO INDEX / 
(SOFR+15.5BP) ................ 0 ................ 0 ...... 2,117,565 ...... 7,753,136 ........... ...... 7,753,136 ...... 7,753,136 ................ 0 ................ 0 ................ 0 ...... 1,225,285  .......... 0003 ............

Total Return Swap With 

BANK OF AMERICA NA R 

Tot Ret PAY FEDL 

06/10/2026 BHF4CMJN6 Variable Annuities ... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 06/26/2024 . 06/10/2026 ............... 0 ...... 27,582,015 
....... S&P 500 / 
(FEDL01+-52BP) ................ 0 ................ 0 ....... (330,986)...... 1,339,872 ........... ...... 1,339,872 ...... 1,339,872 ................ 0 ................ 0 ................ 0 .........179,450  .......... 0001 ...........

Total Return Swap With 

BNP PARIBAS SA R Tot 

Ret PAY FEDL 

07/10/2025 BHF4CQSN7 Variable Annuities ... Exh 5 ........ Equity/Index BNP PARIBAS ........ R0MUWSFPU8MPRO8K5P83 . 06/27/2024 . 07/10/2025 ............... 0 .. 1,000,926,795 
........... SPTR / 
(FEDL01+79BP) ................ 0 ................ 0 ... (15,897,498).....54,722,025 ........... .....54,722,025 .....54,722,025 ................ 0 ................ 0 ................ 0 ...... 4,406,757  .......... 0001 ...........

Total Return Swap With 

GOLDMAN SACHS BANK USA 

RCV FEDL P Tot Ret 

07/10/2025 BHF4CQSR8 Variable Annuities ... Exh 5 ........ Equity/Index

GOLDMAN SACHS BANK 

USA .................. KD3XUN7C6T14HNAYLU02 . 06/27/2024 . 07/10/2025 ............... 0 .. 1,000,926,795 
........... SPTR / 
(FEDL01+80.5BP) ................ 0 ................ 0 .....15,936,701 ....(54,722,025) ........... ....(54,722,025)....(54,722,025)................ 0 ................ 0 ................ 0 ...... 4,406,757  .......... 0001 ...........

Total Return Swap With 

UBS AG RCV FEDL P Tot 

Ret 07/10/2026 

BHF4D7248 .............. Variable Annuities ... Exh 5 ........ Equity/Index UBS AG ............... BFM8T61CT2L1QCEMIK50 . 07/05/2024 . 07/10/2026 ............... 0 ...... 21,793,646 

.. MSCI Daily TR 
Gross EM / 

(FEDL01+69.5BP) ................ 0 ................ 0 .........296,969 .....(1,407,418) ........... .....(1,407,418).....(1,407,418)................ 0 ................ 0 ................ 0 .........145,191  .......... 0001 ...........
Total Return Swap With 

GOLDMAN SACHS BANK USA 

RCV FEDL P Tot Ret 

07/10/2026 BHF4DADS6 Variable Annuities ... Exh 5 ........ Equity/Index

GOLDMAN SACHS BANK 

USA .................. KD3XUN7C6T14HNAYLU02 . 07/08/2024 . 07/10/2026 ............... 0 ..... 131,722,461 

...... NASDAQ 100 
Total Return / 

(FEDL01+74BP) ................ 0 ................ 0 ......1,808,403 ...... 2,293,118 ........... ...... 2,293,118 ...... 2,293,118 ................ 0 ................ 0 ................ 0 .........877,548  .......... 0001 ...........
Total Return Swap With 

BARCLAYS BANK PLC RCV 

FEDL P Tot Ret 

07/10/2026 BHF4DADX5 Variable Annuities ... Exh 5 ........ Equity/Index BARCLAYS BANK PLC G5GSEF7VJP5I7OUK5573 . 07/08/2024 . 07/10/2026 ............... 0 .....158,018,414 
Russell 2000 TR 

/ (FEDL01+40BP) ................ 0 ................ 0 ...... 2,047,041 ... (16,161,523) ........... ... (16,161,523)... (16,161,523)................ 0 ................ 0 ................ 0 ...... 1,052,734  .......... 0001 ...........
Total Return Swap With 

SOCIETE GENERALE SA R 

Tot Ret PAY FEDL 

10/10/2024 BHF4DE1T9 Variable Annuities ... Exh 5 ........ Equity/Index

SOCIETE GENERALE SA 

........................ O2RNE8IBXP4R0TD8PU41 . 07/09/2024 . 10/10/2024 ............... 0 ...... 66,797,082 

. RU20INTR INDEX 
/ (1D USOIS + 

28BP) ................ 0 ................ 0 ....... (836,652)......6,031,310 ........... ......6,031,310 ......6,031,310 ................ 0 ................ 0 ................ 0 .......... 55,282  .......... 0001 ...........
Total Return Swap With 

BNP PARIBAS SA RCV 

FEDL P Tot Ret 

09/10/2025 BHF4DE1W2 Variable Annuities ... Exh 5 ........ Equity/Index BNP PARIBAS ........ R0MUWSFPU8MPRO8K5P83 . 07/09/2024 . 09/10/2025 ............... 0 ...... 68,423,257 
Russell 2000 TR 

/ (FEDL01+36BP) ................ 0 ................ 0 .........853,401 .....(4,405,135) ........... .....(4,405,135).....(4,405,135)................ 0 ................ 0 ................ 0 .........332,611  .......... 0001 ...........
Total Return Swap With 

BARCLAYS BANK PLC R 

Tot Ret PAY FEDL 

07/10/2026 BHF4DE219 Variable Annuities ... Exh 5 ........ Equity/Index BARCLAYS BANK PLC G5GSEF7VJP5I7OUK5573 . 07/09/2024 . 07/10/2026 ............... 0 ...... 66,389,995 
....... S&P 500 / 
(FEDL01+-57BP) ................ 0 ................ 0 ....... (704,582)...... 1,515,069 ........... ...... 1,515,069 ...... 1,515,069 ................ 0 ................ 0 ................ 0 .........442,297  .......... 0001 ...........

Total Return Swap With 

SOCIETE GENERALE SA R 

Tot Ret PAY FEDL 

07/10/2026 BHF4DE268 Variable Annuities ... Exh 5 ........ Equity/Index

SOCIETE GENERALE SA 

........................ O2RNE8IBXP4R0TD8PU41 . 07/09/2024 . 07/10/2026 ............... 0 ..... 208,444,991 

.....MSCI EAFE - 
PRICE RETURN 

INDEX / 

(FEDL01+-193BP) ................ 0 ................ 0 .....(1,554,652)...... 8,898,304 ........... ...... 8,898,304 ...... 8,898,304 ................ 0 ................ 0 ................ 0 ......1,388,681  .......... 0001 ...........
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1
Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23

Description

Description
 of Item(s)
Hedged,
Used for
Income

Generation
or Replicated

Schedule/
Exhibit

Identifier

Type(s)
of

Risk(s)
(a)

Exchange, Counterparty
or Central Clearinghouse

Trade
Date

Date of 
Maturity

or
Expiration

Number
of

Contracts
Notional 
Amount

Strike
Price,

Rate or
Index

Received 
(Paid)

Cumulative
Prior 

Year(s) 
Initial Cost 

of Un-
discounted 
Premium 

(Received) 
Paid

Current 
Year Initial 

Cost of
Un-

discounted 
Premium 

(Received) 
Paid

Current 
Year

Income

Book/ 
Adjusted 
Carrying 

Value Code Fair Value

Unrealized 
Valuation 
Increase/ 

(Decrease)

Total 
Foreign 

Exchange 
Change in 
B./A.C.V.

Current 
Year�s 

(Amorti-
zation)/ 

Accretion

Adjustment 
to Carrying 

Value of 
Hedged 

Item
Potential 
Exposure

Credit 
Quality 

of
Refer-
ence 
Entity

Hedge
Effectiveness 
at Inception

and at 
Quarter-end

(b)
Total Return Swap With 

BNP PARIBAS SA R Tot 

Ret PAY FEDL 

07/10/2026 BHF4DH9P2 Variable Annuities ... Exh 5 ........ Equity/Index BNP PARIBAS ........ R0MUWSFPU8MPRO8K5P83 . 07/10/2024 . 07/10/2026 ............... 0 .......... 443,629 

... Russell 1000 
GROWTH / 

(FEDL01+75BP) ................ 0 ................ 0 ..........(6,026)..........(7,497) ........... ..........(7,497)..........(7,497)................ 0 ................ 0 ................ 0 ........... 2,956  .......... 0001 ...........
Total Return Swap With 

BNP PARIBAS SA R Tot 

Ret PAY FEDL 

07/10/2026 BHF4DH9X5 Variable Annuities ... Exh 5 ........ Equity/Index BNP PARIBAS ........ R0MUWSFPU8MPRO8K5P83 . 07/10/2024 . 07/10/2026 ............... 0 ...... 75,517,772 

... Russell 1000 
VALUE INDEX TR 

/ (FEDL01+77BP) ................ 0 ................ 0 .....(1,029,139)......6,604,664 ........... ......6,604,664 ......6,604,664 ................ 0 ................ 0 ................ 0 .........503,107  .......... 0001 ...........
Total Return Swap With 

BARCLAYS BANK PLC R 

Tot Ret PAY FEDL 

07/10/2026 BHF4DHAH8 Variable Annuities ... Exh 5 ........ Equity/Index BARCLAYS BANK PLC G5GSEF7VJP5I7OUK5573 . 07/10/2024 . 07/10/2026 ............... 0 ..... 100,237,389 

... Russell 2000 
Growth Index / 

(FEDL01+46BP) ................ 0 ................ 0 .....(1,296,097)...... 7,943,097 ........... ...... 7,943,097 ...... 7,943,097 ................ 0 ................ 0 ................ 0 ........ 667,791  .......... 0001 ...........
Total Return Swap With 

GOLDMAN SACHS BANK USA 

R Tot Ret PAY FEDL 

07/10/2026 BHF4DHC37 Variable Annuities ... Exh 5 ........ Equity/Index

GOLDMAN SACHS BANK 

USA .................. KD3XUN7C6T14HNAYLU02 . 07/10/2024 . 07/10/2026 ............... 0 ........3,159,604 

... Russell 2000 
Value Index / 

(FEDL01+48BP) ................ 0 ................ 0 .........(40,997).........321,050 ........... .........321,050 .........321,050 ................ 0 ................ 0 ................ 0 ..........21,050  .......... 0001 ...........
Total Return Swap With 

BARCLAYS BANK PLC R 

Tot Ret PAY FEDL 

07/10/2026 BHF4DZ8A6 Variable Annuities ... Exh 5 ........ Equity/Index BARCLAYS BANK PLC G5GSEF7VJP5I7OUK5573 . 07/17/2024 . 07/10/2026 ............... 0 ..... 357,330,749 
....... S&P 500 / 
(FEDL01+-53BP) ................ 0 ................ 0 .....(3,490,923).....11,139,510 ........... .....11,139,510 .....11,139,510 ................ 0 ................ 0 ................ 0 ...... 2,380,573  .......... 0001 ...........

Total Return Swap With 

BARCLAYS BANK PLC R 

Tot Ret PAY FEDL 

07/10/2026 BHF4DZHJ7 Variable Annuities ... Exh 5 ........ Equity/Index BARCLAYS BANK PLC G5GSEF7VJP5I7OUK5573 . 07/17/2024 . 07/10/2026 ............... 0 ...... 34,945,482 

...... NASDAQ 100 
Stock Index / 

(FEDL01+-2BP) ................ 0 ................ 0 ....... (378,032).........461,636 ........... .........461,636 .........461,636 ................ 0 ................ 0 ................ 0 .........232,810  .......... 0001 ...........
Total Return Swap With 

BARCLAYS BANK PLC R 

Tot Ret PAY FEDL 

07/10/2026 BHF4E05A5 Variable Annuities ... Exh 5 ........ Equity/Index BARCLAYS BANK PLC G5GSEF7VJP5I7OUK5573 . 07/17/2024 . 07/10/2026 ............... 0 ...... 24,566,929 

.Russell 2000 / 
(FEDL01+-80BP) ................ 0 ................ 0 ....... (226,371)....... (106,388) ........... ....... (106,388)....... (106,388)................ 0 ................ 0 ................ 0 ........ 163,667  .......... 0001 ...........

Total Return Swap With 

GOLDMAN SACHS BANK USA 

R Tot Ret PAY FEDL 

07/10/2026 BHF4E0B26 Variable Annuities ... Exh 5 ........ Equity/Index

GOLDMAN SACHS BANK 

USA .................. KD3XUN7C6T14HNAYLU02 . 07/17/2024 . 07/10/2026 ............... 0 ...... 12,822,992 

.....MSCI EAFE - 
PRICE RETURN 

INDEX / 

(FEDL01+-190BP) ................ 0 ................ 0 .........(84,276).........463,336 ........... .........463,336 .........463,336 ................ 0 ................ 0 ................ 0 ..........85,428  .......... 0001 ...........
Total Return Swap With 

CITIBANK NA RCV FEDL P 

Tot Ret 08/10/2026 

BHF4FH2E2 .............. Variable Annuities ... Exh 5 ........ Equity/Index CITIBANK NA ........ E57ODZWZ7FF32TWEFA76 . 08/08/2024 . 08/10/2026 ............... 0 ...... 65,262,373 
........... SPTR / 
(FEDL01+74BP) ................ 0 ................ 0 .........532,849 .....(5,267,193) ........... .....(5,267,193).....(5,267,193)................ 0 ................ 0 ................ 0 .........445,063  .......... 0001 ...........

Total Return Swap With 

SOCIETE GENERALE SA 

RCV FEDL P Tot Ret 

08/10/2026 BHF4FH2H5 Variable Annuities ... Exh 5 ........ Equity/Index

SOCIETE GENERALE SA 

........................ O2RNE8IBXP4R0TD8PU41 . 08/08/2024 . 08/10/2026 ............... 0 ...... 23,596,568 
Russell 2000 TR 

/ (FEDL01+40BP) ................ 0 ................ 0 .........181,739 .....(1,753,338) ........... .....(1,753,338).....(1,753,338)................ 0 ................ 0 ................ 0 .........160,919  .......... 0001 ...........
Total Return Swap With 

MORGANSTANLEYCAPITALSE

RVICE R Tot Ret PAY 

FEDL 08/10/2026 

BHF4FLNH3 .............. Variable Annuities ... Exh 5 ........ Equity/Index

MORGAN STANLEY 

CAPITAL SERVICES .. I7331LVCZKQKX5T7XV54 . 08/09/2024 . 08/10/2026 ............... 0 .......... 407,787 

... Russell 1000 
GROWTH / 

(FEDL01+78BP) ................ 0 ................ 0 .......... (3,352)..........36,132 ........... ..........36,132 ..........36,132 ................ 0 ................ 0 ................ 0 ........... 2,781  .......... 0001 ...........
Total Return Swap With 

GOLDMAN SACHS BANK USA 

R Tot Ret PAY FEDL 

08/10/2026 BHF4FLNL4 Variable Annuities ... Exh 5 ........ Equity/Index

GOLDMAN SACHS BANK 

USA .................. KD3XUN7C6T14HNAYLU02 . 08/09/2024 . 08/10/2026 ............... 0 .....118,746,129 

... Russell 1000 
VALUE INDEX TR 

/ (FEDL01+76BP) ................ 0 ................ 0 ....... (972,762)......8,688,791 ........... ......8,688,791 ......8,688,791 ................ 0 ................ 0 ................ 0 ........ 809,800  .......... 0001 ...........
Total Return Swap With 

MORGANSTANLEYCAPITALSE

RVICE R Tot Ret PAY 

FEDL 08/10/2026 

BHF4FLNP5 .............. Variable Annuities ... Exh 5 ........ Equity/Index

MORGAN STANLEY 

CAPITAL SERVICES .. I7331LVCZKQKX5T7XV54 . 08/09/2024 . 08/10/2026 ............... 0 ........6,258,998 

... Russell 2000 
Growth Index / 

(FEDL01+35BP) ................ 0 ................ 0 ........ (47,780).........496,980 ........... .........496,980 .........496,980 ................ 0 ................ 0 ................ 0 ..........42,684  .......... 0001 ...........
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1
Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23

Description

Description
 of Item(s)
Hedged,
Used for
Income

Generation
or Replicated

Schedule/
Exhibit

Identifier

Type(s)
of

Risk(s)
(a)

Exchange, Counterparty
or Central Clearinghouse

Trade
Date

Date of 
Maturity

or
Expiration

Number
of

Contracts
Notional 
Amount

Strike
Price,

Rate or
Index

Received 
(Paid)

Cumulative
Prior 

Year(s) 
Initial Cost 

of Un-
discounted 
Premium 

(Received) 
Paid

Current 
Year Initial 

Cost of
Un-

discounted 
Premium 

(Received) 
Paid

Current 
Year

Income

Book/ 
Adjusted 
Carrying 

Value Code Fair Value

Unrealized 
Valuation 
Increase/ 

(Decrease)

Total 
Foreign 

Exchange 
Change in 
B./A.C.V.

Current 
Year�s 

(Amorti-
zation)/ 

Accretion

Adjustment 
to Carrying 

Value of 
Hedged 

Item
Potential 
Exposure

Credit 
Quality 

of
Refer-
ence 
Entity

Hedge
Effectiveness 
at Inception

and at 
Quarter-end

(b)
Total Return Swap With 

CITIBANK NA RCV FEDL P 

Tot Ret 08/10/2026 

BHF4FLNS9 .............. Variable Annuities ... Exh 5 ........ Equity/Index CITIBANK NA ........ E57ODZWZ7FF32TWEFA76 . 08/09/2024 . 08/10/2026 ............... 0 ..... 128,156,448 
........... SPTR / 
(FEDL01+73.5BP) ................ 0 ................ 0 ...... 1,045,490 ....(10,343,245) ........... ....(10,343,245)....(10,343,245)................ 0 ................ 0 ................ 0 .........873,975  .......... 0001 ...........

Total Return Swap With 

BNP PARIBAS SA R Tot 

Ret PAY FEDL 

08/10/2026 BHF4FNP61 Variable Annuities ... Exh 5 ........ Equity/Index BNP PARIBAS ........ R0MUWSFPU8MPRO8K5P83 . 08/12/2024 . 08/10/2026 ............... 0 .....157,180,788 

...... NASDAQ 100 
Stock Index / 

(FEDL01+-9BP) ................ 0 ................ 0 .....(1,082,888).....12,873,681 ........... .....12,873,681 .....12,873,681 ................ 0 ................ 0 ................ 0 ......1,071,909  .......... 0001 ...........
Total Return Swap With 

CITIBANK NA RCV FEDL P 

Tot Ret 08/10/2026 

BHF4FNQZ6 .............. Variable Annuities ... Exh 5 ........ Equity/Index CITIBANK NA ........ E57ODZWZ7FF32TWEFA76 . 08/12/2024 . 08/10/2026 ............... 0 .. 1,336,414,709 

........... SPTR / 
(FEDL01+73.2BP) ................ 0 ................ 0 .....10,672,756 ..(107,600,614) ........... ..(107,600,614)..(107,600,614)................ 0 ................ 0 ................ 0 ...... 9,113,804  .......... 0001 ...........

Total Return Swap With 

MORGANSTANLEYCAPITALSE

RVICE R Tot Ret PAY 

FEDL 08/10/2026 

BHF4FRHK0 .............. Variable Annuities ... Exh 5 ........ Equity/Index

MORGAN STANLEY 

CAPITAL SERVICES .. I7331LVCZKQKX5T7XV54 . 08/13/2024 . 08/10/2026 ............... 0 ...... 10,326,239 

... Russell 2000 
Value Index / 

(FEDL01+49BP) ................ 0 ................ 0 .........(75,789).........719,511 ........... .........719,511 .........719,511 ................ 0 ................ 0 ................ 0 ..........70,421  .......... 0001 ...........
Total Return Swap With 

BNP PARIBAS SA R Tot 

Ret PAY FEDL 

08/10/2026 BHF4FRHV6 Variable Annuities ... Exh 5 ........ Equity/Index BNP PARIBAS ........ R0MUWSFPU8MPRO8K5P83 . 08/13/2024 . 08/10/2026 ............... 0 ...... 58,015,738 

.. MSCI Daily TR 
Gross EM / 

(FEDL01+82.5BP) ................ 0 ................ 0 ....... (440,718)...... 5,302,672 ........... ...... 5,302,672 ...... 5,302,672 ................ 0 ................ 0 ................ 0 .........395,644  .......... 0001 ...........
Total Return Swap With 

SOCIETE GENERALE SA 

RCV FEDL P Tot Ret 

08/10/2026 BHF4FRHZ7 Variable Annuities ... Exh 5 ........ Equity/Index

SOCIETE GENERALE SA 

........................ O2RNE8IBXP4R0TD8PU41 . 08/13/2024 . 08/10/2026 ............... 0 ...... 69,265,385 

.. MSCI Daily TR 
Gross EAFE USD 

/ (FEDL01+80BP) ................ 0 ................ 0 .........524,012 .....(4,220,105) ........... .....(4,220,105).....(4,220,105)................ 0 ................ 0 ................ 0 .........472,362  .......... 0001 ...........
Total Return Swap With 

CITIBANK NA R Tot Ret 

PAY FEDL 08/10/2026 

BHF4G0MJ5 .............. Variable Annuities ... Exh 5 ........ Equity/Index CITIBANK NA ........ E57ODZWZ7FF32TWEFA76 . 08/16/2024 . 08/10/2026 ............... 0 ..... 328,711,624 
....... S&P 500 / 
(FEDL01+-52BP) ................ 0 ................ 0 .....(1,812,662).....12,323,468 ........... .....12,323,468 .....12,323,468 ................ 0 ................ 0 ................ 0 ...... 2,241,680  .......... 0001 ...........

Total Return Swap With 

BANK OF AMERICA NA R 

Tot Ret PAY FEDL 

08/10/2026 BHF4G0PF0 Variable Annuities ... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 08/16/2024 . 08/10/2026 ............... 0 ...... 32,501,194 

...... NASDAQ 100 
Stock Index / 

(FEDL01+-2.5BP) ................ 0 ................ 0 ....... (197,995).........919,915 ........... .........919,915 .........919,915 ................ 0 ................ 0 ................ 0 .........221,645  .......... 0001 ...........
Total Return Swap With 

BNP PARIBAS SA R Tot 

Ret PAY FEDL 

08/10/2026 BHF4G0SS9 Variable Annuities ... Exh 5 ........ Equity/Index BNP PARIBAS ........ R0MUWSFPU8MPRO8K5P83 . 08/16/2024 . 08/10/2026 ............... 0 ...... 18,656,132 
.Russell 2000 / 
(FEDL01+-79BP) ................ 0 ................ 0 .........(97,002)........ 766,907 ........... ........ 766,907 ........ 766,907 ................ 0 ................ 0 ................ 0 .........127,227  .......... 0001 ...........

Total Return Swap With 

BANK OF AMERICA NA R 

Tot Ret PAY FEDL 

02/10/2025 BHF4G0T09 Variable Annuities ... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 08/16/2024 . 02/10/2025 ............... 0 ..... 150,321,390 
........... SPTR / 
(FEDL01+78BP) ................ 0 ................ 0 .....(1,056,926)...... 5,892,647 ........... ...... 5,892,647 ...... 5,892,647 ................ 0 ................ 0 ................ 0 .........453,701  .......... 0001 ...........

Total Return Swap With 

CITIBANK NA RCV FEDL P 

Tot Ret 02/10/2025 

BHF4G0T41 .............. Variable Annuities ... Exh 5 ........ Equity/Index CITIBANK NA ........ E57ODZWZ7FF32TWEFA76 . 08/16/2024 . 02/10/2025 ............... 0 ..... 150,321,390 
........... SPTR / 
(FEDL01+78.5BP) ................ 0 ................ 0 ......1,057,803 .....(5,892,647) ........... .....(5,892,647).....(5,892,647)................ 0 ................ 0 ................ 0 .........453,701  .......... 0001 ...........

Total Return Swap With 

BANK OF AMERICA NA R 

Tot Ret PAY FEDL 

11/12/2024 BHF4GH946 Variable Annuities ... Exh 5 ........ Equity/Index BNP PARIBAS ........ R0MUWSFPU8MPRO8K5P83 . 08/26/2024 . 11/12/2024 ............... 0 ..... 455,004,706 
........... SPTR / 
(FEDL01+68.5BP) ................ 0 ................ 0 .....(2,540,569).....12,300,949 ........... .....12,300,949 .....12,300,949 ................ 0 ................ 0 ................ 0 ........ 780,861  .......... 0003 ............

Total Return Swap With 

BANK OF AMERICA NA R 

Tot Ret PAY FEDL 

11/12/2024 BHF4GH9C8 Variable Annuities ... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 08/26/2024 . 11/12/2024 ............... 0 ..... 455,004,982 
........... SPTR / 
(FEDL01+68.5BP) ................ 0 ................ 0 .....(2,540,571).....12,893,252 ........... .....12,893,252 .....12,893,252 ................ 0 ................ 0 ................ 0 ........ 780,861  .......... 0003 ............
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1
Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23

Description

Description
 of Item(s)
Hedged,
Used for
Income

Generation
or Replicated

Schedule/
Exhibit

Identifier

Type(s)
of

Risk(s)
(a)

Exchange, Counterparty
or Central Clearinghouse

Trade
Date

Date of 
Maturity

or
Expiration

Number
of

Contracts
Notional 
Amount

Strike
Price,

Rate or
Index

Received 
(Paid)

Cumulative
Prior 

Year(s) 
Initial Cost 

of Un-
discounted 
Premium 

(Received) 
Paid

Current 
Year Initial 

Cost of
Un-

discounted 
Premium 

(Received) 
Paid

Current 
Year

Income

Book/ 
Adjusted 
Carrying 

Value Code Fair Value

Unrealized 
Valuation 
Increase/ 

(Decrease)

Total 
Foreign 

Exchange 
Change in 
B./A.C.V.

Current 
Year�s 

(Amorti-
zation)/ 

Accretion

Adjustment 
to Carrying 

Value of 
Hedged 

Item
Potential 
Exposure

Credit 
Quality 

of
Refer-
ence 
Entity

Hedge
Effectiveness 
at Inception

and at 
Quarter-end

(b)
Total Return Swap With 

BARCLAYS BANK PLC R 

Tot Ret PAY FEDL 

10/10/2024 BHF4GL0B0 Variable Annuities ... Exh 5 ........ Equity/Index BNP PARIBAS ........ R0MUWSFPU8MPRO8K5P83 . 08/27/2024 . 10/10/2024 ............... 0 .....460,005,878 

... SPTR INDEX / 

(1D USOIS + 

66BP) ................ 0 ................ 0 .....(2,481,093).....11,712,602 ........... .....11,712,602 .....11,712,602 ................ 0 ................ 0 ................ 0 .........380,704  .......... 0003 ............
Total Return Swap With 

WELLS FARGO BANK NA R 

Tot Ret PAY FEDL 

09/10/2026 BHF4H94T3 Variable Annuities ... Exh 5 ........ Equity/Index

WELLS FARGO BANK NA 

........................ KB1H1DSPRFMYMCUFXT09 . 09/09/2024 . 09/10/2026 ............... 0 ..... 271,675,930 
....... S&P 500 / 
(FEDL01+-66BP) ................ 0 ................ 0 ....... (678,435).....14,471,540 ........... .....14,471,540 .....14,471,540 ................ 0 ................ 0 ................ 0 ...... 1,894,541  .......... 0001 ...........

Total Return Swap With 

WELLS FARGO BANK NA R 

Tot Ret PAY FEDL 

09/10/2026 BHF4H95M7 Variable Annuities ... Exh 5 ........ Equity/Index

WELLS FARGO BANK NA 

........................ KB1H1DSPRFMYMCUFXT09 . 09/09/2024 . 09/10/2026 ............... 0 ........... 68,909 

... Russell 1000 
GROWTH / 

(FEDL01+81BP) ................ 0 ................ 0 ............ (228)........... 5,078 ........... ........... 5,078 ........... 5,078 ................ 0 ................ 0 ................ 0 ..............481  .......... 0001 ...........
Total Return Swap With 

MORGANSTANLEYCAPITALSE

RVICE R Tot Ret PAY 

FEDL 09/10/2026 

BHF4H97T0 .............. Variable Annuities ... Exh 5 ........ Equity/Index

MORGAN STANLEY 

CAPITAL SERVICES .. I7331LVCZKQKX5T7XV54 . 09/09/2024 . 09/10/2026 ............... 0 ...... 69,767,720 

... Russell 2000 
Growth Index / 

(FEDL01+39BP) ................ 0 ................ 0 ....... (214,923)......5,057,116 ........... ......5,057,116 ......5,057,116 ................ 0 ................ 0 ................ 0 .........486,527  .......... 0001 ...........
Total Return Swap With 

WELLS FARGO BANK NA R 

Tot Ret PAY FEDL 

09/10/2026 BHF4H99Z4 Variable Annuities ... Exh 5 ........ Equity/Index

WELLS FARGO BANK NA 

........................ KB1H1DSPRFMYMCUFXT09 . 09/09/2024 . 09/10/2026 ............... 0 ...... 24,889,071 

... Russell 2000 
Value Index / 

(FEDL01+44BP) ................ 0 ................ 0 .........(77,364)...... 1,393,420 ........... ...... 1,393,420 ...... 1,393,420 ................ 0 ................ 0 ................ 0 .........173,565  .......... 0001 ...........
Total Return Swap With 

GOLDMAN SACHS BANK USA 

RCV FEDL P Tot Ret 

09/10/2026 BHF4H9GW3 Variable Annuities ... Exh 5 ........ Equity/Index

GOLDMAN SACHS BANK 

USA .................. KD3XUN7C6T14HNAYLU02 . 09/09/2024 . 09/10/2026 ............... 0 ...... 82,834,036 

... Russell 1000 
VALUE INDEX TR 

/ (FEDL01+74BP) ................ 0 ................ 0 .........271,281 .....(2,923,985) ........... .....(2,923,985).....(2,923,985)................ 0 ................ 0 ................ 0 .........577,646  .......... 0001 ...........
Total Return Swap With 

MORGANSTANLEYCAPITALSE

RVICE RCV FEDL P Tot 

Ret 09/10/2026 

BHF4H9NS4 .............. Variable Annuities ... Exh 5 ........ Equity/Index

MORGAN STANLEY 

CAPITAL SERVICES .. I7331LVCZKQKX5T7XV54 . 09/09/2024 . 09/10/2026 ............... 0 .....281,688,892 
Russell 2000 TR 

/ (FEDL01+41BP) ................ 0 ................ 0 ........ 870,888 ... (18,098,686) ........... ... (18,098,686)... (18,098,686)................ 0 ................ 0 ................ 0 ...... 1,964,366  .......... 0001 ...........
Total Return Swap With 

BARCLAYS BANK PLC R 

Tot Ret PAY FEDL 

09/10/2026 BHF4HBUK8 Variable Annuities ... Exh 5 ........ Equity/Index BARCLAYS BANK PLC G5GSEF7VJP5I7OUK5573 . 09/10/2024 . 09/10/2026 ............... 0 ...... 99,380,984 
....... S&P 500 / 
(FEDL01+-59BP) ................ 0 ................ 0 ....... (238,956)...... 4,827,705 ........... ...... 4,827,705 ...... 4,827,705 ................ 0 ................ 0 ................ 0 .........693,036  .......... 0001 ...........

Total Return Swap With 

GOLDMAN SACHS BANK USA 

RCV FEDL P Tot Ret 

09/10/2026 BHF4HBVB7 Variable Annuities ... Exh 5 ........ Equity/Index

GOLDMAN SACHS BANK 

USA .................. KD3XUN7C6T14HNAYLU02 . 09/10/2024 . 09/10/2026 ............... 0 ..... 152,626,549 

...... NASDAQ 100 
Total Return / 

(FEDL01+75BP) ................ 0 ................ 0 .........474,923 ... (10,054,914) ........... ... (10,054,914)... (10,054,914)................ 0 ................ 0 ................ 0 ...... 1,064,346  .......... 0001 ...........
Total Return Swap With 

JPMORGAN CHASE BANK NA 

RCV SOFR P Tot Ret 

06/20/2025 BHF4HC912 Variable Annuities ... Exh 5 ........
Interest 

Rate...........
JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 09/10/2024 . 06/20/2025 ............... 0 .....275,000,000 

....... iBoxx USD 
Liquid High 

Yield Index / 

(SOFR) ................ 0 ...... 3,403,255 ...... 4,156,074 .....(4,654,937) ........... .....(4,654,937).....(8,058,192)................ 0 ................ 0 ................ 0 ......1,167,170  .......... 0001 ...........
Total Return Swap With 

NOMURAGLOBAL R Tot Ret 

PAY SOFR 06/19/2025 

BHF4HC946 .............. Variable Annuities ... Exh 5 ........
Interest 

Rate...........

NOMURA GLOBAL 

FINANCIAL PRODUCTS 

IN .................... 0Z3VO5H2G7GRS05BHJ91 . 09/10/2024 . 06/19/2025 ............... 0 ...... 94,439,558 

...... NO INDEX / 
(SOFR+18BP) ................ 0 ................ 0 ....... (260,849)....... (424,921) ........... ....... (424,921)....... (424,921)................ 0 ................ 0 ................ 0 .........400,063  .......... 0001 ...........

Total Return Swap With 

CITIBANK NA R Tot Ret 

PAY FEDL 09/10/2026 

BHF4HF0G1 .............. Variable Annuities ... Exh 5 ........ Equity/Index CITIBANK NA ........ E57ODZWZ7FF32TWEFA76 . 09/11/2024 . 09/10/2026 ............... 0 ..... 410,544,124 

....... S&P 500 / 
(FEDL01+-

54.5BP) ................ 0 ................ 0 ....... (887,745).....12,231,746 ........... .....12,231,746 .....12,231,746 ................ 0 ................ 0 ................ 0 ...... 2,862,942  .......... 0001 ...........
Total Return Swap With 

UBS AG RCV FEDL P Tot 

Ret 09/10/2026 

BHF4HF162 .............. Variable Annuities ... Exh 5 ........ Equity/Index UBS AG ............... BFM8T61CT2L1QCEMIK50 . 09/11/2024 . 09/10/2026 ............... 0 ..... 236,040,869 

.. MSCI Daily TR 
Gross EAFE USD 

/ (FEDL01+76BP) ................ 0 ................ 0 .........536,075 .....(8,579,039) ........... .....(8,579,039).....(8,579,039)................ 0 ................ 0 ................ 0 ......1,646,038  .......... 0001 ...........
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1
Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23

Description

Description
 of Item(s)
Hedged,
Used for
Income

Generation
or Replicated

Schedule/
Exhibit

Identifier

Type(s)
of

Risk(s)
(a)

Exchange, Counterparty
or Central Clearinghouse

Trade
Date

Date of 
Maturity

or
Expiration

Number
of

Contracts
Notional 
Amount

Strike
Price,

Rate or
Index

Received 
(Paid)

Cumulative
Prior 

Year(s) 
Initial Cost 

of Un-
discounted 
Premium 

(Received) 
Paid

Current 
Year Initial 

Cost of
Un-

discounted 
Premium 

(Received) 
Paid

Current 
Year

Income

Book/ 
Adjusted 
Carrying 

Value Code Fair Value

Unrealized 
Valuation 
Increase/ 

(Decrease)

Total 
Foreign 

Exchange 
Change in 
B./A.C.V.

Current 
Year�s 

(Amorti-
zation)/ 

Accretion

Adjustment 
to Carrying 

Value of 
Hedged 

Item
Potential 
Exposure

Credit 
Quality 

of
Refer-
ence 
Entity

Hedge
Effectiveness 
at Inception

and at 
Quarter-end

(b)
Total Return Swap With 

SOCIETE GENERALE SA 

RCV FEDL P Tot Ret 

09/10/2026 BHF4HF410 Variable Annuities ... Exh 5 ........ Equity/Index

SOCIETE GENERALE SA 

........................ O2RNE8IBXP4R0TD8PU41 . 09/11/2024 . 09/10/2026 ............... 0 ..... 144,997,750 

.. MSCI Daily TR 
Gross EM / 

(FEDL01+73BP) ................ 0 ................ 0 .........327,614 ... (13,010,352) ........... ... (13,010,352)... (13,010,352)................ 0 ................ 0 ................ 0 ......1,011,146  .......... 0001 ...........
Total Return Swap With 

JPMORGAN CHASE BANK NA 

RCV SOFR P Tot Ret 

06/20/2025 BHF4HFC11 Variable Annuities ... Exh 5 ........
Interest 

Rate........... BARCLAYS BANK PLC G5GSEF7VJP5I7OUK5573 . 09/11/2024 . 06/20/2025 ............... 0 .....275,000,000 

....... iBoxx USD 
Liquid High 

Yield Index / 

(SOFR) ................ 0 ...... 3,444,553 ...... 4,144,564 .....(4,643,427) ........... .....(4,643,427).....(8,087,980)................ 0 ................ 0 ................ 0 ......1,167,170  .......... 0001 ...........
Total Return Swap With 

NOMURAGLOBAL R Tot Ret 

PAY SOFR 06/20/2025 

BHF4HFCL7 .............. Variable Annuities ... Exh 5 ........
Interest 

Rate...........

NOMURA GLOBAL 

FINANCIAL PRODUCTS 

IN .................... 0Z3VO5H2G7GRS05BHJ91 . 09/11/2024 . 06/20/2025 ............... 0 ...... 94,343,631 

...... NO INDEX / 
(SOFR+18BP) ................ 0 ................ 0 ....... (246,136)....... (328,993) ........... ....... (328,993)....... (328,993)................ 0 ................ 0 ................ 0 .........400,418  .......... 0001 ...........

Total Return Swap With 

DEUTSCHE BANK AG R Tot 

Ret PAY SOFR 

01/29/2030 BHF4HSQ75 Variable Annuities ... Exh 5 ........
Interest 

Rate........... DEUTSCHE BANK AG .. 7LTWFZYICNSX8D621K86 . 09/17/2024 . 01/29/2030 ............... 0 ..... 254,527,005 
...... NO INDEX / 
(SOFR+36.5BP) ................ 0 ................ 0 ....... (444,854).....(5,464,505) ........... .....(5,464,505).....(5,464,505)................ 0 ................ 0 ................ 0 ...... 2,939,276  .......... 0001 ...........

Total Return Swap With 

BARCLAYS BANK PLC R 

Tot Ret PAY SOFR 

12/19/2029 BHF4HSR82 Variable Annuities ... Exh 5 ........
Interest 

Rate........... BARCLAYS BANK PLC G5GSEF7VJP5I7OUK5573 . 09/17/2024 . 12/19/2029 ............... 0 .....461,167,540 
...... NO INDEX / 
(SOFR+35.5BP) ................ 0 ................ 0 ....... (797,560).....(9,866,290) ........... .....(9,866,290).....(9,866,290)................ 0 ................ 0 ................ 0 ...... 5,269,189  .......... 0001 ...........

Total Return Swap With 

DEUTSCHE BANK AG R Tot 

Ret PAY SOFR 

09/18/2029 BHF4HV5L0 Variable Annuities ... Exh 5 ........
Interest 

Rate...........
CREDIT AGRICOLE CIB 

........................ 1VUV7VQFKUOQSJ21A208 . 09/18/2024 . 09/18/2029 ............... 0 ..... 252,113,620 
...... NO INDEX / 
(SOFR+31.5BP) ................ 0 ................ 0 ....... (396,847).....(3,051,120) ........... .....(3,051,120).....(3,051,120)................ 0 ................ 0 ................ 0 ......2,810,208  .......... 0001 ...........

Total Return Swap With 

JPMORGAN CHASE BANK NA 

R Tot Ret PAY SOFR 

07/02/2030 BHF4HV5T3 Variable Annuities ... Exh 5 ........
Interest 

Rate...........
JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 09/18/2024 . 07/02/2030 ............... 0 ...... 41,078,425 
...... NO INDEX / 
(SOFR+33BP) ................ 0 ................ 0 .........(64,849)....... (740,263) ........... ....... (740,263)....... (740,263)................ 0 ................ 0 ................ 0 .........492,777  .......... 0001 ...........

Total Return Swap With 

BARCLAYS BANK PLC R 

Tot Ret PAY SOFR 

02/19/2030 BHF4HV5W6 Variable Annuities ... Exh 5 ........
Interest 

Rate........... BARCLAYS BANK PLC G5GSEF7VJP5I7OUK5573 . 09/18/2024 . 02/19/2030 ............... 0 ..... 405,069,292 
...... NO INDEX / 
(SOFR+34BP) ................ 0 ................ 0 ....... (640,705).....(6,569,292) ........... .....(6,569,292).....(6,569,292)................ 0 ................ 0 ................ 0 ...... 4,702,897  .......... 0001 ...........

Total Return Swap With 

SOCIETE GENERALE SA R 

Tot Ret PAY SOFR 

09/17/2029 BHF4HXTZ9 Variable Annuities ... Exh 5 ........
Interest 

Rate...........
SOCIETE GENERALE SA 

........................ O2RNE8IBXP4R0TD8PU41 . 09/19/2024 . 09/17/2029 ............... 0 ...... 72,326,012 
...... NO INDEX / 
(SOFR+31BP) ................ 0 ................ 0 ....... (103,417)....... (297,137) ........... ....... (297,137)....... (297,137)................ 0 ................ 0 ................ 0 .........805,967  .......... 0001 ...........

Total Return Swap With 

WELLS FARGO BANK NA R 

Tot Ret PAY SOFR 

09/18/2029 BHF4HXU20 Variable Annuities ... Exh 5 ........
Interest 

Rate...........
WELLS FARGO BANK NA 

........................ KB1H1DSPRFMYMCUFXT09 . 09/19/2024 . 09/18/2029 ............... 0 ..... 304,648,799 
...... NO INDEX / 
(SOFR+32BP) ................ 0 ................ 0 ....... (436,455).....(2,785,049) ........... .....(2,785,049).....(2,785,049)................ 0 ................ 0 ................ 0 ...... 3,395,797  .......... 0003 ............

Total Return Swap With 

BARCLAYS BANK PLC R 

Tot Ret PAY SOFR 

09/20/2029 BHF4J0N93 Variable Annuities ... Exh 5 ........
Interest 

Rate........... BARCLAYS BANK PLC G5GSEF7VJP5I7OUK5573 . 09/20/2024 . 09/19/2029 ............... 0 ..... 567,501,745 
...... NO INDEX / 
(SOFR+33BP) ................ 0 ................ 0 ....... (570,366).....(4,826,433) ........... .....(4,826,433).....(4,826,433)................ 0 ................ 0 ................ 0 ...... 6,327,455  .......... 0001 ...........

Total Return Swap With 

DEUTSCHE BANK AG R Tot 

Ret PAY SOFR 

09/19/2029 BHF4J0SR8 Variable Annuities ... Exh 5 ........
Interest 

Rate...........
JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 09/20/2024 . 09/19/2029 ............... 0 ...... 49,390,231 

...... NO INDEX / 
(SOFR+31BP) ................ 0 ................ 0 .........(49,447)....... (573,981) ........... ....... (573,981)....... (573,981)................ 0 ................ 0 ................ 0 .........550,685  .......... 0001 ...........

Total Return Swap With 

BNP PARIBAS SA R Tot 

Ret PAY SOFR 

09/22/2025 BHF4J0ZY5 Variable Annuities ... Exh 5 ........
Interest 

Rate........... BNP PARIBAS ........ R0MUWSFPU8MPRO8K5P83 . 09/20/2024 . 09/22/2025 ............... 0 ...... 32,542,174 

...... NO INDEX / 
(SOFR+21BP) ................ 0 ................ 0 .........(31,947)........ (77,174) ........... ........ (77,174)........ (77,174)................ 0 ................ 0 ................ 0 ........ 160,918  .......... 0001 ...........

Total Return Swap With 

GOLDMAN SACHS BANK USA 

R Tot Ret PAY FEDL 

01/10/2025 BHF4J3WC0 Variable Annuities ... Exh 5 ........ Equity/Index

GOLDMAN SACHS BANK 

USA .................. KD3XUN7C6T14HNAYLU02 . 09/23/2024 . 01/10/2025 ............... 0 ..... 507,185,055 

.. MSCI Daily TR 
Gross EAFE USD 

/ (FEDL01+86BP) ................ 0 ................ 0 ....... (320,654)...... 5,574,972 ........... ...... 5,574,972 ...... 5,574,972 ................ 0 ................ 0 ................ 0 ...... 1,340,572  .......... 0001 ...........

 E
0
6
.1

1
9



STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1
Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23

Description

Description
 of Item(s)
Hedged,
Used for
Income

Generation
or Replicated

Schedule/
Exhibit

Identifier

Type(s)
of

Risk(s)
(a)

Exchange, Counterparty
or Central Clearinghouse

Trade
Date

Date of 
Maturity

or
Expiration

Number
of

Contracts
Notional 
Amount

Strike
Price,

Rate or
Index

Received 
(Paid)

Cumulative
Prior 

Year(s) 
Initial Cost 

of Un-
discounted 
Premium 

(Received) 
Paid

Current 
Year Initial 

Cost of
Un-

discounted 
Premium 

(Received) 
Paid

Current 
Year

Income

Book/ 
Adjusted 
Carrying 

Value Code Fair Value

Unrealized 
Valuation 
Increase/ 

(Decrease)

Total 
Foreign 

Exchange 
Change in 
B./A.C.V.

Current 
Year�s 

(Amorti-
zation)/ 

Accretion

Adjustment 
to Carrying 

Value of 
Hedged 

Item
Potential 
Exposure

Credit 
Quality 

of
Refer-
ence 
Entity

Hedge
Effectiveness 
at Inception

and at 
Quarter-end

(b)
Total Return Swap With 

GOLDMAN SACHS BANK USA 

R Tot Ret PAY FEDL 

06/10/2025 BHF4J3WF3 Variable Annuities ... Exh 5 ........ Equity/Index

GOLDMAN SACHS BANK 

USA .................. KD3XUN7C6T14HNAYLU02 . 09/23/2024 . 06/10/2025 ............... 0 ..... 507,185,055 

.. MSCI Daily TR 
Gross EAFE USD 

/ 

(FEDL01+108BP) ................ 0 ................ 0 ....... (333,052)...... 5,574,972 ........... ...... 5,574,972 ...... 5,574,972 ................ 0 ................ 0 ................ 0 ...... 2,111,302  .......... 0001 ...........
Total Return Swap With 

GOLDMAN SACHS BANK USA 

R Tot Ret PAY FEDL 

11/10/2025 BHF4J3WJ5 Variable Annuities ... Exh 5 ........ Equity/Index

GOLDMAN SACHS BANK 

USA .................. KD3XUN7C6T14HNAYLU02 . 09/23/2024 . 11/10/2025 ............... 0 ..... 507,185,055 

.. MSCI Daily TR 
Gross EAFE USD 

/ (FEDL01+97BP) ................ 0 ................ 0 ....... (326,853)...... 5,574,972 ........... ...... 5,574,972 ...... 5,574,972 ................ 0 ................ 0 ................ 0 ...... 2,674,564  .......... 0001 ...........
Total Return Swap With 

GOLDMAN SACHS BANK USA 

RCV FEDL P Tot Ret 

10/10/2027 BHF4J3WM8 Variable Annuities ... Exh 5 ........ Equity/Index

GOLDMAN SACHS BANK 

USA .................. KD3XUN7C6T14HNAYLU02 . 09/23/2024 . 10/10/2027 ............... 0 ..... 507,185,055 

.. MSCI Daily TR 
Gross EAFE USD 

/ (FEDL01+67BP) ................ 0 ................ 0 .........309,946 .....(5,574,972) ........... .....(5,574,972).....(5,574,972)................ 0 ................ 0 ................ 0 ...... 4,412,362  .......... 0001 ...........
Total Return Swap With 

GOLDMAN SACHS BANK USA 

RCV FEDL P Tot Ret 

11/10/2027 BHF4J3WQ9 Variable Annuities ... Exh 5 ........ Equity/Index

GOLDMAN SACHS BANK 

USA .................. KD3XUN7C6T14HNAYLU02 . 09/23/2024 . 11/10/2027 ............... 0 ..... 507,185,055 

.. MSCI Daily TR 
Gross EAFE USD 

/ (FEDL01+66BP) ................ 0 ................ 0 .........309,383 .....(5,574,972) ........... .....(5,574,972).....(5,574,972)................ 0 ................ 0 ................ 0 ...... 4,473,827  .......... 0001 ...........
Total Return Swap With 

GOLDMAN SACHS BANK USA 

RCV FEDL P Tot Ret 

12/10/2027 BHF4J3WT3 Variable Annuities ... Exh 5 ........ Equity/Index

GOLDMAN SACHS BANK 

USA .................. KD3XUN7C6T14HNAYLU02 . 09/23/2024 . 12/10/2027 ............... 0 ..... 507,185,055 

.. MSCI Daily TR 
Gross EAFE USD 

/ (FEDL01+66BP) ................ 0 ................ 0 .........309,383 .....(5,574,972) ........... .....(5,574,972).....(5,574,972)................ 0 ................ 0 ................ 0 ...... 4,532,515  .......... 0001 ...........
Total Return Swap With 

GOLDMAN SACHS BANK USA 

RCV FEDL P Tot Ret 

04/10/2025 BHF4J3XQ8 Variable Annuities ... Exh 5 ........ Equity/Index

GOLDMAN SACHS BANK 

USA .................. KD3XUN7C6T14HNAYLU02 . 09/23/2024 . 04/10/2025 ............... 0 ..... 456,381,712 

.....MSCI EAFE - 
PRICE RETURN 

INDEX / 

(FEDL01+-208BP) ................ 0 ................ 0 .........139,450 .....(3,941,912) ........... .....(3,941,912).....(3,941,912)................ 0 ................ 0 ................ 0 ......1,655,017  .......... 0001 ...........
Total Return Swap With 

GOLDMAN SACHS BANK USA 

RCV FEDL P Tot Ret 

04/10/2026 BHF4J3XW5 Variable Annuities ... Exh 5 ........ Equity/Index

GOLDMAN SACHS BANK 

USA .................. KD3XUN7C6T14HNAYLU02 . 09/23/2024 . 04/10/2026 ............... 0 ..... 456,381,712 

.....MSCI EAFE - 
PRICE RETURN 

INDEX / 

(FEDL01+-226BP) ................ 0 ................ 0 .........130,322 .....(3,941,912) ........... .....(3,941,912).....(3,941,912)................ 0 ................ 0 ................ 0 ......2,818,898  .......... 0001 ...........
Total Return Swap With 

GOLDMAN SACHS BANK USA 

R Tot Ret PAY FEDL 

11/10/2027 BHF4J3XZ8 Variable Annuities ... Exh 5 ........ Equity/Index

GOLDMAN SACHS BANK 

USA .................. KD3XUN7C6T14HNAYLU02 . 09/23/2024 . 11/10/2027 ............... 0 ..... 456,381,712 

.....MSCI EAFE - 
PRICE RETURN 

INDEX / 

(FEDL01+-190BP) ................ 0 ................ 0 ....... (148,578)...... 3,941,912 ........... ...... 3,941,912 ...... 3,941,912 ................ 0 ................ 0 ................ 0 ...... 4,025,696  .......... 0001 ...........
Total Return Swap With 

GOLDMAN SACHS BANK USA 

R Tot Ret PAY FEDL 

12/10/2027 BHF4J3Y20 Variable Annuities ... Exh 5 ........ Equity/Index

GOLDMAN SACHS BANK 

USA .................. KD3XUN7C6T14HNAYLU02 . 09/23/2024 . 12/10/2027 ............... 0 ..... 456,381,712 

.....MSCI EAFE - 
PRICE RETURN 

INDEX / 

(FEDL01+-187BP) ................ 0 ................ 0 ....... (150,099)...... 3,941,912 ........... ...... 3,941,912 ...... 3,941,912 ................ 0 ................ 0 ................ 0 ......4,078,506  .......... 0001 ...........
Total Return Swap With 

BNP PARIBAS SA RCV 

FEDL P Tot Ret 

09/10/2027 BHF4J3YM6 Variable Annuities ... Exh 5 ........ Equity/Index BNP PARIBAS ........ R0MUWSFPU8MPRO8K5P83 . 09/23/2024 . 09/10/2027 ............... 0 .. 1,014,370,110 

.. MSCI Daily TR 
Gross EAFE USD 

/ (FEDL01+69BP) ................ 0 ................ 0 .........622,147 ... (11,149,944) ........... ... (11,149,944)... (11,149,944)................ 0 ................ 0 ................ 0 ......8,704,108  .......... 0001 ...........
Total Return Swap With 

BNP PARIBAS SA R Tot 

Ret PAY FEDL 

06/10/2026 BHF4J3YQ7 Variable Annuities ... Exh 5 ........ Equity/Index BNP PARIBAS ........ R0MUWSFPU8MPRO8K5P83 . 09/23/2024 . 06/10/2026 ............... 0 .. 1,014,370,110 

.. MSCI Daily TR 
Gross EAFE USD 

/ (FEDL01+98BP) ................ 0 ................ 0 ....... (654,832).....11,149,944 ........... .....11,149,944 .....11,149,944 ................ 0 ................ 0 ................ 0 ...... 6,599,549  .......... 0001 ...........
Total Return Swap With 

BARCLAYS BANK PLC R 

Tot Ret PAY FEDL 

09/10/2027 BHF4J3YX2 Variable Annuities ... Exh 5 ........ Equity/Index BARCLAYS BANK PLC G5GSEF7VJP5I7OUK5573 . 09/23/2024 . 09/10/2027 ............... 0 .....750,470,815 
....... S&P 500 / 
(FEDL01+-45BP) ................ 0 ................ 0 ....... (547,844)...... 5,762,485 ........... ...... 5,762,485 ...... 5,762,485 ................ 0 ................ 0 ................ 0 ...... 6,439,640  .......... 0001 ...........

Total Return Swap With 

BARCLAYS BANK PLC R 

Tot Ret PAY FEDL 

11/10/2027 BHF4J3Z03 Variable Annuities ... Exh 5 ........ Equity/Index BARCLAYS BANK PLC G5GSEF7VJP5I7OUK5573 . 09/23/2024 . 11/10/2027 ............... 0 ..... 453,019,270 
.Russell 2000 / 
(FEDL01+-66BP) ................ 0 ................ 0 ....... (314,848)......1,977,119 ........... ......1,977,119 ......1,977,119 ................ 0 ................ 0 ................ 0 ...... 3,996,036  .......... 0001 ...........

Total Return Swap With 

BNP PARIBAS SA RCV 

FEDL P Tot Ret 

12/10/2024 BHF4J3Z37 Variable Annuities ... Exh 5 ........ Equity/Index BNP PARIBAS ........ R0MUWSFPU8MPRO8K5P83 . 09/23/2024 . 12/10/2024 ............... 0 ..... 752,115,523 
........... SPTR / 
(FEDL01+66BP) ................ 0 ................ 0 ........ 688,186 .....(5,919,711) ........... .....(5,919,711).....(5,919,711)................ 0 ................ 0 ................ 0 ...... 1,658,583  .......... 0001 ...........
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1
Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23

Description

Description
 of Item(s)
Hedged,
Used for
Income

Generation
or Replicated

Schedule/
Exhibit

Identifier

Type(s)
of

Risk(s)
(a)

Exchange, Counterparty
or Central Clearinghouse

Trade
Date

Date of 
Maturity

or
Expiration

Number
of

Contracts
Notional 
Amount

Strike
Price,

Rate or
Index

Received 
(Paid)

Cumulative
Prior 

Year(s) 
Initial Cost 

of Un-
discounted 
Premium 

(Received) 
Paid

Current 
Year Initial 

Cost of
Un-

discounted 
Premium 

(Received) 
Paid

Current 
Year

Income

Book/ 
Adjusted 
Carrying 

Value Code Fair Value

Unrealized 
Valuation 
Increase/ 

(Decrease)

Total 
Foreign 

Exchange 
Change in 
B./A.C.V.

Current 
Year�s 

(Amorti-
zation)/ 

Accretion

Adjustment 
to Carrying 

Value of 
Hedged 

Item
Potential 
Exposure

Credit 
Quality 

of
Refer-
ence 
Entity

Hedge
Effectiveness 
at Inception

and at 
Quarter-end

(b)
Total Return Swap With 

BNP PARIBAS SA R Tot 

Ret PAY FEDL 

09/10/2027 BHF4J3Z60 Variable Annuities ... Exh 5 ........ Equity/Index BNP PARIBAS ........ R0MUWSFPU8MPRO8K5P83 . 09/23/2024 . 09/10/2027 ............... 0 .....750,367,881 
....... S&P 500 / 
(FEDL01+-35BP) ................ 0 ................ 0 ....... (560,275)...... 5,761,695 ........... ...... 5,761,695 ...... 5,761,695 ................ 0 ................ 0 ................ 0 ...... 6,438,757  .......... 0001 ...........

Total Return Swap With 

BARCLAYS BANK PLC RCV 

FEDL P Tot Ret 

06/10/2026 BHF4J3Z94 Variable Annuities ... Exh 5 ........ Equity/Index BARCLAYS BANK PLC G5GSEF7VJP5I7OUK5573 . 09/23/2024 . 06/10/2026 ............... 0 ..... 352,349,555 
.Russell 2000 / 
(FEDL01+-80BP) ................ 0 ................ 0 .........236,661 .....(1,537,764) ........... .....(1,537,764).....(1,537,764)................ 0 ................ 0 ................ 0 ...... 2,292,406  .......... 0001 ...........

Total Return Swap With 

CITIBANK NA R Tot Ret 

PAY FEDL 10/10/2027 

BHF4J3ZC7 .............. Variable Annuities ... Exh 5 ........ Equity/Index CITIBANK NA ........ E57ODZWZ7FF32TWEFA76 . 09/23/2024 . 10/10/2027 ............... 0 ..... 499,997,449 

....... S&P 500 / 
(FEDL01+-

41.5BP) ................ 0 ................ 0 ....... (367,915)...... 3,839,227 ........... ...... 3,839,227 ...... 3,839,227 ................ 0 ................ 0 ................ 0 ...... 4,349,832  .......... 0001 ...........
Total Return Swap With 

BARCLAYS BANK PLC RCV 

FEDL P Tot Ret 

10/10/2025 BHF4J3ZF0 Variable Annuities ... Exh 5 ........ Equity/Index BARCLAYS BANK PLC G5GSEF7VJP5I7OUK5573 . 09/23/2024 . 10/10/2025 ............... 0 .....100,686,014 
Russell 2000 TR 

/ (FEDL01+42BP) ................ 0 ................ 0 ..........88,100 ....... (497,251) ........... ....... (497,251)....... (497,251)................ 0 ................ 0 ................ 0 .........510,280  .......... 0001 ...........
Total Return Swap With 

CITIBANK NA RCV FEDL P 

Tot Ret 04/10/2025 

BHF4J3ZJ2 .............. Variable Annuities ... Exh 5 ........ Equity/Index CITIBANK NA ........ E57ODZWZ7FF32TWEFA76 . 09/23/2024 . 04/10/2025 ............... 0 ..... 499,996,762 
........... SPTR / 
(FEDL01+79BP) ................ 0 ................ 0 .........468,330 .....(3,935,348) ........... .....(3,935,348).....(3,935,348)................ 0 ................ 0 ................ 0 ......1,813,182  .......... 0001 ...........

Total Return Swap With 

BARCLAYS BANK PLC RCV 

FEDL P Tot Ret 

12/10/2024 BHF4J4454 Variable Annuities ... Exh 5 ........ Equity/Index BARCLAYS BANK PLC G5GSEF7VJP5I7OUK5573 . 09/23/2024 . 12/10/2024 ............... 0 .....750,476,763 
........... SPTR / 
(FEDL01+68BP) ................ 0 ................ 0 ........ 689,188 .....(5,906,812) ........... .....(5,906,812).....(5,906,812)................ 0 ................ 0 ................ 0 ...... 1,654,970  .......... 0001 ...........

Total Return Swap With 

UBS AG R Tot Ret PAY 

FEDL 01/10/2025 

BHF4J5TD7 .............. Variable Annuities ... Exh 5 ........ Equity/Index UBS AG ............... BFM8T61CT2L1QCEMIK50 . 09/24/2024 . 01/10/2025 ............... 0 ..... 253,284,736 

.. MSCI Daily TR 
Gross EAFE USD 

/ (FEDL01+80BP) ................ 0 ................ 0 ....... (118,833)...... 3,095,277 ........... ...... 3,095,277 ...... 3,095,277 ................ 0 ................ 0 ................ 0 .........669,472  .......... 0001 ...........
Total Return Swap With 

UBS AG R Tot Ret PAY 

FEDL 06/10/2025 

BHF4J5TK1 .............. Variable Annuities ... Exh 5 ........ Equity/Index UBS AG ............... BFM8T61CT2L1QCEMIK50 . 09/24/2024 . 06/10/2025 ............... 0 ..... 253,284,736 

.. MSCI Daily TR 
Gross EAFE USD 

/ 

(FEDL01+93.5BP) ................ 0 ................ 0 ....... (121,682)...... 3,095,277 ........... ...... 3,095,277 ...... 3,095,277 ................ 0 ................ 0 ................ 0 ...... 1,054,370  .......... 0001 ...........
Total Return Swap With 

UBS AG R Tot Ret PAY 

FEDL 11/10/2025 

BHF4J5TR6 .............. Variable Annuities ... Exh 5 ........ Equity/Index UBS AG ............... BFM8T61CT2L1QCEMIK50 . 09/24/2024 . 11/10/2025 ............... 0 ..... 253,284,736 

.. MSCI Daily TR 
Gross EAFE USD 

/ (FEDL01+82BP) ................ 0 ................ 0 ....... (119,255)...... 3,095,277 ........... ...... 3,095,277 ...... 3,095,277 ................ 0 ................ 0 ................ 0 ...... 1,335,659  .......... 0001 ...........
Total Return Swap With 

UBS AG RCV FEDL P Tot 

Ret 10/10/2027 

BHF4J5TY1 .............. Variable Annuities ... Exh 5 ........ Equity/Index UBS AG ............... BFM8T61CT2L1QCEMIK50 . 09/24/2024 . 10/10/2027 ............... 0 ..... 253,284,736 

.. MSCI Daily TR 
Gross EAFE USD 

/ (FEDL01+72BP) ................ 0 ................ 0 .........117,144 .....(3,095,277) ........... .....(3,095,277).....(3,095,277)................ 0 ................ 0 ................ 0 ...... 2,203,503  .......... 0001 ...........
Total Return Swap With 

UBS AG RCV FEDL P Tot 

Ret 11/10/2027 

BHF4J5U29 .............. Variable Annuities ... Exh 5 ........ Equity/Index UBS AG ............... BFM8T61CT2L1QCEMIK50 . 09/24/2024 . 11/10/2027 ............... 0 ..... 253,284,736 

.. MSCI Daily TR 
Gross EAFE USD 

/ 

(FEDL01+71.5BP) ................ 0 ................ 0 .........117,039 .....(3,095,277) ........... .....(3,095,277).....(3,095,277)................ 0 ................ 0 ................ 0 ...... 2,234,199  .......... 0001 ...........
Total Return Swap With 

UBS AG RCV FEDL P Tot 

Ret 12/10/2027 

BHF4J5U86 .............. Variable Annuities ... Exh 5 ........ Equity/Index UBS AG ............... BFM8T61CT2L1QCEMIK50 . 09/24/2024 . 12/10/2027 ............... 0 ..... 253,284,736 

.. MSCI Daily TR 
Gross EAFE USD 

/ 

(FEDL01+70.5BP) ................ 0 ................ 0 ........ 116,828 .....(3,095,277) ........... .....(3,095,277).....(3,095,277)................ 0 ................ 0 ................ 0 ...... 2,263,507  .......... 0001 ...........
Total Return Swap With 

GOLDMAN SACHS BANK USA 

R Tot Ret PAY FEDL 

07/10/2025 BHF4J5UD5 Variable Annuities ... Exh 5 ........ Equity/Index

GOLDMAN SACHS BANK 

USA .................. KD3XUN7C6T14HNAYLU02 . 09/24/2024 . 07/10/2025 ............... 0 ..... 250,599,307 

... Russell 2000 
Value Index / 

(FEDL01+52BP) ................ 0 ................ 0 ....... (186,209).........522,793 ........... .........522,793 .........522,793 ................ 0 ................ 0 ................ 0 ......1,103,308  .......... 0001 ...........
Total Return Swap With 

GOLDMAN SACHS BANK USA 

RCV FEDL P Tot Ret 

12/10/2027 BHF4J5UH6 Variable Annuities ... Exh 5 ........ Equity/Index

GOLDMAN SACHS BANK 

USA .................. KD3XUN7C6T14HNAYLU02 . 09/24/2024 . 12/10/2027 ............... 0 ..... 250,599,307 

... Russell 2000 
Value Index / 

(FEDL01+41BP) ................ 0 ................ 0 .........182,381 ....... (522,793) ........... ....... (522,793)....... (522,793)................ 0 ................ 0 ................ 0 ...... 2,239,508  .......... 0001 ...........
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1
Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23

Description

Description
 of Item(s)
Hedged,
Used for
Income

Generation
or Replicated

Schedule/
Exhibit

Identifier

Type(s)
of

Risk(s)
(a)

Exchange, Counterparty
or Central Clearinghouse

Trade
Date

Date of 
Maturity

or
Expiration

Number
of

Contracts
Notional 
Amount

Strike
Price,

Rate or
Index

Received 
(Paid)

Cumulative
Prior 

Year(s) 
Initial Cost 

of Un-
discounted 
Premium 

(Received) 
Paid

Current 
Year Initial 

Cost of
Un-

discounted 
Premium 

(Received) 
Paid

Current 
Year

Income

Book/ 
Adjusted 
Carrying 

Value Code Fair Value

Unrealized 
Valuation 
Increase/ 

(Decrease)

Total 
Foreign 

Exchange 
Change in 
B./A.C.V.

Current 
Year�s 

(Amorti-
zation)/ 

Accretion

Adjustment 
to Carrying 

Value of 
Hedged 

Item
Potential 
Exposure

Credit 
Quality 

of
Refer-
ence 
Entity

Hedge
Effectiveness 
at Inception

and at 
Quarter-end

(b)
Total Return Swap With 

GOLDMAN SACHS BANK USA 

R Tot Ret PAY FEDL 

07/10/2025 BHF4J5UN3 Variable Annuities ... Exh 5 ........ Equity/Index

GOLDMAN SACHS BANK 

USA .................. KD3XUN7C6T14HNAYLU02 . 09/24/2024 . 07/10/2025 ............... 0 ..... 243,498,889 

... Russell 2000 
Growth Index / 

(FEDL01+52BP) ................ 0 ................ 0 ....... (180,933)...... 1,063,251 ........... ...... 1,063,251 ...... 1,063,251 ................ 0 ................ 0 ................ 0 ......1,072,047  .......... 0001 ...........
Total Return Swap With 

GOLDMAN SACHS BANK USA 

R Tot Ret PAY FEDL 

07/10/2026 BHF4J5US2 Variable Annuities ... Exh 5 ........ Equity/Index

GOLDMAN SACHS BANK 

USA .................. KD3XUN7C6T14HNAYLU02 . 09/24/2024 . 07/10/2026 ............... 0 ..... 243,498,889 

... Russell 2000 
Growth Index / 

(FEDL01+49BP) ................ 0 ................ 0 ....... (179,919)...... 1,063,251 ........... ...... 1,063,251 ...... 1,063,251 ................ 0 ................ 0 ................ 0 ...... 1,622,214  .......... 0001 ...........
Total Return Swap With 

GOLDMAN SACHS BANK USA 

RCV FEDL P Tot Ret 

09/10/2027 BHF4J5UV5 Variable Annuities ... Exh 5 ........ Equity/Index

GOLDMAN SACHS BANK 

USA .................. KD3XUN7C6T14HNAYLU02 . 09/24/2024 . 09/10/2027 ............... 0 ..... 243,498,889 

... Russell 2000 
Growth Index / 

(FEDL01+41BP) ................ 0 ................ 0 .........177,213 .....(1,063,249) ........... .....(1,063,249).....(1,063,249)................ 0 ................ 0 ................ 0 ...... 2,089,415  .......... 0001 ...........
Total Return Swap With 

GOLDMAN SACHS BANK USA 

RCV FEDL P Tot Ret 

10/10/2027 BHF4J5V51 Variable Annuities ... Exh 5 ........ Equity/Index

GOLDMAN SACHS BANK 

USA .................. KD3XUN7C6T14HNAYLU02 . 09/24/2024 . 10/10/2027 ............... 0 ..... 243,498,889 

... Russell 2000 
Growth Index / 

(FEDL01+41BP) ................ 0 ................ 0 .........177,213 .....(1,063,251) ........... .....(1,063,251).....(1,063,251)................ 0 ................ 0 ................ 0 ...... 2,118,369  .......... 0001 ...........
Total Return Swap With 

GOLDMAN SACHS BANK USA 

R Tot Ret PAY FEDL 

06/10/2026 BHF4J5WV3 Variable Annuities ... Exh 5 ........ Equity/Index

GOLDMAN SACHS BANK 

USA .................. KD3XUN7C6T14HNAYLU02 . 09/24/2024 . 06/10/2026 ............... 0 ..... 431,602,254 

.. MSCI Daily TR 
Gross EM / 

(FEDL01+121BP) ................ 0 ................ 0 ....... (217,240).....13,146,731 ........... .....13,146,731 .....13,146,731 ................ 0 ................ 0 ................ 0 ...... 2,808,029  .......... 0001 ...........
Total Return Swap With 

GOLDMAN SACHS BANK USA 

RCV FEDL P Tot Ret 

12/10/2027 BHF4J5X42 Variable Annuities ... Exh 5 ........ Equity/Index

GOLDMAN SACHS BANK 

USA .................. KD3XUN7C6T14HNAYLU02 . 09/24/2024 . 12/10/2027 ............... 0 ..... 431,602,254 

.. MSCI Daily TR 
Gross EM / 

(FEDL01+69BP) ................ 0 ................ 0 .........198,537 ... (13,146,731) ........... ... (13,146,731)... (13,146,731)................ 0 ................ 0 ................ 0 ......3,857,061  .......... 0001 ...........
Total Return Swap With 

GOLDMAN SACHS BANK USA 

RCV FEDL P Tot Ret 

07/10/2025 BHF4J5X75 Variable Annuities ... Exh 5 ........ Equity/Index

GOLDMAN SACHS BANK 

USA .................. KD3XUN7C6T14HNAYLU02 . 09/24/2024 . 07/10/2025 ............... 0 .. 1,498,120,988 
........... SPTR / 
(FEDL01+79BP) ................ 0 ................ 0 ......1,169,367 .... (8,001,708) ........... .... (8,001,708).... (8,001,708)................ 0 ................ 0 ................ 0 ...... 6,595,742  .......... 0001 ...........

Total Return Swap With 

GOLDMAN SACHS BANK USA 

RCV FEDL P Tot Ret 

12/10/2025 BHF4J5XD2 Variable Annuities ... Exh 5 ........ Equity/Index

GOLDMAN SACHS BANK 

USA .................. KD3XUN7C6T14HNAYLU02 . 09/24/2024 . 12/10/2025 ............... 0 ..... 998,747,325 
........... SPTR / 
(FEDL01+76BP) ................ 0 ................ 0 .........775,416 .....(5,334,472) ........... .....(5,334,472).....(5,334,472)................ 0 ................ 0 ................ 0 ...... 5,457,861  .......... 0001 ...........

Total Return Swap With 

GOLDMAN SACHS BANK USA 

R Tot Ret PAY FEDL 

10/10/2027 BHF4J5XK6 Variable Annuities ... Exh 5 ........ Equity/Index

GOLDMAN SACHS BANK 

USA .................. KD3XUN7C6T14HNAYLU02 . 09/24/2024 . 10/10/2027 ............... 0 .. 2,001,721,305 
....... S&P 500 / 
(FEDL01+-33BP) ................ 0 ................ 0 .....(1,251,076).....10,317,737 ........... .....10,317,737 .....10,317,737 ................ 0 ................ 0 ................ 0 .....17,414,392  .......... 0001 ...........

Total Return Swap With 

SOCIETE GENERALE SA R 

Tot Ret PAY FEDL 

10/10/2027 BHF4J5XQ3 Variable Annuities ... Exh 5 ........ Equity/Index

SOCIETE GENERALE SA 

........................ O2RNE8IBXP4R0TD8PU41 . 09/24/2024 . 10/10/2027 ............... 0 ..... 500,427,460 
....... S&P 500 / 
(FEDL01+-33BP) ................ 0 ................ 0 ....... (312,767)...... 2,579,420 ........... ...... 2,579,420 ...... 2,579,420 ................ 0 ................ 0 ................ 0 ...... 4,353,573  .......... 0001 ...........

Total Return Swap With 

BANK OF AMERICA NA R 

Tot Ret PAY FEDL 

09/10/2027 BHF4J5XX8 Variable Annuities ... Exh 5 ........ Equity/Index BNP PARIBAS ........ R0MUWSFPU8MPRO8K5P83 . 09/24/2024 . 09/10/2027 ............... 0 .. 1,508,333,883 

....... S&P 500 / 
(FEDL01+-32BP) ................ 0 ................ 0 ....... (944,804)......7,774,605 ........... ......7,774,605 ......7,774,605 ................ 0 ................ 0 ................ 0 .....12,942,712  .......... 0001 ...........

Total Return Swap With 

BANK OF AMERICA NA RCV 

FEDL P Tot Ret 

04/10/2025 BHF4J5YG4 Variable Annuities ... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 09/24/2024 . 04/10/2025 ............... 0 ..... 749,054,164 
........... SPTR / 
(FEDL01+78BP) ................ 0 ................ 0 .........583,638 .....(4,000,880) ........... .....(4,000,880).....(4,000,880)................ 0 ................ 0 ................ 0 ......2,716,361  .......... 0001 ...........

Total Return Swap With 

BNP PARIBAS SA RCV 

FEDL P Tot Ret 

06/10/2026 BHF4J5YN9 Variable Annuities ... Exh 5 ........ Equity/Index BNP PARIBAS ........ R0MUWSFPU8MPRO8K5P83 . 09/24/2024 . 06/10/2026 ............... 0 ..... 754,166,942 
....... S&P 500 / 
(FEDL01+-51BP) ................ 0 ................ 0 .........452,500 .....(3,887,303) ........... .....(3,887,303).....(3,887,303)................ 0 ................ 0 ................ 0 ...... 4,906,652  .......... 0001 ...........

Total Return Swap With 

BNP PARIBAS SA RCV 

FEDL P Tot Ret 

07/10/2025 BHF4J5YR0 Variable Annuities ... Exh 5 ........ Equity/Index BNP PARIBAS ........ R0MUWSFPU8MPRO8K5P83 . 09/24/2024 . 07/10/2025 ............... 0 ..... 752,578,210 
........... SPTR / 
(FEDL01+76BP) ................ 0 ................ 0 .........584,293 .....(4,019,703) ........... .....(4,019,703).....(4,019,703)................ 0 ................ 0 ................ 0 ...... 3,313,359  .......... 0001 ...........
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1
Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23

Description

Description
 of Item(s)
Hedged,
Used for
Income

Generation
or Replicated

Schedule/
Exhibit

Identifier

Type(s)
of

Risk(s)
(a)

Exchange, Counterparty
or Central Clearinghouse

Trade
Date

Date of 
Maturity

or
Expiration

Number
of

Contracts
Notional 
Amount

Strike
Price,

Rate or
Index

Received 
(Paid)

Cumulative
Prior 

Year(s) 
Initial Cost 

of Un-
discounted 
Premium 

(Received) 
Paid

Current 
Year Initial 

Cost of
Un-

discounted 
Premium 

(Received) 
Paid

Current 
Year

Income

Book/ 
Adjusted 
Carrying 

Value Code Fair Value

Unrealized 
Valuation 
Increase/ 

(Decrease)

Total 
Foreign 

Exchange 
Change in 
B./A.C.V.

Current 
Year�s 

(Amorti-
zation)/ 

Accretion

Adjustment 
to Carrying 

Value of 
Hedged 

Item
Potential 
Exposure

Credit 
Quality 

of
Refer-
ence 
Entity

Hedge
Effectiveness 
at Inception

and at 
Quarter-end

(b)
Total Return Swap With 

BANK OF AMERICA NA R 

Tot Ret PAY FEDL 

09/10/2027 BHF4J5YX7 Variable Annuities ... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 09/24/2024 . 09/10/2027 ............... 0 ..... 750,646,922 
....... S&P 500 / 
(FEDL01+-39BP) ................ 0 ................ 0 ....... (462,899)...... 3,869,159 ........... ...... 3,869,159 ...... 3,869,159 ................ 0 ................ 0 ................ 0 ...... 6,441,151  .......... 0001 ...........

Total Return Swap With 

BNP PARIBAS SA R Tot 

Ret PAY FEDL 

07/10/2025 BHF4J8YY9 Variable Annuities ... Exh 5 ........ Equity/Index BNP PARIBAS ........ R0MUWSFPU8MPRO8K5P83 . 09/25/2024 . 07/10/2025 ............... 0 ..... 676,449,169 

... Russell 1000 
VALUE INDEX TR 

/ (FEDL01+79BP) ................ 0 ................ 0 ....... (422,405)...... 9,191,545 ........... ...... 9,191,545 ...... 9,191,545 ................ 0 ................ 0 ................ 0 ......2,978,187  .......... 0001 ...........
Total Return Swap With 

BNP PARIBAS SA RCV 

FEDL P Tot Ret 

11/10/2027 BHF4J8Z28 Variable Annuities ... Exh 5 ........ Equity/Index BNP PARIBAS ........ R0MUWSFPU8MPRO8K5P83 . 09/25/2024 . 11/10/2027 ............... 0 ..... 676,449,169 

... Russell 1000 
VALUE INDEX TR 

/ (FEDL01+70BP) ................ 0 ................ 0 .........415,640 .....(9,191,545) ........... .....(9,191,545).....(9,191,545)................ 0 ................ 0 ................ 0 ......5,966,888  .......... 0001 ...........
Total Return Swap With 

BNP PARIBAS SA R Tot 

Ret PAY FEDL 

09/10/2027 BHF4J9016 Variable Annuities ... Exh 5 ........ Equity/Index BNP PARIBAS ........ R0MUWSFPU8MPRO8K5P83 . 09/25/2024 . 09/10/2027 ............... 0 ..... 291,909,649 
....... S&P 500 / 
(FEDL01+-32BP) ................ 0 ................ 0 ....... (146,279)...... 2,051,743 ........... ...... 2,051,743 ...... 2,051,743 ................ 0 ................ 0 ................ 0 ...... 2,504,818  .......... 0001 ...........

Total Return Swap With 

CME GROUP INC R Tot 

Ret PAY FEDL 

12/10/2027 BHF4J9057 Variable Annuities ... Exh 5 ........ Equity/Index BNP PARIBAS ........ R0MUWSFPU8MPRO8K5P83 . 09/25/2024 . 12/10/2027 ............... 0 ...1,499,998,903 
....... S&P 500 / 
(FEDL01+-34BP) ................ 0 ................ 0 ....... (748,333).....10,543,029 ........... .....10,543,029 .....10,543,029 ................ 0 ................ 0 ................ 0 .....13,404,906  .......... 0001 ...........

Total Return Swap With 

BNP PARIBAS SA R Tot 

Ret PAY FEDL 

12/10/2024 BHF4J90C2 Variable Annuities ... Exh 5 ........ Equity/Index BNP PARIBAS ........ R0MUWSFPU8MPRO8K5P83 . 09/25/2024 . 12/10/2024 ............... 0 .....411,188,710 

...... NASDAQ 100 
Total Return / 

(FEDL01+69BP) ................ 0 ................ 0 ....... (252,196)......1,838,896 ........... ......1,838,896 ......1,838,896 ................ 0 ................ 0 ................ 0 .........906,763  .......... 0001 ...........
Total Return Swap With 

BNP PARIBAS SA R Tot 

Ret PAY FEDL 

08/10/2025 BHF4J90F5 Variable Annuities ... Exh 5 ........ Equity/Index BNP PARIBAS ........ R0MUWSFPU8MPRO8K5P83 . 09/25/2024 . 08/10/2025 ............... 0 .....411,188,710 

...... NASDAQ 100 
Total Return / 

(FEDL01+74BP) ................ 0 ................ 0 ....... (254,480)......1,838,896 ........... ......1,838,896 ......1,838,896 ................ 0 ................ 0 ................ 0 ......1,906,907  .......... 0001 ...........
Total Return Swap With 

BNP PARIBAS SA R Tot 

Ret PAY FEDL 

06/10/2026 BHF4J90J7 Variable Annuities ... Exh 5 ........ Equity/Index BNP PARIBAS ........ R0MUWSFPU8MPRO8K5P83 . 09/25/2024 . 06/10/2026 ............... 0 ..... 462,590,308 

...... NASDAQ 100 
Total Return / 

(FEDL01+73BP) ................ 0 ................ 0 ....... (285,778)......2,068,771 ........... ......2,068,771 ......2,068,771 ................ 0 ................ 0 ................ 0 ...... 3,009,639  .......... 0001 ...........
Total Return Swap With 

BNP PARIBAS SA RCV 

FEDL P Tot Ret 

09/10/2027 BHF4J90N8 Variable Annuities ... Exh 5 ........ Equity/Index BNP PARIBAS ........ R0MUWSFPU8MPRO8K5P83 . 09/25/2024 . 09/10/2027 ............... 0 .....411,188,710 

...... NASDAQ 100 
Total Return / 

(FEDL01+76BP) ................ 0 ................ 0 .........255,394 .....(1,838,896) ........... .....(1,838,896).....(1,838,896)................ 0 ................ 0 ................ 0 ...... 3,528,328  .......... 0001 ...........
Total Return Swap With 

BANK OF AMERICA NA R 

Tot Ret PAY FEDL 

09/10/2027 BHF4J90R9 Variable Annuities ... Exh 5 ........ Equity/Index

BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 09/25/2024 . 09/10/2027 ............... 0 ...... 29,140,038 

...... NASDAQ 100 
Stock Index / 

(FEDL01+10BP) ................ 0 ................ 0 .........(15,962).........128,509 ........... .........128,509 .........128,509 ................ 0 ................ 0 ................ 0 .........250,045  .......... 0001 ...........
Total Return Swap With 

BNP PARIBAS SA RCV 

FEDL P Tot Ret 

10/10/2027 BHF4J90U2 Variable Annuities ... Exh 5 ........ Equity/Index BNP PARIBAS ........ R0MUWSFPU8MPRO8K5P83 . 09/25/2024 . 10/10/2027 ............... 0 .....411,188,710 

...... NASDAQ 100 
Total Return / 

(FEDL01+76BP) ................ 0 ................ 0 .........255,394 .....(1,838,896) ........... .....(1,838,896).....(1,838,896)................ 0 ................ 0 ................ 0 ...... 3,577,222  .......... 0001 ...........
Total Return Swap With 

BNP PARIBAS SA RCV 

FEDL P Tot Ret 

11/10/2027 BHF4J90Y4 Variable Annuities ... Exh 5 ........ Equity/Index BNP PARIBAS ........ R0MUWSFPU8MPRO8K5P83 . 09/25/2024 . 11/10/2027 ............... 0 ..... 462,590,308 

...... NASDAQ 100 
Total Return / 

(FEDL01+76BP) ................ 0 ................ 0 .........287,320 .....(2,068,771) ........... .....(2,068,771).....(2,068,771)................ 0 ................ 0 ................ 0 ......4,080,461  .......... 0001 ...........
Total Return Swap With 

SOCIETE GENERALE SA R 

Tot Ret PAY FEDL 

09/10/2027 BHF4J9156 Variable Annuities ... Exh 5 ........ Equity/Index

SOCIETE GENERALE SA 

........................ O2RNE8IBXP4R0TD8PU41 . 09/25/2024 . 09/10/2027 ............... 0 ........9,514,239 

.....MSCI EAFE - 
PRICE RETURN 

INDEX / 

(FEDL01+-183BP) ................ 0 ................ 0 ................ 0 .........(44,459) ........... .........(44,459).........(44,459)................ 0 ................ 0 ................ 0 ..........81,640  .......... 0001 ...........
Total Return Swap With 

BNP PARIBAS SA RCV 

FEDL P Tot Ret 

06/10/2026 BHF4J91B3 Variable Annuities ... Exh 5 ........ Equity/Index BNP PARIBAS ........ R0MUWSFPU8MPRO8K5P83 . 09/25/2024 . 06/10/2026 ............... 0 ..... 481,519,654 

...... NASDAQ 100 
Stock Index / 

(FEDL01+-5BP) ................ 0 ................ 0 .........255,740 .....(2,123,521) ........... .....(2,123,521).....(2,123,521)................ 0 ................ 0 ................ 0 ...... 3,132,794  .......... 0001 ...........
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1
Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23

Description

Description
 of Item(s)
Hedged,
Used for
Income

Generation
or Replicated

Schedule/
Exhibit

Identifier

Type(s)
of

Risk(s)
(a)

Exchange, Counterparty
or Central Clearinghouse

Trade
Date

Date of 
Maturity
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Number
of

Contracts
Notional 
Amount

Strike
Price,

Rate or
Index

Received 
(Paid)

Cumulative
Prior 

Year(s) 
Initial Cost 

of Un-
discounted 
Premium 

(Received) 
Paid

Current 
Year Initial 

Cost of
Un-

discounted 
Premium 

(Received) 
Paid

Current 
Year

Income

Book/ 
Adjusted 
Carrying 

Value Code Fair Value

Unrealized 
Valuation 
Increase/ 

(Decrease)

Total 
Foreign 

Exchange 
Change in 
B./A.C.V.

Current 
Year�s 

(Amorti-
zation)/ 

Accretion

Adjustment 
to Carrying 

Value of 
Hedged 

Item
Potential 
Exposure

Credit 
Quality 

of
Refer-
ence 
Entity

Hedge
Effectiveness 
at Inception

and at 
Quarter-end

(b)
Total Return Swap With 

BNP PARIBAS SA R Tot 

Ret PAY FEDL 

11/10/2027 BHF4J91J6 Variable Annuities ... Exh 5 ........ Equity/Index BNP PARIBAS ........ R0MUWSFPU8MPRO8K5P83 . 09/25/2024 . 11/10/2027 ............... 0 ..... 481,519,654 

...... NASDAQ 100 
Stock Index / 

(FEDL01+10BP) ................ 0 ................ 0 ....... (263,766)...... 2,123,521 ........... ...... 2,123,521 ...... 2,123,521 ................ 0 ................ 0 ................ 0 ...... 4,247,435  .......... 0001 ...........
Total Return Swap With 

SOCIETE GENERALE SA R 

Tot Ret PAY FEDL 

09/10/2027 BHF4J9289 Variable Annuities ... Exh 5 ........ Equity/Index

SOCIETE GENERALE SA 

........................ O2RNE8IBXP4R0TD8PU41 . 09/25/2024 . 09/10/2027 ............... 0 ...... 17,234,616 
.Russell 2000 / 
(FEDL01+-52BP) ................ 0 ................ 0 ..........(8,253).........255,039 ........... .........255,039 .........255,039 ................ 0 ................ 0 ................ 0 ........ 147,887  .......... 0001 ...........

Total Return Swap With 

CME GROUP INC R Tot 

Ret PAY FEDL 

11/10/2027 BHF4J94V6 Variable Annuities ... Exh 5 ........ Equity/Index

GOLDMAN SACHS BANK 

USA .................. KD3XUN7C6T14HNAYLU02 . 09/25/2024 . 11/10/2027 ............... 0 .....899,882,608 
....... S&P 500 / 
(FEDL01+-28BP) ................ 0 ................ 0 ....... (454,941)...... 6,324,997 ........... ...... 6,324,997 ...... 6,324,997 ................ 0 ................ 0 ................ 0 ...... 7,937,772  .......... 0001 ...........

Total Return Swap With 

CME GROUP INC RCV FEDL 

P Tot Ret 04/10/2025 

BHF4J95N3 .............. Variable Annuities ... Exh 5 ........ Equity/Index BNP PARIBAS ........ R0MUWSFPU8MPRO8K5P83 . 09/25/2024 . 04/10/2025 ............... 0 ..... 699,998,344 
....... S&P 500 / 
(FEDL01+-49BP) ................ 0 ................ 0 .........337,555 .....(4,920,072) ........... .....(4,920,072).....(4,920,072)................ 0 ................ 0 ................ 0 ...... 2,538,465  .......... 0001 ...........

Total Return Swap With 

BNP PARIBAS SA RCV 

FEDL P Tot Ret 

07/10/2025 BHF4J95R4 Variable Annuities ... Exh 5 ........ Equity/Index BNP PARIBAS ........ R0MUWSFPU8MPRO8K5P83 . 09/25/2024 . 07/10/2025 ............... 0 .....250,005,881 
........... SPTR / 
(FEDL01+78BP) ................ 0 ................ 0 .........155,837 .....(1,802,553) ........... .....(1,802,553).....(1,802,553)................ 0 ................ 0 ................ 0 ......1,100,695  .......... 0001 ...........

Total Return Swap With 

BNP PARIBAS SA RCV 

FEDL P Tot Ret 

04/10/2025 BHF4J95U7 Variable Annuities ... Exh 5 ........ Equity/Index BNP PARIBAS ........ R0MUWSFPU8MPRO8K5P83 . 09/25/2024 . 04/10/2025 ............... 0 ..... 549,995,413 
........... SPTR / 
(FEDL01+82BP) ................ 0 ................ 0 .........345,275 .....(3,965,490) ........... .....(3,965,490).....(3,965,490)................ 0 ................ 0 ................ 0 ...... 1,994,496  .......... 0001 ...........

Total Return Swap With 

GOLDMAN SACHS BANK USA 

RCV FEDL P Tot Ret 

12/10/2025 BHF4J9602 Variable Annuities ... Exh 5 ........ Equity/Index

GOLDMAN SACHS BANK 

USA .................. KD3XUN7C6T14HNAYLU02 . 09/25/2024 . 12/10/2025 ............... 0 .. 1,499,809,966 

........... SPTR / 
(FEDL01+80BP) ................ 0 ................ 0 .........938,214 ... (10,813,812) ........... ... (10,813,812)... (10,813,812)................ 0 ................ 0 ................ 0 ......8,196,021  .......... 0001 ...........

Total Return Swap With 

GOLDMAN SACHS BANK USA 

R Tot Ret PAY FEDL 

10/10/2027 BHF4J9636 Variable Annuities ... Exh 5 ........ Equity/Index

GOLDMAN SACHS BANK 

USA .................. KD3XUN7C6T14HNAYLU02 . 09/25/2024 . 10/10/2027 ............... 0 ..... 599,921,738 
....... S&P 500 / 
(FEDL01+-30BP) ................ 0 ................ 0 ....... (301,961)...... 4,216,665 ........... ...... 4,216,665 ...... 4,216,665 ................ 0 ................ 0 ................ 0 ...... 5,219,144  .......... 0001 ...........

Total Return Swap With 

BARCLAYS BANK PLC R 

Tot Ret PAY SOFR 

10/10/2024 BHF4JEJL1 Variable Annuities ... Exh 5 ........
Interest 

Rate...........
SOCIETE GENERALE SA 

........................ O2RNE8IBXP4R0TD8PU41 . 09/26/2024 . 10/10/2024 ............... 0 ..... 307,141,305 

.........UST 4.00 
01/31/2029 / 

(1D SOFR + 

17BP) ................ 0 ................ 0 ....... (128,231)....... (230,300) ........... ....... (230,300)....... (230,300)................ 0 ................ 0 ................ 0 .........254,192  .......... 0001 ...........
Total Return Swap With 

GOLDMAN SACHS BANK USA 

R Tot Ret PAY FEDL 

10/10/2027 BHF4JNUE4 Variable Annuities ... Exh 5 ........ Equity/Index

GOLDMAN SACHS BANK 

USA .................. KD3XUN7C6T14HNAYLU02 . 09/30/2024 . 10/10/2027 ............... 0 ...... 20,168,680 
....... S&P 500 / 
(FEDL01+-31BP) ................ 0 ................ 0 ................ 0 ................ 0 ........... ................ 0 ................ 0 ................ 0 ................ 0 ................ 0 .........175,462  .......... 0001 ...........

Total Return Swap With 

BARCLAYS BANK PLC R 

Tot Ret PAY FEDL 

10/10/2027 BHF4JNUZ7 Variable Annuities ... Exh 5 ........ Equity/Index BARCLAYS BANK PLC G5GSEF7VJP5I7OUK5573 . 09/30/2024 . 10/10/2027 ............... 0 ........1,449,481 
.Russell 2000 / 
(FEDL01+-56BP) ................ 0 ................ 0 ................ 0 ................ 0 ........... ................ 0 ................ 0 ................ 0 ................ 0 ................ 0 ..........12,610  .......... 0001 ...........

Total Return Swap With 

BARCLAYS BANK PLC R 

Tot Ret PAY FEDL 

10/10/2027 BHF4JNVX1 Variable Annuities ... Exh 5 ........ Equity/Index BARCLAYS BANK PLC G5GSEF7VJP5I7OUK5573 . 09/30/2024 . 10/10/2027 ............... 0 ........4,012,138 

...... NASDAQ 100 
Stock Index / 

(FEDL01+9BP) ................ 0 ................ 0 ................ 0 ................ 0 ........... ................ 0 ................ 0 ................ 0 ................ 0 ................ 0 .......... 34,904  .......... 0001 ...........
Total Return Swap With 

GOLDMAN SACHS BANK USA 

R Tot Ret PAY FEDL 

10/10/2027 BHF4JNWH5 Variable Annuities ... Exh 5 ........ Equity/Index

GOLDMAN SACHS BANK 

USA .................. KD3XUN7C6T14HNAYLU02 . 09/30/2024 . 10/10/2027 ............... 0 ........1,604,629 

.....MSCI EAFE - 
PRICE RETURN 

INDEX / 

(FEDL01+-183BP) ................ 0 ................ 0 ................ 0 ................ 0 ........... ................ 0 ................ 0 ................ 0 ................ 0 ................ 0 ..........13,960  .......... 0001 ...........
1149999999. Subtotal - Swaps - Hedging Other - Total Return 1,984,454 19,683,197 (126,572,303) (109,255,499) XXX (109,255,507) (241,017,911) 0 0 0 599,953,465 XXX XXX

1169999999. Subtotal - Swaps - Hedging Other (16,878,368) 20,957,115 (248,594,953) 226,118,979 XXX 219,745,977 (134,868,214) 0 0 0 850,968,690 XXX XXX
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1
Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23

Description

Description
 of Item(s)
Hedged,
Used for
Income

Generation
or Replicated

Schedule/
Exhibit

Identifier

Type(s)
of

Risk(s)
(a)

Exchange, Counterparty
or Central Clearinghouse

Trade
Date

Date of 
Maturity

or
Expiration

Number
of

Contracts
Notional 
Amount

Strike
Price,

Rate or
Index

Received 
(Paid)

Cumulative
Prior 

Year(s) 
Initial Cost 

of Un-
discounted 
Premium 

(Received) 
Paid

Current 
Year Initial 

Cost of
Un-

discounted 
Premium 

(Received) 
Paid

Current 
Year

Income

Book/ 
Adjusted 
Carrying 

Value Code Fair Value

Unrealized 
Valuation 
Increase/ 

(Decrease)

Total 
Foreign 

Exchange 
Change in 
B./A.C.V.

Current 
Year�s 

(Amorti-
zation)/ 

Accretion

Adjustment 
to Carrying 

Value of 
Hedged 

Item
Potential 
Exposure

Credit 
Quality 

of
Refer-
ence 
Entity

Hedge
Effectiveness 
at Inception

and at 
Quarter-end

(b)
Credit Default Swap 

With JPMORGAN CHASE 

BANK NA RCV 1.00 PAY 

100.00 12/20/2024 

BHF1SRD34 .............. CDX.NA.IG.33 7-15% ... DB C .......... Credit........
JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 10/07/2019 . 12/20/2024 ............... 0 ...... 50,000,000 ........... 1%[0%] .........600,345 ................ 0 .........380,556 .......... 26,944 ........... ........ 108,026 ................ 0 ................ 0 .........(91,949)................ 0 .....50,000,000  .......... N/A .............
Credit Default Swap 

With GOLDMAN SACHS 

INTERNATIONAL RCV 1.00 

PAY 100.00 12/20/2024 

BHF200324 .............. CDX.NA.IG.33 7-15% ... DB C .......... Credit........
GOLDMAN SACHS 

INTERNATIONAL ...... W22LROWP2IHZNBB6K528 . 02/27/2020 . 12/20/2024 ............... 0 ...... 25,000,000 ........... 1%[0%] .........336,111 ................ 0 .........190,278 .......... 15,595 ........... ..........54,013 ................ 0 ................ 0 .........(53,231)................ 0 .....25,000,000  .......... N/A .............
Credit Default Swap 

With BNP PARIBAS SA 

RCV 0.55 PAY 100.00 

12/20/2024 BHF208F24 

CDT30-

100_MET_2020_NEWBURGH5

Y ........................ DB C .......... Credit........ BNP PARIBAS ........ R0MUWSFPU8MPRO8K5P83 . 03/04/2020 . 12/20/2024 ............... 0 ...... 40,000,000 ...... 0.545%[0%] ................ 0 ................ 0 .........166,528 ................ 0 ........... .......... 54,544 ................ 0 ................ 0 ................ 0 ................ 0 .....40,000,000  .......... N/A .............
Credit Default Swap 

With BNP PARIBAS SA 

RCV 1.38 PAY 100.00 

12/20/2024 BHF2296K0 

SUPER SENIOR 30-100 

CROSSOVER BESPOKE .... DB C .......... Credit........ BNP PARIBAS ........ R0MUWSFPU8MPRO8K5P83 . 04/17/2020 . 12/20/2024 ............... 0 ...... 25,000,000 ....... 1.38%[0%] ................ 0 ................ 0 .........263,542 ................ 0 ........... ..........86,743 ................ 0 ................ 0 ................ 0 ................ 0 .....25,000,000  .......... N/A .............
Credit Default Swap 

With BNP PARIBAS SA 

RCV 1.40 PAY 100.00 

12/20/2024 BHF2296R5 

SUPER SENIOR 30-100 

CROSSOVER BESPOKE .... DB C .......... Credit........ BNP PARIBAS ........ R0MUWSFPU8MPRO8K5P83 . 04/17/2020 . 12/20/2024 ............... 0 .....175,000,000 .........1.4%[0%] ................ 0 ................ 0 ......1,871,528 ................ 0 ........... ........ 616,027 ................ 0 ................ 0 ................ 0 ................ 0 ... 175,000,000  .......... N/A .............
Credit Default Swap 

With CITIBANK NA RCV 

1.00 PAY 100.00 

12/20/2025 BHF2J9AZ4 CDX.NA.IG.35 0-3% .... DB C .......... Credit........ CITIBANK NA ........ E57ODZWZ7FF32TWEFA76 . 03/05/2021 . 12/20/2025 ............... 0 ....... 4,300,000 ........... 1%[0%] .....(1,495,588)................ 0 ..........32,728 ....... (452,701) ........... ....... (128,281)................ 0 ................ 0 .........252,085 ................ 0 ......4,300,000  .......... N/A .............
Credit Default Swap 

With CITIBANK NA RCV 

1.00 PAY 100.00 

12/20/2025 BHF2J9B26 CDX.NA.IG.35 3-7% .... DB C .......... Credit........ CITIBANK NA ........ E57ODZWZ7FF32TWEFA76 . 03/05/2021 . 12/20/2025 ............... 0 ....... 5,700,000 ........... 1%[0%] ....... (368,853)................ 0 .......... 43,383 .........(98,132) ........... ..........61,709 ................ 0 ................ 0 ..........58,986 ................ 0 ......5,700,000  .......... N/A .............
Credit Default Swap 

With JPMORGAN CHASE 

BANK NA RCV 0.77 PAY 

100.00 12/20/2026 

BHF2X5NG4 .............. CDX.HY.BB.37 15-100% DB C .......... Credit........
JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 10/28/2021 . 12/20/2026 ............... 0 ...... 19,878,720 ....... 0.77%[0%] ................ 0 ................ 0 ........ 117,185 ................ 0 ........... .........279,773 ................ 0 ................ 0 ................ 0 ................ 0 .....19,878,720  .......... N/A .............
Credit Default Swap 

With BNP PARIBAS SA 

RCV 0.75 PAY 100.00 

12/20/2026 BHF30GWD1 CDX.HY.BB.37 15-100% DB C .......... Credit........ BNP PARIBAS ........ R0MUWSFPU8MPRO8K5P83 . 01/07/2022 . 12/20/2026 ............... 0 ........9,939,360 ...... 0.745%[0%] ................ 0 ................ 0 ..........56,538 ................ 0 ........... .........128,273 ................ 0 ................ 0 ................ 0 ................ 0 ...... 9,939,360  .......... N/A .............
Credit Default Swap 

With BARCLAYS BANK PLC 

RCV 5.00 PAY 100.00 

12/20/2026 BHF32JKV6 CDX.NA.HY.BB.37.V1 .. DB C .......... Credit........ BARCLAYS BANK PLC G5GSEF7VJP5I7OUK5573 . 02/17/2022 . 12/20/2026 ............... 0 ...... 11,818,080 ........... 5%[0%] ...... 1,450,072 ................ 0 .........458,055 .........677,493 ........... .........914,943 ................ 0 ................ 0 ....... (225,296)................ 0 .... 11,818,080  .......... N/A .............
Credit Default Swap 

With JPMORGAN CHASE 

BANK NA RCV 5.00 PAY 

100.00 12/20/2026 

BHF3342K2 .............. CDX.NA.HY.BB.37.V1 .. DB C .......... Credit........
JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 02/24/2022 . 12/20/2026 ............... 0 ...... 11,818,080 ........... 5%[0%] ...... 1,344,907 ................ 0 .........458,055 .........631,757 ........... .........914,943 ................ 0 ................ 0 ....... (209,543)................ 0 .... 11,818,080  .......... N/A .............
Credit Default Swap 

With BNP PARIBAS SA 

RCV 1.00 PAY 100.00 

12/20/2026 BHF35VUK9 CDX.NA.IG.37 7-15% .. DB C .......... Credit........ BNP PARIBAS ........ R0MUWSFPU8MPRO8K5P83 . 04/26/2022 . 12/20/2026 ............... 0 ...... 25,000,000 ........... 1%[0%] .........(93,889)................ 0 .........190,972 .........(45,415) ........... .........449,762 ................ 0 ................ 0 ..........15,169 ................ 0 .....25,000,000  .......... N/A .............
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1
Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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(b)
Credit Default Swap 

With NOMURAGLOBAL RCV 

1.00 PAY 100.00 

12/20/2028 BHF36YEW4 CDX.NA.IG.37 15-100% DB C .......... Credit........

NOMURA GLOBAL 

FINANCIAL PRODUCTS 

IN .................... 0Z3VO5H2G7GRS05BHJ91 . 05/20/2022 . 12/20/2028 ............... 0 ...... 40,000,000 ........... 1%[0%] ......1,447,778 ................ 0 .........305,556 .........934,187 ........... ......1,381,783 ................ 0 ................ 0 ....... (164,833)................ 0 .....40,000,000  .......... N/A .............
Credit Default Swap 

With INTERCONTINENTAL 

EXCHANGE INC RCV 1.00 

PAY 100.00 12/20/2029 

Z96RY64H7 .............. CDX.NA.IG.43.V1 ...... DB C .......... Credit........ Ice Clear US Inc .. 549300HWWR1D8OTS2G29 . 09/20/2024 . 12/20/2029 ............... 0 .....352,000,000 ........... 1%[0%] ................ 0 ...... 8,021,940 .........107,556 ......7,988,890 ........... ......7,881,984 ................ 0 ................ 0 .........(33,050)................ 0 ... 352,000,000  .......... N/A .............
Credit Default Swap 

With INTERCONTINENTAL 

EXCHANGE INC RCV 1.00 

PAY 100.00 06/20/2029 

Z96HYC3S3 .............. CDX.NA.IG.42.V1 ...... DB C .......... Credit........ Ice Clear US Inc .. 549300HWWR1D8OTS2G29 . 03/20/2024 . 06/20/2029 ............... 0 .....300,000,000 ........... 1%[0%] ................ 0 ...... 4,458,947 ...... 2,896,505 ...... 5,089,783 ........... ...... 6,799,500 ................ 0 ................ 0 .....(1,150,172)................ 0 ... 300,000,000  .......... N/A .............
1189999999. Subtotal - Swaps - Replication - Credit Default 3,220,883 12,480,887 7,538,965 14,768,401 XXX 19,603,742 0 0 (1,601,834) 0 1,095,454,240 XXX XXX
1229999999. Subtotal - Swaps - Replication 3,220,883 12,480,887 7,538,965 14,768,401 XXX 19,603,742 0 0 (1,601,834) 0 1,095,454,240 XXX XXX
1289999999. Subtotal - Swaps - Income Generation 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1349999999. Subtotal - Swaps - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1359999999. Total Swaps - Interest Rate (18,862,822) 49,918 (127,106,765) 267,662,202 XXX 261,289,208 115,928,345 0 0 0 245,467,572 XXX XXX
1369999999. Total Swaps - Credit Default 3,220,883 12,480,887 7,538,965 14,768,401 XXX 19,603,742 0 0 (1,601,834) 0 1,095,454,240 XXX XXX
1379999999. Total Swaps - Foreign Exchange 3,050 1,224,000 32,153,564 138,097,885 XXX 317,838,568 (9,778,651) (75,380,413) 0 0 53,167,314 XXX XXX
1389999999. Total Swaps - Total Return 1,984,454 19,683,197 (126,572,303) (109,255,499) XXX (109,255,507) (241,017,911) 0 0 0 599,953,465 XXX XXX
1399999999. Total Swaps - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1409999999. Total Swaps (13,654,435) 33,438,002 (213,986,539) 311,272,989 XXX 489,476,011 (134,868,217) (75,380,413) (1,601,834) 0 1,994,042,591 XXX XXX
CALL OPTION BFWD 

12/16/24 C UST10 

BHF3CEVQ5 .............. Variable Annuities ... Exh 5 ........
Interest 

Rate...........
MORGAN STANLEY 

CAPITAL SERVICES .. I7331LVCZKQKX5T7XV54 . 09/12/2022 . 12/16/2024 ............... 0 ...... 45,000,000 .........97.29474 ................ 0 ................ 0 ................ 0 ................ 0 ........... .....(1,528,222)................ 0 ................ 0 ................ 0 ................ 0 .........103,343  .......... 100/100 ........
CALL OPTION BFWD 

12/16/24 C UST30 

BHF3CEZ73 .............. Variable Annuities ... Exh 5 ........
Interest 

Rate...........
MORGAN STANLEY 

CAPITAL SERVICES .. I7331LVCZKQKX5T7XV54 . 09/12/2022 . 12/16/2024 ............... 0 ...... 69,500,000 .......... 92.5635 ................ 0 ................ 0 ................ 0 ................ 0 ........... .....(8,243,661)................ 0 ................ 0 ................ 0 ................ 0 .........159,608  .......... 100/100 ........
CALL OPTION BFWD 

03/17/25 C UST30 

BHF3CEZ99 .............. Variable Annuities ... Exh 5 ........
Interest 

Rate...........
JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 09/12/2022 . 03/17/2025 ............... 0 ...... 69,500,000 .........92.15994 ................ 0 ................ 0 ................ 0 ................ 0 ........... .... (7,801,006)................ 0 ................ 0 ................ 0 ................ 0 .........235,756  .......... 100/100 ........
UNITED STATES TREASURY 

BFWD 06/16/25 C UST30 

BHF3CEZA6 .............. Variable Annuities ... Exh 5 ........
Interest 

Rate........... DEUTSCHE BANK AG .. 7LTWFZYICNSX8D621K86 . 09/12/2022 . 06/16/2025 ............... 0 ...... 69,500,000 .........91.88596 ................ 0 ................ 0 ................ 0 ................ 0 ........... .....(7,550,594)................ 0 ................ 0 ................ 0 ................ 0 .........292,724  .......... 100/100 ........
CALL OPTION BFWD 

09/15/25 C UST30 

BHF3CGJF8 .............. Variable Annuities ... Exh 5 ........
Interest 

Rate........... DEUTSCHE BANK AG .. 7LTWFZYICNSX8D621K86 . 09/13/2022 . 09/15/2025 ............... 0 ...... 69,500,000 ........... 91.457 ................ 0 ................ 0 ................ 0 ................ 0 ........... .....(7,248,297)................ 0 ................ 0 ................ 0 ................ 0 .........340,285  .......... 100/100 ........
CALL OPTION BFWD 

12/15/25 C UST30 

BHF3CGJG6 .............. Variable Annuities ... Exh 5 ........
Interest 

Rate...........
JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 09/13/2022 . 12/15/2025 ............... 0 ...... 69,500,000 .........92.68955 ................ 0 ................ 0 ................ 0 ................ 0 ........... .....(8,067,267)................ 0 ................ 0 ................ 0 ................ 0 .........381,969  .......... 100/100 ........
CALL OPTION BFWD 

9/15/25 C UST20 

BHF3CGKY5 .............. Variable Annuities ... Exh 5 ........
Interest 

Rate........... DEUTSCHE BANK AG .. 7LTWFZYICNSX8D621K86 . 09/16/2022 . 09/15/2025 ............... 0 ...... 27,000,000 ........... 95.454 ................ 0 ................ 0 ................ 0 ................ 0 ........... .....(1,277,366)................ 0 ................ 0 ................ 0 ................ 0 .........132,197  .......... 100/100 ........
CALL OPTION BFWD 

12/15/25 C UST20 

BHF3CGL08 .............. Variable Annuities ... Exh 5 ........
Interest 

Rate........... DEUTSCHE BANK AG .. 7LTWFZYICNSX8D621K86 . 09/16/2022 . 12/15/2025 ............... 0 ...... 27,000,000 ........... 95.333 ................ 0 ................ 0 ................ 0 ................ 0 ........... .....(1,262,879)................ 0 ................ 0 ................ 0 ................ 0 .........148,391  .......... 100/100 ........
CALL OPTION BFWD 

3/17/25 C UST10 

BHF3CGL57 .............. Variable Annuities ... Exh 5 ........
Interest 

Rate........... CITIBANK NA ........ E57ODZWZ7FF32TWEFA76 . 09/13/2022 . 03/17/2025 ............... 0 ...... 45,000,000 ........ 96.86166 ................ 0 ................ 0 ................ 0 ................ 0 ........... .....(1,178,054)................ 0 ................ 0 ................ 0 ................ 0 .........152,648  .......... 100/100 ........
CALL OPTION BFWD 

6/16/25 C UST20 

BHF3CGL65 .............. Variable Annuities ... Exh 5 ........
Interest 

Rate........... CITIBANK NA ........ E57ODZWZ7FF32TWEFA76 . 09/13/2022 . 06/16/2025 ............... 0 ...... 27,000,000 .........95.46525 ................ 0 ................ 0 ................ 0 ................ 0 ........... .....(1,269,087)................ 0 ................ 0 ................ 0 ................ 0 .........113,720  .......... 100/100 ........
1419999999. Subtotal - Forwards - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX (45,426,433) 0 0 0 0 2,060,641 XXX XXX
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(b)
CALL OPTION BFWD 

6/05/25 C UST30 

BHF2PCK06 .............. Liability Portfolio . N/A ...........
Interest 

Rate...........
WELLS FARGO BANK NA 

........................ KB1H1DSPRFMYMCUFXT09 . 06/28/2021 . 06/05/2025 ............... 0 .....190,000,000 ....... 100.10551 ................ 0 ................ 0 ................ 0 ....(53,723,338) ........... ....(53,723,338).....(5,416,588)................ 0 ................ 0 ................ 0 .........783,074  .......... 0003 ............
CALL OPTION BFWD 

6/05/25 C UST30 

BHF2PFQ03 .............. Liability Portfolio . N/A ...........
Interest 

Rate........... BARCLAYS BANK PLC G5GSEF7VJP5I7OUK5573 . 06/16/2021 . 06/05/2025 ............... 0 .....230,000,000 ....... 106.01187 ................ 0 ................ 0 ................ 0 ... (59,724,207) ........... ... (59,724,207).....(5,624,202)................ 0 ................ 0 ................ 0 .........947,932  .......... 0003 ............
CALL OPTION BFWD 

6/16/25 C UST30 

BHF2Q31Q9 .............. Liability Portfolio . N/A ...........
Interest 

Rate...........
WELLS FARGO BANK NA 

........................ KB1H1DSPRFMYMCUFXT09 . 06/24/2021 . 06/16/2025 ............... 0 .....200,000,000 ....... 108.64858 ................ 0 ................ 0 ................ 0 ... (57,005,378) ........... ... (57,005,382).....(5,063,770)................ 0 ................ 0 ................ 0 .........842,371  .......... 0003 ............
CALL OPTION BFWD 

6/19/25 C UST30 

BHF2QGWB9 .............. Liability Portfolio . N/A ...........
Interest 

Rate........... BARCLAYS BANK PLC G5GSEF7VJP5I7OUK5573 . 06/25/2021 . 06/19/2025 ............... 0 .....125,000,000 ....... 106.87109 ................ 0 ................ 0 ................ 0 ... (33,464,770) ........... ... (33,464,770).....(3,089,495)................ 0 ................ 0 ................ 0 .........529,522  .......... 0003 ............
CALL OPTION BFWD 

6/26/25 C UST30 

BHF2QGXP7 .............. Liability Portfolio . N/A ...........
Interest 

Rate........... BARCLAYS BANK PLC G5GSEF7VJP5I7OUK5573 . 06/25/2021 . 06/26/2025 ............... 0 ...... 80,000,000 .........98.54181 ................ 0 ................ 0 ................ 0 ....(21,355,593) ........... ....(21,355,593).....(2,231,010)................ 0 ................ 0 ................ 0 .........343,392  .......... 0003 ............
CALL OPTION BFWD 

6/05/25 C UST30 

BHF2QMYH1 .............. Liability Portfolio . N/A ...........
Interest 

Rate...........
WELLS FARGO BANK NA 

........................ KB1H1DSPRFMYMCUFXT09 . 06/28/2021 . 06/05/2025 ............... 0 .....139,000,000 ....... 108.48238 ................ 0 ................ 0 ................ 0 ....(39,432,612) ........... ....(39,432,612).....(3,517,546)................ 0 ................ 0 ................ 0 .........572,881  .......... 0003 ............
CALL OPTION BFWD 

6/05/25 C UST30 

BHF3EX8P9 .............. Liability Portfolio . N/A ...........
Interest 

Rate...........
WELLS FARGO BANK NA 

........................ KB1H1DSPRFMYMCUFXT09 . 11/08/2022 . 06/05/2025 ............... 0 .....139,000,000 .........78.20212 ................ 0 ................ 0 ................ 0 .....(1,485,420) ........... .....(1,485,420)...... 2,064,246 ................ 0 ................ 0 ................ 0 .........572,881  .......... 0003 ............
CALL OPTION BFWD 

1/14/2026 C UST20 

BHF3G10H3 .............. Variable Annuities ... Exh 5 ........
Interest 

Rate...........
JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 12/05/2022 . 01/14/2026 ............... 0 .....346,000,000 .........93.20221 ................ 0 ................ 0 ................ 0 ... (13,385,636) ........... ... (13,385,636).........152,352 ................ 0 ................ 0 ................ 0 ...... 1,965,215  .......... 0002 ............
CALL OPTION BFWD 

11/13/24 C UST20 

BHF3GLE92 .............. Variable Annuities ... Exh 5 ........
Interest 

Rate...........
JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 12/19/2022 . 11/13/2024 ............... 0 .....175,000,000 .........93.28904 ................ 0 ................ 0 ................ 0 .....(7,332,950) ........... .....(7,332,950)....... (367,179)................ 0 ................ 0 ................ 0 .........303,800  .......... 0002 ............
CALL OPTION BFWD 

1/21/25 C UST20 

BHF3GNT43 .............. Variable Annuities ... Exh 5 ........
Interest 

Rate...........
WELLS FARGO BANK NA 

........................ KB1H1DSPRFMYMCUFXT09 . 12/20/2022 . 01/21/2025 ............... 0 .....108,000,000 .........91.96817 ................ 0 ................ 0 ................ 0 .....(2,905,036) ........... .....(2,905,036)........ (60,785)................ 0 ................ 0 ................ 0 .........300,460  .......... 0002 ............
CALL OPTION BFWD 

11/25/24 C UST20 

BHF3GVW33 .............. Variable Annuities ... Exh 5 ........
Interest 

Rate...........
BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 12/28/2022 . 11/25/2024 ............... 0 ...... 50,000,000 .........98.96903 ................ 0 ................ 0 ................ 0 ....... (196,874) ........... ....... (196,874)..........79,048 ................ 0 ................ 0 ................ 0 .......... 97,924  .......... 0002 ............
CALL OPTION BFWD 

1/2/25 C UST20 

BHF3H3L02 .............. Variable Annuities ... Exh 5 ........
Interest 

Rate...........
WELLS FARGO BANK NA 

........................ KB1H1DSPRFMYMCUFXT09 . 01/04/2023 . 01/02/2025 ............... 0 .....102,000,000 .........93.28002 ................ 0 ................ 0 ................ 0 .....(2,758,584) ........... .....(2,758,584)....... (126,988)................ 0 ................ 0 ................ 0 .........258,814  .......... 0002 ............
UNITED STATES TREASURY 

BFWD 01/06/23 C UST20 

BHF3H7X18 .............. Variable Annuities ... Exh 5 ........
Interest 

Rate...........
CREDIT AGRICOLE CIB 

........................ 1VUV7VQFKUOQSJ21A208 . 01/06/2023 . 01/06/2025 ............... 0 ...... 50,000,000 ..........77.3783 ................ 0 ................ 0 ................ 0 .....(1,745,615) ........... .....(1,745,615)....... (224,660)................ 0 ................ 0 ................ 0 .........129,541  .......... 0002 ............
UNITED STATES TREASURY 

BFWD 02/03/25 C UST20 

BHF3HBV78 .............. Variable Annuities ... Exh 5 ........
Interest 

Rate...........
BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 01/10/2023 . 02/03/2025 ............... 0 ...... 69,000,000 .........77.47674 ................ 0 ................ 0 ................ 0 .....(2,405,686) ........... .....(2,405,686)....... (292,188)................ 0 ................ 0 ................ 0 .........202,702  .......... 0002 ............
CALL OPTION BFWD 

5/28/26 C UST30 

BHF3HBVL7 .............. Liability Portfolio . N/A ...........
Interest 

Rate...........
MORGAN STANLEY 

CAPITAL SERVICES .. I7331LVCZKQKX5T7XV54 . 01/10/2023 . 05/28/2026 ............... 0 ...... 44,000,000 .........95.06843 ................ 0 ................ 0 ................ 0 ... (16,691,057) ........... ... (16,691,057).....(1,301,930)................ 0 ................ 0 ................ 0 .........283,240  .......... 0003 ............
CALL OPTION BFWD 

5/29/2026 C UST30 

BHF3HBVP8 .............. Liability Portfolio . N/A ...........
Interest 

Rate...........
MORGAN STANLEY 

CAPITAL SERVICES .. I7331LVCZKQKX5T7XV54 . 01/10/2023 . 05/29/2026 ............... 0 ...... 46,000,000 .........95.72107 ................ 0 ................ 0 ................ 0 ... (17,729,997) ........... ... (17,729,997).....(1,371,456)................ 0 ................ 0 ................ 0 .........296,359  .......... 0003 ............
CALL OPTION BFWD 

6/17/26 C UST30 

BHF3HBVR4 .............. Liability Portfolio . N/A ...........
Interest 

Rate...........
MORGAN STANLEY 

CAPITAL SERVICES .. I7331LVCZKQKX5T7XV54 . 01/10/2023 . 06/17/2026 ............... 0 ...... 46,000,000 .......... 93.3946 ................ 0 ................ 0 ................ 0 ... (16,684,417) ........... ... (16,684,417).....(1,333,293)................ 0 ................ 0 ................ 0 .........300,969  .......... 0003 ............
CALL OPTION BFWD 

7/20/26 C UST30 

BHF3HBVU7 .............. Liability Portfolio . N/A ...........
Interest 

Rate...........
MORGAN STANLEY 

CAPITAL SERVICES .. I7331LVCZKQKX5T7XV54 . 01/10/2023 . 07/20/2026 ............... 0 ...... 45,000,000 .........98.89482 ................ 0 ................ 0 ................ 0 ... (18,573,061) ........... ... (18,573,061).....(1,388,750)................ 0 ................ 0 ................ 0 .........302,099  .......... 0003 ............
CALL OPTION BFWD 

7/20/2026 C UST30 

BHF3HBVV5 .............. Liability Portfolio . N/A ...........
Interest 

Rate...........
MORGAN STANLEY 

CAPITAL SERVICES .. I7331LVCZKQKX5T7XV54 . 01/10/2023 . 07/20/2026 ............... 0 ...... 45,000,000 .........99.05398 ................ 0 ................ 0 ................ 0 ... (18,640,120) ........... ... (18,640,120).....(1,391,244)................ 0 ................ 0 ................ 0 .........302,099  .......... 0003 ............
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CALL OPTION BFWD 

7/20/26 C UST30 

BHF3HBVW3 .............. Liability Portfolio . N/A ...........
Interest 

Rate...........
MORGAN STANLEY 

CAPITAL SERVICES .. I7331LVCZKQKX5T7XV54 . 01/10/2023 . 07/20/2026 ............... 0 ...... 45,000,000 .........99.09643 ................ 0 ................ 0 ................ 0 ... (18,658,002) ........... ... (18,658,002).....(1,391,909)................ 0 ................ 0 ................ 0 .........302,099  .......... 0003 ............
CALL OPTION BFWD 

7/20/26 C UST30 

BHF3HBVX1 .............. Liability Portfolio . N/A ...........
Interest 

Rate...........
MORGAN STANLEY 

CAPITAL SERVICES .. I7331LVCZKQKX5T7XV54 . 01/10/2023 . 07/20/2026 ............... 0 ...... 90,000,000 .........98.86298 ................ 0 ................ 0 ................ 0 ... (37,119,298) ........... ... (37,119,298).....(2,776,502)................ 0 ................ 0 ................ 0 .........604,198  .......... 0003 ............
CALL OPTION BFWD 

7/23/26 C UST30 

BHF3HBVY9 .............. Liability Portfolio . N/A ...........
Interest 

Rate...........
MORGAN STANLEY 

CAPITAL SERVICES .. I7331LVCZKQKX5T7XV54 . 01/10/2023 . 07/23/2026 ............... 0 ...... 38,000,000 .........99.61663 ................ 0 ................ 0 ................ 0 ... (15,935,081) ........... ... (15,935,081).....(1,182,163)................ 0 ................ 0 ................ 0 .........255,687  .......... 0003 ............
CALL OPTION BFWD 

6/4/26 C UST30 

BHF3HBVZ6 .............. Liability Portfolio . N/A ...........
Interest 

Rate...........
WELLS FARGO BANK NA 

........................ KB1H1DSPRFMYMCUFXT09 . 01/10/2023 . 06/04/2026 ............... 0 .....194,000,000 .........98.75822 ................ 0 ................ 0 ................ 0 ... (49,717,258) ........... ... (49,717,258).....(5,001,598)................ 0 ................ 0 ................ 0 ...... 1,256,033  .......... 0003 ............
CALL OPTION BFWD 

06/4/26 C UST30 

BHF3HJWD7 .............. Liability Portfolio . N/A ...........
Interest 

Rate...........
WELLS FARGO BANK NA 

........................ KB1H1DSPRFMYMCUFXT09 . 01/13/2023 . 06/04/2026 ............... 0 .....112,000,000 .........94.58104 ................ 0 ................ 0 ................ 0 ... (26,066,248) ........... ... (26,066,248).....(2,681,397)................ 0 ................ 0 ................ 0 .........725,132  .......... 0003 ............
CALL OPTION BFWD 

06/4/26 C UST30 

BHF3HJWG0 .............. Liability Portfolio . N/A ...........
Interest 

Rate...........
WELLS FARGO BANK NA 

........................ KB1H1DSPRFMYMCUFXT09 . 01/13/2023 . 06/04/2026 ............... 0 .....115,000,000 .........95.12794 ................ 0 ................ 0 ................ 0 ... (27,355,706) ........... ... (27,355,706).....(2,775,034)................ 0 ................ 0 ................ 0 .........744,556  .......... 0003 ............
CALL OPTION BFWD 

06/11/26 C UST30 

BHF3HJWJ4 .............. Liability Portfolio . N/A ...........
Interest 

Rate...........
WELLS FARGO BANK NA 

........................ KB1H1DSPRFMYMCUFXT09 . 01/13/2023 . 06/11/2026 ............... 0 .....225,000,000 .......... 95.0524 ................ 0 ................ 0 ................ 0 ....(53,331,548) ........... ....(53,331,548).....(5,421,029)................ 0 ................ 0 ................ 0 ...... 1,465,047  .......... 0003 ............
CALL OPTION BFWD 

06/17/26 C UST30 

BHF3HJWK1 .............. Liability Portfolio . N/A ...........
Interest 

Rate...........
WELLS FARGO BANK NA 

........................ KB1H1DSPRFMYMCUFXT09 . 01/13/2023 . 06/17/2026 ............... 0 .....162,000,000 .........96.09503 ................ 0 ................ 0 ................ 0 ... (39,965,806) ........... ... (39,965,806).....(3,960,250)................ 0 ................ 0 ................ 0 ...... 1,059,933  .......... 0003 ............
CALL OPTION BFWD 

6/19/26 C UST30 

BHF3HJWL9 .............. Liability Portfolio . N/A ...........
Interest 

Rate...........

NOMURA GLOBAL 

FINANCIAL PRODUCTS 

IN .................... 0Z3VO5H2G7GRS05BHJ91 . 01/18/2023 . 06/19/2026 ............... 0 .....175,000,000 ....... 104.44885 ................ 0 ................ 0 ................ 0 ... (41,842,790) ........... ... (41,842,790).....(4,093,564)................ 0 ................ 0 ................ 0 ......1,146,820  .......... 0003 ............
CALL OPTION BFWD 

06/22/26 C UST30 

BHF3HJWM7 .............. Liability Portfolio . N/A ...........
Interest 

Rate...........
MIZUHO CAPITAL 

MARKETS LLC ........ OV6W8S6QX2D1J857QP30 . 01/18/2023 . 06/22/2026 ............... 0 .....200,000,000 .........105.2306 ................ 0 ................ 0 ................ 0 ... (49,278,550) ........... ... (49,278,550).....(4,729,409)................ 0 ................ 0 ................ 0 ...... 1,313,784  .......... 0003 ............
UNITED STATES TREASURY 

BFWD 5/28/26 C UST30 

BHF3HPSS5 .............. Liability Portfolio . N/A ...........
Interest 

Rate...........
WELLS FARGO BANK NA 

........................ KB1H1DSPRFMYMCUFXT09 . 01/17/2023 . 05/28/2026 ............... 0 ...... 46,000,000 .......... 92.6247 ................ 0 ................ 0 ................ 0 ... (16,392,301) ........... ... (16,392,301).....(1,322,142)................ 0 ................ 0 ................ 0 .........296,114  .......... 0003 ............
UNITED STATES TREASURY 

BFWD 6/11/26 C UST30 

BHF3HPST3 .............. Liability Portfolio . N/A ...........
Interest 

Rate...........
WELLS FARGO BANK NA 

........................ KB1H1DSPRFMYMCUFXT09 . 01/17/2023 . 06/11/2026 ............... 0 ...... 69,000,000 .........92.79695 ................ 0 ................ 0 ................ 0 ... (24,657,636) ........... ... (24,657,636).....(1,986,130)................ 0 ................ 0 ................ 0 .........449,281  .......... 0003 ............
CALL OPTION BFWD 

1/16/25 C UST10 

BHF3HPSY2 .............. Variable Annuities ... Exh 5 ........
Interest 

Rate...........
BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 01/17/2023 . 01/16/2025 ............... 0 .....145,000,000 .........91.18276 ................ 0 ................ 0 ................ 0 .....(3,200,280) ........... .....(3,200,280).........288,727 ................ 0 ................ 0 ................ 0 .........394,370  .......... 0002 ............
CALL OPTION BFWD 

5/15/26 C UST30 

BHF3HUE26 .............. Liability Portfolio . N/A ...........
Interest 

Rate...........
BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 01/19/2023 . 05/15/2026 ............... 0 .....202,000,000 .........74.62639 ................ 0 ................ 0 ................ 0 ... (16,671,810) ........... ... (16,671,810).....(3,998,160)................ 0 ................ 0 ................ 0 ......1,286,281  .......... 0003 ............
CALL OPTION BFWD 

5/21/26 C UST30 

BHF3HUE34 .............. Liability Portfolio . N/A ...........
Interest 

Rate...........
BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 01/19/2023 . 05/21/2026 ............... 0 .....130,000,000 ..........80.1922 ................ 0 ................ 0 ................ 0 ... (11,303,388) ........... ... (11,303,388).....(2,743,065)................ 0 ................ 0 ................ 0 .........831,989  .......... 0003 ............
CALL OPTION BFWD 

1/17/25 C UST20 

BHF3J4Q37 .............. Variable Annuities ... Exh 5 ........
Interest 

Rate...........
BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 01/26/2023 . 01/17/2025 ............... 0 .....200,000,000 .........95.77501 ................ 0 ................ 0 ................ 0 ... (10,268,589) ........... ... (10,268,589)....... (387,177)................ 0 ................ 0 ................ 0 .........546,471  .......... 0002 ............
CALL OPTION BFWD 

1/23/26 C UST20 

BHF3J4Q78 .............. Variable Annuities ... Exh 5 ........
Interest 

Rate...........
WELLS FARGO BANK NA 

........................ KB1H1DSPRFMYMCUFXT09 . 01/26/2023 . 01/23/2026 ............... 0 ...... 59,000,000 .......... 73.5902 ................ 0 ................ 0 ................ 0 .....(2,302,659) ........... .....(2,302,659)....... (111,593)................ 0 ................ 0 ................ 0 .........338,295  .......... 0002 ............
CALL OPTION BFWD 

1/17/25 C UST20 

BHF3J4Q86 .............. Variable Annuities ... Exh 5 ........
Interest 

Rate...........
BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 01/26/2023 . 01/17/2025 ............... 0 .....200,000,000 ........ 96.07181 ................ 0 ................ 0 ................ 0 ... (10,854,189) ........... ... (10,854,189)....... (407,857)................ 0 ................ 0 ................ 0 .........546,471  .......... 0002 ............
CALL OPTION BFWD 

1/17/2025 C UST20 

BHF3J4QA1 .............. Variable Annuities ... Exh 5 ........
Interest 

Rate........... CITIBANK NA ........ E57ODZWZ7FF32TWEFA76 . 01/26/2023 . 01/17/2025 ............... 0 .....170,000,000 .........96.23564 ................ 0 ................ 0 ................ 0 .....(9,500,823) ........... .....(9,500,823)....... (356,381)................ 0 ................ 0 ................ 0 .........464,500  .......... 0002 ............
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(b)
CALL OPTION BFWD 

2/02/26 C UST20 

BHF3JDF54 .............. Variable Annuities ... Exh 5 ........
Interest 

Rate...........
WELLS FARGO BANK NA 

........................ KB1H1DSPRFMYMCUFXT09 . 02/01/2023 . 02/02/2026 ............... 0 ...... 55,000,000 .........79.04653 ................ 0 ................ 0 ................ 0 .....(2,328,996) ........... .....(2,328,996).........(72,109)................ 0 ................ 0 ................ 0 .........318,628  .......... 0002 ............
CALL OPTION BFWD 

07/01/25 C UST20 

BHF3JDF62 .............. Variable Annuities ... Exh 5 ........
Interest 

Rate........... CITIBANK NA ........ E57ODZWZ7FF32TWEFA76 . 02/02/2023 . 07/01/2025 ............... 0 .....100,000,000 .........97.23659 ................ 0 ................ 0 ................ 0 .....(6,419,953) ........... .....(6,419,953)....... (105,996)................ 0 ................ 0 ................ 0 .........433,210  .......... 0002 ............
CALL OPTION BFWD 

07/01/25 C UST20 

BHF3JDF70 .............. Variable Annuities ... Exh 5 ........
Interest 

Rate...........
MIZUHO CAPITAL 

MARKETS LLC ........ OV6W8S6QX2D1J857QP30 . 02/02/2023 . 07/01/2025 ............... 0 .....100,000,000 .........95.44654 ................ 0 ................ 0 ................ 0 .....(5,945,027) ........... .....(5,945,027).........(44,485)................ 0 ................ 0 ................ 0 .........433,210  .......... 0002 ............
UNITED STATES TREASURY 

BFWD 2/09/26 C UST20 

BHF3JYSW5 .............. Variable Annuities ... Exh 5 ........
Interest 

Rate...........
WELLS FARGO BANK NA 

........................ KB1H1DSPRFMYMCUFXT09 . 02/10/2023 . 02/09/2026 ............... 0 ...... 58,000,000 .........72.42455 ................ 0 ................ 0 ................ 0 .....(1,596,859) ........... .....(1,596,859).........(84,051)................ 0 ................ 0 ................ 0 .........338,400  .......... 0002 ............
CALL OPTION BFWD 

2/12/26 C UST20 

BHF3JYSZ8 .............. Variable Annuities ... Exh 5 ........
Interest 

Rate...........
WELLS FARGO BANK NA 

........................ KB1H1DSPRFMYMCUFXT09 . 02/10/2023 . 02/12/2026 ............... 0 ...... 91,000,000 .........81.98149 ................ 0 ................ 0 ................ 0 .....(2,948,399) ........... .....(2,948,399)....... (260,737)................ 0 ................ 0 ................ 0 .........532,537  .......... 0002 ............
UNITED STATES TREASURY 

BFWD 2/27/26 C UST20 

BHF3KNKG0 .............. Variable Annuities ... Exh 5 ........
Interest 

Rate........... BARCLAYS BANK PLC G5GSEF7VJP5I7OUK5573 . 02/23/2023 . 02/27/2026 ............... 0 .....170,000,000 .........76.50436 ................ 0 ................ 0 ................ 0 .....(3,028,751) ........... .....(3,028,751).........(62,564)................ 0 ................ 0 ................ 0 ......1,009,662  .......... 0003 ............
UNITED STATES TREASURY 

BFWD 3/09/26 C UST20 

BHF3KNKL9 .............. Variable Annuities ... Exh 5 ........
Interest 

Rate........... BNP PARIBAS ........ R0MUWSFPU8MPRO8K5P83 . 02/23/2023 . 03/09/2026 ............... 0 .....177,000,000 .........81.25914 ................ 0 ................ 0 ................ 0 .....(4,499,027) ........... .....(4,499,027)....... (451,908)................ 0 ................ 0 ................ 0 ...... 1,061,394  .......... 0002 ............
CALL OPTION BFWD 

03/12/2026 C UST20 

BHF3KNLJ3 .............. Variable Annuities ... Exh 5 ........
Interest 

Rate...........
JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 02/23/2023 . 03/12/2026 ............... 0 .....113,000,000 .........93.27554 ................ 0 ................ 0 ................ 0 .....(3,161,482) ........... .....(3,161,482)..........58,275 ................ 0 ................ 0 ................ 0 .........679,546  .......... 0002 ............
CALL OPTION BFWD 

03/19/2026 C UST20 

BHF3KNLL8 .............. Variable Annuities ... Exh 5 ........
Interest 

Rate...........
WELLS FARGO BANK NA 

........................ KB1H1DSPRFMYMCUFXT09 . 02/24/2023 . 03/19/2026 ............... 0 .....226,000,000 .........92.39669 ................ 0 ................ 0 ................ 0 .....(4,461,358) ........... .....(4,461,358).........188,824 ................ 0 ................ 0 ................ 0 ......1,368,072  .......... 0003 ............
CALL OPTION BFWD 

3/3/25 C UST20 

BHF3KX9R7 .............. Variable Annuities ... Exh 5 ........
Interest 

Rate...........
WELLS FARGO BANK NA 

........................ KB1H1DSPRFMYMCUFXT09 . 03/01/2023 . 03/03/2025 ............... 0 .....130,000,000 .........74.56284 ................ 0 ................ 0 ................ 0 ....... (740,224) ........... ....... (740,224)....... (110,236)................ 0 ................ 0 ................ 0 .........422,209  .......... 0002 ............
CALL OPTION BFWD 

3/7/25 C UST20 

BHF3L7FV7 .............. Variable Annuities ... Exh 5 ........
Interest 

Rate...........
WELLS FARGO BANK NA 

........................ KB1H1DSPRFMYMCUFXT09 . 03/06/2023 . 03/07/2025 ............... 0 .....110,000,000 .........75.19188 ................ 0 ................ 0 ................ 0 .....(1,292,665) ........... .....(1,292,665)....... (113,294)................ 0 ................ 0 ................ 0 .........361,864  .......... 0002 ............
CALL OPTION BFWD 

03/16/26 C UST20 

BHF3LHN12 .............. Variable Annuities ... Exh 5 ........
Interest 

Rate...........
WELLS FARGO BANK NA 

........................ KB1H1DSPRFMYMCUFXT09 . 03/13/2023 . 03/16/2026 ............... 0 .....330,000,000 .........94.30406 ................ 0 ................ 0 ................ 0 ... (16,367,056) ........... ... (16,367,056).......... 58,945 ................ 0 ................ 0 ................ 0 ...... 1,992,018  .......... 0002 ............
CALL OPTION BFWD 

03/16/26 C UST20 

BHF3LHN20 .............. Variable Annuities ... Exh 5 ........
Interest 

Rate...........
JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 03/13/2023 . 03/16/2026 ............... 0 .....169,000,000 .........95.31733 ................ 0 ................ 0 ................ 0 .....(8,003,462) ........... .....(8,003,462).........(30,296)................ 0 ................ 0 ................ 0 ...... 1,020,155  .......... 0002 ............
CALL OPTION BFWD 

03/04/25 C UST20 

BHF3LY093 .............. Variable Annuities ... Exh 5 ........
Interest 

Rate........... CITIBANK NA ........ E57ODZWZ7FF32TWEFA76 . 03/24/2023 . 03/04/2025 ............... 0 .....215,000,000 .........93.67985 ................ 0 ................ 0 ................ 0 .....(9,252,987) ........... .....(9,252,987)....... (150,271)................ 0 ................ 0 ................ 0 .........700,532  .......... 0002 ............
CALL OPTION BFWD 

03/04/25 C UST20 

BHF3LY0A0 .............. Variable Annuities ... Exh 5 ........
Interest 

Rate........... CITIBANK NA ........ E57ODZWZ7FF32TWEFA76 . 03/24/2023 . 03/04/2025 ............... 0 .....250,000,000 .........95.49162 ................ 0 ................ 0 ................ 0 ... (11,929,714) ........... ... (11,929,714)....... (330,210)................ 0 ................ 0 ................ 0 .........814,572  .......... 0002 ............
CALL OPTION BFWD 

4/01/25 C UST20 

BHF3MPW54 .............. Variable Annuities ... Exh 5 ........
Interest 

Rate...........
MORGAN STANLEY 

CAPITAL SERVICES .. I7331LVCZKQKX5T7XV54 . 04/06/2023 . 04/01/2025 ............... 0 .....191,000,000 .........84.33472 ................ 0 ................ 0 ................ 0 ... (11,205,070) ........... ... (11,205,070)....... (853,581)................ 0 ................ 0 ................ 0 ........ 676,211  .......... 0002 ............
CALL OPTION BFWD 

09/14/26 C UST20 

BHF3QGQX6 .............. Variable Annuities ... Exh 5 ........
Interest 

Rate...........
WELLS FARGO BANK NA 

........................ KB1H1DSPRFMYMCUFXT09 . 06/02/2023 . 09/14/2026 ............... 0 .....166,000,000 .........91.46471 ................ 0 ................ 0 ................ 0 .....(4,045,761) ........... .....(4,045,761).........260,274 ................ 0 ................ 0 ................ 0 ......1,160,862  .......... 0002 ............
CALL OPTION BFWD 

09/17/26 C UST20 

BHF3QP8X6 .............. Variable Annuities ... Exh 5 ........
Interest 

Rate...........
WELLS FARGO BANK NA 

........................ KB1H1DSPRFMYMCUFXT09 . 06/06/2023 . 09/17/2026 ............... 0 .....221,000,000 ..........90.9819 ................ 0 ................ 0 ................ 0 .....(4,398,417) ........... .....(4,398,417).........385,168 ................ 0 ................ 0 ................ 0 ...... 1,548,729  .......... 0003 ............
CALL OPTION BFWD 

09/17/26 C UST20 

BHF3QRZY0 .............. Variable Annuities ... Exh 5 ........
Interest 

Rate...........
JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 06/06/2023 . 09/17/2026 ............... 0 ...... 50,000,000 .........90.97921 ................ 0 ................ 0 ................ 0 ....... (993,864) ........... ....... (993,864)..........87,189 ................ 0 ................ 0 ................ 0 .........350,391  .......... 0003 ............
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CALL OPTION BFWD 

8/10/26 C UST20 

BHF3R00Y6 .............. Variable Annuities ... Exh 5 ........
Interest 

Rate...........

NOMURA GLOBAL 

FINANCIAL PRODUCTS 

IN .................... 0Z3VO5H2G7GRS05BHJ91 . 06/09/2023 . 08/10/2026 ............... 0 ...... 68,000,000 .........76.82287 ................ 0 ................ 0 ................ 0 .....(1,262,954) ........... .....(1,262,954)..........(2,476)................ 0 ................ 0 ................ 0 .........463,732  .......... 0003 ............
CALL OPTION BFWD 

9/14/27 C UST20 

BHF3R16R3 .............. Variable Annuities ... Exh 5 ........
Interest 

Rate...........

NOMURA GLOBAL 

FINANCIAL PRODUCTS 

IN .................... 0Z3VO5H2G7GRS05BHJ91 . 06/12/2023 . 09/14/2027 ............... 0 .....138,000,000 .........76.92038 ................ 0 ................ 0 ................ 0 .....(1,721,139) ........... .....(1,721,139).........386,561 ................ 0 ................ 0 ................ 0 ......1,186,351  .......... 0003 ............
CALL OPTION BFWD 

04/23/27 C UST20 

BHF3R1FP7 .............. Variable Annuities ... Exh 5 ........
Interest 

Rate...........
WELLS FARGO BANK NA 

........................ KB1H1DSPRFMYMCUFXT09 . 06/14/2023 . 04/23/2027 ............... 0 .....166,000,000 .........95.21514 ................ 0 ................ 0 ................ 0 ....(33,936,474) ........... ....(33,936,474).....(1,207,274)................ 0 ................ 0 ................ 0 ...... 1,328,426  .......... 0002 ............
CALL OPTION BFWD 

4/08/27 C UST20 

BHF3R1G84 .............. Variable Annuities ... Exh 5 ........
Interest 

Rate...........
WELLS FARGO BANK NA 

........................ KB1H1DSPRFMYMCUFXT09 . 06/14/2023 . 04/08/2027 ............... 0 .....133,000,000 .......... 91.3032 ................ 0 ................ 0 ................ 0 ....(22,495,231) ........... ....(22,495,231)....... (790,064)................ 0 ................ 0 ................ 0 ......1,055,770  .......... 0002 ............
CALL OPTION BFWD 

06/09/28 C UST30 

BHF3VPVC0 .............. Liability Portfolio . N/A ...........
Interest 

Rate...........
WELLS FARGO BANK NA 

........................ KB1H1DSPRFMYMCUFXT09 . 09/19/2023 . 06/09/2028 ............... 0 .....160,000,000 .........96.94959 ................ 0 ................ 0 ................ 0 .........587,412 ........... .........587,412 .....(2,299,842)................ 0 ................ 0 ................ 0 ...... 1,537,406  .......... 0003 ............
CALL OPTION BFWD 

09/08/28 C UST30 

BHF3VPVD8 .............. Liability Portfolio . N/A ...........
Interest 

Rate...........
WELLS FARGO BANK NA 

........................ KB1H1DSPRFMYMCUFXT09 . 09/19/2023 . 09/08/2028 ............... 0 .....180,000,000 .........97.18123 ................ 0 ................ 0 ................ 0 .........205,845 ........... .........205,845 .....(2,208,793)................ 0 ................ 0 ................ 0 ......1,787,008  .......... 0003 ............
CALL OPTION BFWD 

08/14/28 C UST30 

BHF3VPVE6 .............. Liability Portfolio . N/A ...........
Interest 

Rate...........
WELLS FARGO BANK NA 

........................ KB1H1DSPRFMYMCUFXT09 . 09/19/2023 . 08/14/2028 ............... 0 .....160,000,000 ........... 97.105 ................ 0 ................ 0 ................ 0 .........308,337 ........... .........308,337 .....(2,058,333)................ 0 ................ 0 ................ 0 ...... 1,574,593  .......... 0003 ............
UNITED STATES TREASURY 

BFWD 6/13/29 C UST30 

BHF40V1V0 .............. Liability Portfolio . N/A ...........
Interest 

Rate...........
BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 12/14/2023 . 06/13/2029 ............... 0 .....125,000,000 ....... 110.44684 ................ 0 ................ 0 ................ 0 .....(4,223,143) ........... .....(4,223,143).....(1,217,102)................ 0 ................ 0 ................ 0 ...... 1,355,560  .......... 0003 ............
UNITED STATES TREASURY 

BFWD 12/13/28 C UST30 

BHF40XWJ9 .............. Liability Portfolio . N/A ...........
Interest 

Rate........... BNP PARIBAS ........ R0MUWSFPU8MPRO8K5P83 . 12/14/2023 . 12/12/2028 ............... 0 .....125,000,000 ....... 110.57432 ................ 0 ................ 0 ................ 0 .....(3,882,819) ........... .....(3,882,819).....(1,549,045)................ 0 ................ 0 ................ 0 ......1,281,287  .......... 0003 ............
UNITED STATES TREASURY 

BFWD 03/14/29 C UST30 

BHF40XWN0 .............. Liability Portfolio . N/A ...........
Interest 

Rate........... BNP PARIBAS ........ R0MUWSFPU8MPRO8K5P83 . 12/14/2023 . 03/13/2029 ............... 0 ...... 75,000,000 ....... 110.46805 ................ 0 ................ 0 ................ 0 .....(2,410,061) ........... .....(2,410,061)....... (832,936)................ 0 ................ 0 ................ 0 .........791,246  .......... 0003 ............
UNITED STATES TREASURY 

BFWD 03/14/29 C UST30 

BHF40XWQ3 .............. Liability Portfolio . N/A ...........
Interest 

Rate........... BNP PARIBAS ........ R0MUWSFPU8MPRO8K5P83 . 12/14/2023 . 03/13/2029 ............... 0 ...... 50,000,000 ....... 110.53546 ................ 0 ................ 0 ................ 0 .....(1,635,520) ........... .....(1,635,520)....... (556,481)................ 0 ................ 0 ................ 0 .........527,497  .......... 0003 ............
UNITED STATES TREASURY 

BFWD 9/13/29 C UST30 

BHF4108P3 .............. Liability Portfolio . N/A ...........
Interest 

Rate...........
BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 12/15/2023 . 09/13/2029 ............... 0 .....125,000,000 ....... 110.42207 ................ 0 ................ 0 ................ 0 .....(4,406,196) ........... .....(4,406,196).....(1,035,644)................ 0 ................ 0 ................ 0 ...... 1,391,403  .......... 0003 ............
CALL OPTION BFWD 

1/30/25 C UST10 

BHF43HVY9 .............. Variable Annuities ... Exh 5 ........
Interest 

Rate...........
JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 01/31/2024 . 01/30/2025 ............... 0 .....250,000,000 ....... 104.94257 ................ 0 ................ 0 ................ 0 ...... 1,823,926 ........... ...... 1,823,926 ...... 1,823,926 ................ 0 ................ 0 ................ 0 .........722,676  .......... 0003 ............
CALL OPTION BFWD 

2/1/27 C UST10 

BHF43M2A2 .............. Variable Annuities ... Exh 5 ........
Interest 

Rate...........
WELLS FARGO BANK NA 

........................ KB1H1DSPRFMYMCUFXT09 . 02/01/2024 . 02/01/2027 ............... 0 .....250,000,000 ....... 104.34995 ................ 0 ................ 0 ................ 0 .....(1,643,526) ........... .....(1,643,526).....(1,643,526)................ 0 ................ 0 ................ 0 ...... 1,912,020  .......... 0003 ............
CALL OPTION BFWD 

2/1/27 C UST10 

BHF43PRG5 .............. Variable Annuities ... Exh 5 ........
Interest 

Rate...........
WELLS FARGO BANK NA 

........................ KB1H1DSPRFMYMCUFXT09 . 02/02/2024 . 02/16/2027 ............... 0 .....290,000,000 ....... 103.38218 ................ 0 ................ 0 ................ 0 .........527,054 ........... .........527,054 .........527,054 ................ 0 ................ 0 ................ 0 ...... 2,237,337  .......... 0003 ............
CALL OPTION BFWD 

2/07/28 C UST20 

BHF43YAQ2 .............. Variable Annuities ... Exh 5 ........
Interest 

Rate...........
JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 02/07/2024 . 02/07/2028 ............... 0 ...... 41,500,000 .........98.62851 ................ 0 ................ 0 ................ 0 .........599,168 ........... .........599,168 .........599,168 ................ 0 ................ 0 ................ 0 .........380,137  .......... 0003 ............
CALL OPTION BFWD 

02/24/25 C UST20 

BHF48XAN6 .............. Variable Annuities ... Exh 5 ........
Interest 

Rate...........
CREDIT AGRICOLE CIB 

........................ 1VUV7VQFKUOQSJ21A208 . 04/30/2024 . 02/25/2025 ............... 0 ...... 90,000,000 .........67.44593 ................ 0 ................ 0 ................ 0 ......5,760,107 ........... ......5,760,107 ......5,760,107 ................ 0 ................ 0 ................ 0 .........286,548  .......... 0002 ............
CALL OPTION BFWD 

3/5/24 C UST5 

BHF4DSXK2 .............. Variable Annuities ... Exh 5 ........
Interest 

Rate...........
JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 07/16/2024 . 03/05/2025 ............... 0 .....400,000,000 ....... 100.28387 ................ 0 ................ 0 ................ 0 ...... 6,592,436 ........... ...... 6,592,436 ...... 6,592,436 ................ 0 ................ 0 ................ 0 ...... 1,307,513  .......... 0003 ............
CALL OPTION BFWD 

6/18/26 C UST30 

BHF4DXWB2 .............. Liability Portfolio . N/A ...........
Interest 

Rate...........
CREDIT AGRICOLE CIB 

........................ 1VUV7VQFKUOQSJ21A208 . 07/17/2024 . 06/18/2026 ............... 0 .....175,000,000 ........ 76.37886 ................ 0 ................ 0 ................ 0 .....(4,279,625) ........... .....(4,279,625).....(4,279,625)................ 0 ................ 0 ................ 0 ...... 1,145,905  .......... 0003 ............
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(b)
CALL OPTION BFWD 

06/22/26 C UST30 

BHF4DXWC0 .............. Liability Portfolio . N/A ...........
Interest 

Rate...........
CREDIT AGRICOLE CIB 

........................ 1VUV7VQFKUOQSJ21A208 . 07/17/2024 . 06/22/2026 ............... 0 .....200,000,000 .........76.36271 ................ 0 ................ 0 ................ 0 .....(4,911,820) ........... .....(4,911,820).....(4,911,820)................ 0 ................ 0 ................ 0 ...... 1,313,784  .......... 0003 ............
WELBK_VCSA BFWD 

6/16/25 C UST30 

BHF4DY8K7 .............. Liability Portfolio . N/A ...........
Interest 

Rate...........
CREDIT AGRICOLE CIB 

........................ 1VUV7VQFKUOQSJ21A208 . 07/17/2024 . 06/16/2025 ............... 0 .....200,000,000 .........76.70309 ................ 0 ................ 0 ................ 0 .....(5,041,283) ........... .....(5,041,283).....(5,041,283)................ 0 ................ 0 ................ 0 .........842,371  .......... 0003 ............
CALL OPTION BFWD 

6/05/25 C UST30 

BHF4E60B5 .............. Liability Portfolio . N/A ...........
Interest 

Rate...........
BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 07/18/2024 . 06/05/2025 ............... 0 .....230,000,000 .........76.28361 ................ 0 ................ 0 ................ 0 .....(6,747,642) ........... .....(6,747,642).....(6,747,642)................ 0 ................ 0 ................ 0 .........947,932  .......... 0003 ............
CALL OPTION BFWD 

9/02/30 C UST30 

BHF4E60Z2 .............. Liability Portfolio . N/A ...........
Interest 

Rate...........
CREDIT AGRICOLE CIB 

........................ 1VUV7VQFKUOQSJ21A208 . 07/18/2024 . 08/30/2030 ............... 0 .....227,000,000 ....... 101.40316 ................ 0 ................ 0 ................ 0 ...... 4,239,914 ........... ...... 4,239,914 ...... 4,239,914 ................ 0 ................ 0 ................ 0 ......2,761,063  .......... 0003 ............
CALL OPTION BFWD 

3/14/30 C UST30 

BHF4E8XN9 .............. Liability Portfolio . N/A ...........
Interest 

Rate...........
JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 07/19/2024 . 03/14/2030 ............... 0 .....194,000,000 ....... 101.15247 ................ 0 ................ 0 ................ 0 ...... 4,680,483 ........... ...... 4,680,483 ...... 4,680,483 ................ 0 ................ 0 ................ 0 ...... 2,265,484  .......... 0003 ............
CALL OPTION BFWD 

6/4/26 C UST30 

BHF4E8XP4 .............. Liability Portfolio . N/A ...........
Interest 

Rate...........
CREDIT AGRICOLE CIB 

........................ 1VUV7VQFKUOQSJ21A208 . 07/19/2024 . 06/04/2026 ............... 0 .....194,000,000 .........68.45597 ................ 0 ................ 0 ................ 0 .....(5,547,707) ........... .....(5,547,707).....(5,547,707)................ 0 ................ 0 ................ 0 ...... 1,256,033  .......... 0003 ............
CALL OPTION BFWD 

10/12/30 C UST30 

BHF4E9B35 .............. Liability Portfolio . N/A ...........
Interest 

Rate...........
JPMORGAN CHASE BANK 

N.A. ................. 7H6GLXDRUGQFU57RNE97 . 07/19/2024 . 10/12/2029 ............... 0 .....202,000,000 ....... 101.45188 ................ 0 ................ 0 ................ 0 ......5,069,801 ........... ......5,069,801 ......5,069,801 ................ 0 ................ 0 ................ 0 ...... 2,266,458  .......... 0003 ............
CALL OPTION BFWD 

5/15/26 C UST30 

BHF4E9B43 .............. Liability Portfolio . N/A ...........
Interest 

Rate...........
CREDIT AGRICOLE CIB 

........................ 1VUV7VQFKUOQSJ21A208 . 07/19/2024 . 05/15/2026 ............... 0 .....202,000,000 .........62.98525 ................ 0 ................ 0 ................ 0 .....(5,474,217) ........... .....(5,474,217).....(5,474,217)................ 0 ................ 0 ................ 0 ......1,286,281  .......... 0003 ............
CALL OPTION BFWD 

06/11/26 C UST30 

BHF4ECTP0 .............. Liability Portfolio . N/A ...........
Interest 

Rate...........
CREDIT AGRICOLE CIB 

........................ 1VUV7VQFKUOQSJ21A208 . 07/22/2024 . 06/11/2026 ............... 0 .....225,000,000 ........ 66.51011 ................ 0 ................ 0 ................ 0 .....(7,004,100) ........... .....(7,004,100).....(7,004,100)................ 0 ................ 0 ................ 0 ...... 1,465,047  .......... 0003 ............
CALL OPTION BFWD 

06/17/26 C UST30 

BHF4ED5D1 .............. Liability Portfolio . N/A ...........
Interest 

Rate...........
CREDIT AGRICOLE CIB 

........................ 1VUV7VQFKUOQSJ21A208 . 07/22/2024 . 06/17/2026 ............... 0 .....162,000,000 .........66.46683 ................ 0 ................ 0 ................ 0 .....(5,104,526) ........... .....(5,104,526).....(5,104,526)................ 0 ................ 0 ................ 0 ...... 1,059,933  .......... 0003 ............
CALL OPTION BFWD 

09/03/30 C UST30 

BHF4ED5E9 .............. Liability Portfolio . N/A ...........
Interest 

Rate...........
BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 07/22/2024 . 09/03/2030 ............... 0 .....162,000,000 ....... 100.61249 ................ 0 ................ 0 ................ 0 ...... 4,051,420 ........... ...... 4,051,420 ...... 4,051,420 ................ 0 ................ 0 ................ 0 ...... 1,972,274  .......... 0003 ............
CALL OPTION BFWD 

06/03/30 C UST30 

BHF4ED5F6 .............. Liability Portfolio . N/A ...........
Interest 

Rate...........
BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 07/22/2024 . 06/03/2030 ............... 0 .....225,000,000 ....... 100.82609 ................ 0 ................ 0 ................ 0 ......5,646,116 ........... ......5,646,116 ......5,646,116 ................ 0 ................ 0 ................ 0 ......2,680,408  .......... 0003 ............
CALL OPTION BFWD 

06/4/26 C UST30 

BHF4EGJJ6 .............. Liability Portfolio . N/A ...........
Interest 

Rate...........
CREDIT AGRICOLE CIB 

........................ 1VUV7VQFKUOQSJ21A208 . 07/23/2024 . 06/04/2026 ............... 0 .....115,000,000 ........ 66.67916 ................ 0 ................ 0 ................ 0 .....(3,400,641) ........... .....(3,400,641).....(3,400,641)................ 0 ................ 0 ................ 0 .........744,556  .......... 0003 ............
CALL OPTION BFWD 

6/17/26 C UST30 

BHF4EGM60 .............. Liability Portfolio . N/A ...........
Interest 

Rate...........
MORGAN STANLEY 

CAPITAL SERVICES .. I7331LVCZKQKX5T7XV54 . 07/23/2024 . 06/17/2026 ............... 0 ...... 46,000,000 .........52.05075 ................ 0 ................ 0 ................ 0 .....(1,173,851) ........... .....(1,173,851).....(1,173,851)................ 0 ................ 0 ................ 0 .........300,969  .......... 0003 ............
CALL OPTION BFWD 

7/23/26 C UST30 

BHF4EGR65 .............. Liability Portfolio . N/A ...........
Interest 

Rate...........
MORGAN STANLEY 

CAPITAL SERVICES .. I7331LVCZKQKX5T7XV54 . 07/23/2024 . 07/23/2026 ............... 0 ...... 38,000,000 ..........52.1108 ................ 0 ................ 0 ................ 0 ....... (961,930) ........... ....... (961,930)....... (961,930)................ 0 ................ 0 ................ 0 .........255,687  .......... 0003 ............
JPM-CASH BFWD 7/20/26 

C UST30 BHF4EGTF3 .... Liability Portfolio . N/A ...........
Interest 

Rate...........
MORGAN STANLEY 

CAPITAL SERVICES .. I7331LVCZKQKX5T7XV54 . 07/23/2024 . 07/20/2026 ............... 0 .....225,000,000 .........52.10524 ................ 0 ................ 0 ................ 0 .....(5,700,615) ........... .....(5,700,615).....(5,700,615)................ 0 ................ 0 ................ 0 ...... 1,510,494  .......... 0003 ............
JPM-CASH BFWD 6/18/25 

C UST30 BHF4EGXK7 .... Liability Portfolio . N/A ...........
Interest 

Rate...........
MIZUHO CAPITAL 

MARKETS LLC ........ OV6W8S6QX2D1J857QP30 . 07/23/2024 . 06/18/2025 ............... 0 .....125,000,000 .........75.40373 ................ 0 ................ 0 ................ 0 .....(4,726,613) ........... .....(4,726,613).....(4,726,613)................ 0 ................ 0 ................ 0 .........528,511  .......... 0003 ............
JPM-CASH BFWD 6/03/30 

C UST30 BHF4EGXL5 .... Liability Portfolio . N/A ...........
Interest 

Rate........... CITIBANK NA ........ E57ODZWZ7FF32TWEFA76 . 07/23/2024 . 06/03/2030 ............... 0 .....125,000,000 ....... 100.84273 ................ 0 ................ 0 ................ 0 ...... 3,119,702 ........... ...... 3,119,702 ...... 3,119,702 ................ 0 ................ 0 ................ 0 ......1,489,116  .......... 0003 ............
JPM-CASH BFWD 12/02/30 

C UST30 BHF4EGXM3 .... Liability Portfolio . N/A ...........
Interest 

Rate........... CITIBANK NA ........ E57ODZWZ7FF32TWEFA76 . 07/23/2024 . 12/02/2030 ............... 0 .....309,000,000 ....... 100.82936 ................ 0 ................ 0 ................ 0 ......6,600,298 ........... ......6,600,298 ......6,600,298 ................ 0 ................ 0 ................ 0 ...... 3,839,362  .......... 0003 ............
CALL OPTION BFWD 

5/28/26 C UST30 

BHF4EL4L6 .............. Liability Portfolio . N/A ...........
Interest 

Rate...........
CREDIT AGRICOLE CIB 

........................ 1VUV7VQFKUOQSJ21A208 . 07/24/2024 . 05/28/2026 ............... 0 ...... 46,000,000 .........51.66839 ................ 0 ................ 0 ................ 0 .....(1,330,119) ........... .....(1,330,119).....(1,330,119)................ 0 ................ 0 ................ 0 .........296,114  .......... 0003 ............
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CALL OPTION BFWD 

6/11/26 C UST30 

BHF4EL5C5 .............. Liability Portfolio . N/A ...........
Interest 

Rate...........
CREDIT AGRICOLE CIB 

........................ 1VUV7VQFKUOQSJ21A208 . 07/24/2024 . 06/11/2026 ............... 0 ...... 69,000,000 .........51.69305 ................ 0 ................ 0 ................ 0 .....(1,988,529) ........... .....(1,988,529).....(1,988,529)................ 0 ................ 0 ................ 0 .........449,281  .......... 0003 ............
BRKLN_VCSA BFWD 

5/28/26 C UST30 

BHF4EL5D3 .............. Liability Portfolio . N/A ...........
Interest 

Rate...........
MORGAN STANLEY 

CAPITAL SERVICES .. I7331LVCZKQKX5T7XV54 . 07/24/2024 . 05/28/2026 ............... 0 ...... 44,000,000 .........51.58721 ................ 0 ................ 0 ................ 0 .....(1,305,888) ........... .....(1,305,888).....(1,305,888)................ 0 ................ 0 ................ 0 .........283,240  .......... 0003 ............
BRKLN_VCSA BFWD 

5/29/2026 C UST30 

BHF4EL5E1 .............. Liability Portfolio . N/A ...........
Interest 

Rate...........
MORGAN STANLEY 

CAPITAL SERVICES .. I7331LVCZKQKX5T7XV54 . 07/24/2024 . 05/29/2026 ............... 0 ...... 46,000,000 .........51.59225 ................ 0 ................ 0 ................ 0 .....(1,363,507) ........... .....(1,363,507).....(1,363,507)................ 0 ................ 0 ................ 0 .........296,359  .......... 0003 ............
BRKLN_VCSA BFWD 

03/14/30 C UST30 

BHF4EL5F8 .............. Liability Portfolio . N/A ...........
Interest 

Rate...........
BANK OF AMERICA NA 

........................ B4TYDEB6GKMZO031MB27 . 07/24/2024 . 03/14/2030 ............... 0 .....205,000,000 ....... 100.61139 ................ 0 ................ 0 ................ 0 ...... 5,861,254 ........... ...... 5,861,254 ...... 5,861,254 ................ 0 ................ 0 ................ 0 ...... 2,393,939  .......... 0003 ............
CALL OPTION BFWD 

6/26/25 C UST30 

BHF4EL5N1 .............. Liability Portfolio . N/A ...........
Interest 

Rate........... BARCLAYS BANK PLC G5GSEF7VJP5I7OUK5573 . 07/24/2024 . 06/26/2025 ............... 0 ...... 80,000,000 .........66.51446 ................ 0 ................ 0 ................ 0 .....(3,502,647) ........... .....(3,502,647).....(3,502,647)................ 0 ................ 0 ................ 0 .........343,392  .......... 0003 ............
BRKLN_VCSA BFWD 

6/05/25 C UST30 

BHF4EL5P6 .............. Liability Portfolio . N/A ...........
Interest 

Rate........... BARCLAYS BANK PLC G5GSEF7VJP5I7OUK5573 . 07/24/2024 . 06/05/2025 ............... 0 .....190,000,000 ........... 66.486 ................ 0 ................ 0 ................ 0 .....(8,375,782) ........... .....(8,375,782).....(8,375,782)................ 0 ................ 0 ................ 0 .........783,074  .......... 0003 ............
BRKLN_VCSA BFWD 

10/15/2029 C UST30 

BHF4EL5Q4 .............. Liability Portfolio . N/A ...........
Interest 

Rate........... BARCLAYS BANK PLC G5GSEF7VJP5I7OUK5573 . 07/24/2024 . 10/15/2029 ............... 0 ...... 80,000,000 .........67.85543 ................ 0 ................ 0 ................ 0 ...... 2,386,477 ........... ...... 2,386,477 ...... 2,386,477 ................ 0 ................ 0 ................ 0 .........898,339  .......... 0003 ............
BRKLN_VCSA BFWD 

5/21/26 C UST30 

BHF4EL5R2 .............. Liability Portfolio . N/A ...........
Interest 

Rate........... BARCLAYS BANK PLC G5GSEF7VJP5I7OUK5573 . 07/24/2024 . 05/21/2026 ............... 0 .....130,000,000 ........ 66.64118 ................ 0 ................ 0 ................ 0 .....(5,278,406) ........... .....(5,278,406).....(5,278,406)................ 0 ................ 0 ................ 0 .........831,989  .......... 0003 ............
BRKLN_VCSA BFWD 

12/05/2029 C UST30 

BHF4EL5S0 .............. Liability Portfolio . N/A ...........
Interest 

Rate........... BARCLAYS BANK PLC G5GSEF7VJP5I7OUK5573 . 07/24/2024 . 12/05/2029 ............... 0 .....320,000,000 ..........67.9005 ................ 0 ................ 0 ................ 0 ...... 9,445,956 ........... ...... 9,445,956 ...... 9,445,956 ................ 0 ................ 0 ................ 0 ...... 3,642,790  .......... 0003 ............
CALL OPTION BFWD 

06/4/26 C UST30 

BHF4EMU68 .............. Liability Portfolio . N/A ...........
Interest 

Rate........... BARCLAYS BANK PLC G5GSEF7VJP5I7OUK5573 . 07/25/2024 . 06/04/2026 ............... 0 .....112,000,000 .........66.43882 ................ 0 ................ 0 ................ 0 .....(3,564,990) ........... .....(3,564,990).....(3,564,990)................ 0 ................ 0 ................ 0 .........725,132  .......... 0003 ............
CALL OPTION BFWD 

2/14/25 C UST5 

BHF4F07M6 .............. Variable Annuities ... Exh 5 ........
Interest 

Rate........... CITIBANK NA ........ E57ODZWZ7FF32TWEFA76 . 08/05/2024 . 02/14/2025 ............... 0 .....250,000,000 ....... 102.03998 ................ 0 ................ 0 ................ 0 ....... (206,433) ........... ....... (206,433)....... (206,433)................ 0 ................ 0 ................ 0 .........765,815  .......... 0003 ............
CALL OPTION BFWD 

6/14/27 C UST20 

BHF4FUMS0 .............. Variable Annuities ... Exh 5 ........
Interest 

Rate...........
CREDIT AGRICOLE CIB 

........................ 1VUV7VQFKUOQSJ21A208 . 08/15/2024 . 06/14/2027 ............... 0 .....200,000,000 .........104.5571 ................ 0 ................ 0 ................ 0 .........961,558 ........... .........961,558 .........961,558 ................ 0 ................ 0 ................ 0 ...... 1,644,418  .......... 0003 ............
CALL OPTION BFWD 

8/17/29 C UST30 

BHF4FY9T5 .............. Variable Annuities ... Exh 5 ........
Interest 

Rate........... BARCLAYS BANK PLC G5GSEF7VJP5I7OUK5573 . 08/16/2024 . 08/17/2029 ............... 0 .....126,200,000 ..........87.9241 ................ 0 ................ 0 ................ 0 .........(54,136) ........... .........(54,136).........(54,136)................ 0 ................ 0 ................ 0 ...... 1,394,238  .......... 0002 ............
CALL OPTION BFWD 

08/23/29 C UST20 

BHF4GGVR2 .............. Variable Annuities ... Exh 5 ........
Interest 

Rate...........
WELLS FARGO BANK NA 

........................ KB1H1DSPRFMYMCUFXT09 . 08/28/2024 . 08/23/2029 ............... 0 .....139,500,000 ....... 100.02497 ................ 0 ................ 0 ................ 0 .........365,598 ........... .........365,598 .........365,598 ................ 0 ................ 0 ................ 0 ...... 1,543,766  .......... 0002 ............
Forward Currency Cover 

Transaction WELLS 

FARGO BANK NA Long EUR 

Short USD Settlement 

10/16/2024 .............
Joint Venture 

Interests Portfolio . BA ............ Currency.....
WELLS FARGO BANK NA 

........................ KB1H1DSPRFMYMCUFXT09 . 09/06/2024 . 10/16/2024 ............... 0 ...... 14,306,345 ..................1 ................ 0 ................ 0 ................ 0 .........(81,423) ........... .........(81,423)................ 0 .........(81,423)................ 0 ................ 0 ..........14,977  .......... 0011 ...........
Forward Currency Cover 

Transaction WELLS 

FARGO BANK NA Long EUR 

Short USD Settlement 

10/16/2024 .............
Joint Venture 

Interests Portfolio . BA ............ Currency.....
WELLS FARGO BANK NA 

........................ KB1H1DSPRFMYMCUFXT09 . 09/06/2024 . 10/16/2024 ............... 0 ...... 12,596,671 ..................1 ................ 0 ................ 0 ................ 0 .........(71,692) ........... .........(71,692)................ 0 .........(71,692)................ 0 ................ 0 ..........13,187  .......... 0011 ...........
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1
Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23

Description

Description
 of Item(s)
Hedged,
Used for
Income

Generation
or Replicated

Schedule/
Exhibit

Identifier

Type(s)
of

Risk(s)
(a)

Exchange, Counterparty
or Central Clearinghouse

Trade
Date

Date of 
Maturity

or
Expiration

Number
of

Contracts
Notional 
Amount

Strike
Price,

Rate or
Index

Received 
(Paid)

Cumulative
Prior 

Year(s) 
Initial Cost 

of Un-
discounted 
Premium 

(Received) 
Paid

Current 
Year Initial 

Cost of
Un-

discounted 
Premium 

(Received) 
Paid

Current 
Year

Income

Book/ 
Adjusted 
Carrying 

Value Code Fair Value

Unrealized 
Valuation 
Increase/ 

(Decrease)

Total 
Foreign 

Exchange 
Change in 
B./A.C.V.

Current 
Year�s 

(Amorti-
zation)/ 

Accretion

Adjustment 
to Carrying 

Value of 
Hedged 

Item
Potential 
Exposure

Credit 
Quality 

of
Refer-
ence 
Entity

Hedge
Effectiveness 
at Inception

and at 
Quarter-end

(b)
Forward Currency Cover 

Transaction WELLS 

FARGO BANK NA Long EUR 

Short USD Settlement 

10/16/2024 .............
Joint Venture 

Interests Portfolio . BA ............ Currency.....
WELLS FARGO BANK NA 

........................ KB1H1DSPRFMYMCUFXT09 . 09/06/2024 . 10/16/2024 ............... 0 ........... 17,233 ..................1 ................ 0 ................ 0 ................ 0 ..............(98) ........... ..............(98)................ 0 ..............(98)................ 0 ................ 0 ............... 18  .......... 0011 ...........
Forward Currency Cover 

Transaction WELLS 

FARGO BANK NA Long EUR 

Short USD Settlement 

10/16/2024 .............
Joint Venture 

Interests Portfolio . BA ............ Currency.....
WELLS FARGO BANK NA 

........................ KB1H1DSPRFMYMCUFXT09 . 09/06/2024 . 10/16/2024 ............... 0 .....137,055,171 ..................1 ................ 0 ................ 0 ................ 0 ....... (780,032) ........... ....... (780,032)................ 0 ....... (780,032)................ 0 ................ 0 .........143,476  .......... 0011 ...........
Forward Currency Cover 

Transaction WELLS 

FARGO BANK NA Long EUR 

Short USD Settlement 

10/16/2024 .............
Joint Venture 

Interests Portfolio . BA ............ Currency.....
WELLS FARGO BANK NA 

........................ KB1H1DSPRFMYMCUFXT09 . 09/06/2024 . 10/16/2024 ............... 0 ...... 84,125,977 ..................1 ................ 0 ................ 0 ................ 0 ....... (478,792) ........... ....... (478,792)................ 0 ....... (478,792)................ 0 ................ 0 ..........88,067  .......... 0011 ...........
Forward Currency Cover 

Transaction WELLS 

FARGO BANK NA Long GBP 

Short USD Settlement 

10/16/2024 .............
Joint Venture 

Interests Portfolio . BA ............ Currency.....
WELLS FARGO BANK NA 

........................ KB1H1DSPRFMYMCUFXT09 . 09/06/2024 . 10/16/2024 ............... 0 ...... 61,953,937 ..................1 ................ 0 ................ 0 ................ 0 .....(1,311,711) ........... .....(1,311,711)................ 0 .....(1,311,711)................ 0 ................ 0 ..........64,856  .......... 0011 ...........
Forward Currency Cover 

Transaction WELLS 

FARGO BANK NA Long GBP 

Short USD Settlement 

10/16/2024 .............
Joint Venture 

Interests Portfolio . BA ............ Currency.....
WELLS FARGO BANK NA 

........................ KB1H1DSPRFMYMCUFXT09 . 09/06/2024 . 10/16/2024 ............... 0 ...... 25,382,864 ..................1 ................ 0 ................ 0 ................ 0 ....... (537,415) ........... ....... (537,415)................ 0 ....... (537,415)................ 0 ................ 0 ..........26,572  .......... 0011 ...........

1439999999. Subtotal - Forwards - Hedging Other 0 0 0 

(1,051,371,756

) XXX
(1,051,371,760

) (111,501,828) (3,261,163) 0 0 106,285,755 XXX XXX

1479999999. Subtotal - Forwards 0 0 0 

(1,051,371,756

) XXX
(1,096,798,193

) (111,501,828) (3,261,163) 0 0 108,346,396 XXX XXX
1509999999. Subtotal - SSAP No. 108 Adjustments 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 3,050 0 27,069,449 70,385,609 XXX 204,699,859 (3) (75,380,413) 0 0 49,680,302 XXX XXX
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1709999999. Subtotal - Hedging Other 899,024,442 326,262,046 (245,007,146) (11,618,533) XXX (17,991,536) (322,340,355) (3,261,163) (28,170,254) 0 1,031,213,093 XXX XXX
1719999999. Subtotal - Replication 3,220,883 12,480,887 7,538,965 14,768,401 XXX 19,603,742 0 0 (1,601,834) 0 1,095,454,240 XXX XXX
1729999999. Subtotal - Income Generation 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1739999999. Subtotal - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1759999999 - Totals 902,248,375 338,742,933 (210,398,732) 73,535,477 XXX 206,312,065 (322,340,358) (78,641,576) (29,772,088) 0 2,176,347,635 XXX XXX

(a) Code Description of Hedged Risk(s)

{BLANK} ..........  ...............................................................................................................................................................................................................................................................................................................................................................................................................................................................

(b) Code Financial or Economic Impact of the Hedge at the End of the Reporting Period
 ...................  ...............................................................................................................................................................................................................................................................................................................................................................................................................................................................
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY

SCHEDULE DB - PART B - SECTION 1
Futures Contracts Open as of the Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 Highly Effective Hedges 18 19 20 21 22

Ticker
Symbol

Number
of

Contracts
Notional 
Amount Description

Description
 of Item(s)
Hedged,
Used for
Income

Generation
or Replicated

Schedule/
Exhibit

Identifier

Type(s)
of

Risk(s)
(a)

Date of 
Maturity

or
Expira-

tion Exchange
Trade
Date

Transac-
tion

Price

Reporting 
Date
Price Fair Value

Book/
Adjusted 
Carrying

Value

15

Cumulative 
Variation 
Margin

16

Deferred 
Variation 
Margin

17
Change in 
Variation 
Margin
Gain

(Loss) Used 
to Adjust 
Basis of 
Hedged 

Item

Cumulative 
Variation 
Margin for 
All Other 
Hedges

Change in 
Variation 
Margin
Gain

(Loss) 
Recognized 
in Current 

Year
Potential
Exposure

Hedge 
Effectiveness 

at
Inception

and at
Quarter-end

(b)

Value of
One (1)

Point

1579999999. Subtotal - Long Futures 0 0 0 0 0 0 0 0 XXX XXX

MFSZ4 ........ ...............3 ............ 373,170 
MSCI EAFE INDEX MAR 

24 ...................... Variable Annuities .. Exh 5 ........ Equity/Index .12/20/2024 . IFUS ................. 5493004R83R1LVX2IL36 .09/26/2024 . ... 2,496.5555 ...2,487.8000 ............. (1,560) ..............(1,560) ................ 0 ................ 0 ................ 0 ..........(1,320) ..........(1,320) ............ 11,235 0001 .............. .............. 50 
1609999999. Subtotal - Short Futures - Hedging Other (1,560) (1,560) 0 0 0 (1,320) (1,320) 11,235 XXX XXX
1649999999. Subtotal - Short Futures (1,560) (1,560) 0 0 0 (1,320) (1,320) 11,235 XXX XXX
1679999999. Subtotal - SSAP No. 108 Adjustments 0 0 0 0 0 0 0 0 XXX XXX
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 0 0 0 0 XXX XXX
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 0 0 0 0 XXX XXX
1709999999. Subtotal - Hedging Other (1,560) (1,560) 0 0 0 (1,320) (1,320) 11,235 XXX XXX
1719999999. Subtotal - Replication 0 0 0 0 0 0 0 0 XXX XXX
1729999999. Subtotal - Income Generation 0 0 0 0 0 0 0 0 XXX XXX
1739999999. Subtotal - Other 0 0 0 0 0 0 0 0 XXX XXX
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives 0 0 0 0 0 0 0 0 XXX XXX
1759999999 - Totals (1,560) (1,560) 0 0 0 (1,320) (1,320) 11,235 XXX XXX

Broker Name
Beginning

Cash Balance
Cumulative

Cash Change
Ending

Cash Balance

 ................................................................................................................................................................................................................................................................. ..................................0 ........................... (1,560) ........................... (1,560)
Total Net Cash Deposits 0 (1,560) (1,560)

(a) Code Description of Hedged Risk(s)

{BLANK} ..........  ...............................................................................................................................................................................................................................................................................................................................................................................................................................................................
..................... .................................................................................................................................................................................................................................................................................................................................................................................................................................................................
..................... .................................................................................................................................................................................................................................................................................................................................................................................................................................................................

(b) Code Financial or Economic Impact of the Hedge at the End of the Reporting Period

 ...................  ...............................................................................................................................................................................................................................................................................................................................................................................................................................................................
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY

SCHEDULE DB - PART D - SECTION 1
Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

1 2 3 Counterparty Offset Book/Adjusted Carrying Value Fair Value 12 13

Description of Exchange,
Counterparty or Central Clearinghouse

Master
Agreement

(Y or N)

Credit 
Support 
Annex

(Y or N)

4
Fair Value of 
Acceptable 
Collateral

5
Present Value
of Financing 

Premium

6
Contracts With
Book/Adjusted 

Carrying Value >0

7
Contracts With
Book/Adjusted 

Carrying Value <0

8

Exposure Net of 
Collateral

9

Contracts With
Fair Value >0

10

Contracts With
Fair Value <0

11

Exposure
Net of Collateral

Potential
Exposure

Off-Balance
Sheet Exposure

0199999999 - Aggregate Sum of Exchange Traded Derivatives XXX XXX XXX 0 0 (1,560) 0 0 (1,560) 0 11,235 11,235 

BANK OF AMERICA NA ..................................................... B4TYDEB6GKMZO031MB27 . .......... Y......... .......... Y......... ................ 221,874,791 ................ 111,262,282 ................443,817,807 ...............(376,038,121) .............................0 ................ 445,338,469 .............. (375,620,193) .............................0 ................. 70,638,870 .............................0 
BARCLAYS BANK PLC ...................................................... G5GSEF7VJP5I7OUK5573 . .......... Y......... .......... Y......... ................ 142,012,576 ................(13,466,901) ................ 330,196,357 ...............(775,832,948) .............................0 ................ 383,972,019 .............. (769,769,555) .............................0 ................ 111,523,354 .............................0 
BNP PARIBAS .............................................................. R0MUWSFPU8MPRO8K5P83 . .......... Y......... .......... Y......... ................483,070,756 ................. 30,864,958 ................ 344,519,500 ...............(228,280,543) .............................0 ................ 344,265,068 .............. (227,523,862) .............................0 ................ 428,374,592 ................. 30,677,834 
CITIBANK NA .............................................................. E57ODZWZ7FF32TWEFA76 . .......... Y......... .......... Y......... ................ 135,570,421 ................. 71,759,993 ................ 492,130,041 ...............(333,153,104) .............................0 ................ 510,399,570 .............. (339,796,242) ................. 35,032,907 ................. 92,687,976 ..................44,334,494 
CREDIT AGRICOLE CIB .................................................... 1VUV7VQFKUOQSJ21A208 . .......... Y......... .......... Y......... ................. 12,091,937 .............................0 ................. 28,952,463 ................ (61,434,410) .............................0 ................. 65,001,061 ............... (50,037,223) .................. 2,871,901 ................. 26,217,750 .............................0 
CREDIT SUISSE INTERNATIONAL ......................................... E58DKGMJYYYJLN8C3868 . .......... Y......... .......... Y......... ................. 13,718,000 .............................0 ................. 17,538,336 .............................0 ...................3,820,336 ................. 17,538,336 ............................ 0 ...................3,820,336 ..................... 359,305 ..................... 359,305 
DEUTSCHE BANK AG ....................................................... 7LTWFZYICNSX8D621K86 . .......... Y......... .......... Y......... ................206,036,063 ................ 171,323,823 ................121,696,841 ................. (5,516,325) .............................0 ................ 121,696,844 ............... (22,855,461) .............................0 ................. 14,546,692 .............................0 
GOLDMAN SACHS BANK USA ................................................ KD3XUN7C6T14HNAYLU02 . .......... Y......... .......... Y......... ................ 143,645,833 ................. 20,471,895 ................ 468,048,972 ...............(493,837,985) .............................0 ................ 468,048,972 .............. (493,837,985) .............................0 ................177,484,196 .............................0 
GOLDMAN SACHS INTERNATIONAL ......................................... W22LROWP2IHZNBB6K528 . .......... Y......... .......... Y......... ................ 143,610,462 ...................3,993,459 ................ 199,259,747 ...............(152,317,500) .............................0 ................ 199,298,165 ..............(152,317,500) .............................0 ................. 41,789,034 .............................0 
HSBC BANK USA N.A. ..................................................... 1IE8VN30JCEQV1H4R804 . .......... Y......... .......... Y......... .................. 3,587,000 .............................0 .................. 8,606,114 .............................0 ...................5,019,114 .................. 8,606,114 ............................ 0 ...................5,019,114 ..................... 879,532 ..................... 879,532 
JPMORGAN CHASE BANK N.A. ............................................. 7H6GLXDRUGQFU57RNE97 . .......... Y......... .......... Y......... .............................0 ...................9,636,855 ................ 104,367,346 ................(71,632,183) ................. 23,098,308 ................106,728,707 ............... (87,111,550) ................. 19,617,157 ................ 102,854,198 ................ 102,854,198 
MIZUHO CAPITAL MARKETS LLC .......................................... OV6W8S6QX2D1J857QP30 . .......... Y......... .......... Y......... .............................0 ................. 28,857,721 ................. 18,714,213 ................(60,505,070) .............................0 ................. 19,007,390 ............... (60,098,659) .............................0 ................. 13,336,332 .............................0 
MORGAN STANLEY & CO INTL. PLC ....................................... 4PQUHN3JPFGFNF3BB653 . .......... Y......... .......... Y......... ..................... 493,951 ................. 76,222,864 ................. 19,980,895 ....................(215,611) .............................0 ................. 19,980,895 ................... (215,611) ................. 19,271,333 ...................5,997,751 .............................0 
MORGAN STANLEY CAPITAL SERVICES .................................... I7331LVCZKQKX5T7XV54 . .......... Y......... .......... Y......... ................ 280,227,890 ................ 122,432,312 ................ 207,932,058 ...............(280,244,130) .............................0 ................207,808,080 ..............(290,016,013) .............................0 ................. 43,289,544 .............................0 
NOMURA GLOBAL FINANCIAL PRODUCTS IN ............................... 0Z3VO5H2G7GRS05BHJ91 . .......... Y......... .......... Y......... ................. 10,900,029 ................. 90,649,638 ................. 78,493,632 ................ (45,580,797) .............................0 ................. 78,941,228 ............... (45,580,797) ................. 22,460,402 ................. 54,071,416 .............................0 
ROYAL BANK OF CANADA .................................................. ES7IP3U3RHIGC71XBU11 . .......... Y......... .......... Y......... ................. 20,363,880 ...................3,215,559 ................. 15,682,965 ................. (1,192,059) .............................0 ................. 21,048,067 ................... (249,277) ..................... 434,910 ...................2,397,335 .............................0 
SOCIETE GENERALE SA ................................................... O2RNE8IBXP4R0TD8PU41 . .......... Y......... .......... Y......... ................ 160,251,956 ................. 15,583,902 ................ 193,647,284 ...............(184,853,967) .............................0 ................ 193,647,284 ..............(184,853,967) .............................0 ................. 32,064,839 .............................0 
TORONTO DOMINION NEW YORK ............................................ 69LASGQF5I0RN31MEN24 . .......... Y......... .......... Y......... .................. 7,590,000 .............................0 ................. 10,665,593 ................. (1,105,219) ...................1,970,374 ................. 10,665,593 ................ (1,105,219) ...................1,970,374 ...................1,143,151 ...................1,143,151 
UBS AG .................................................................... BFM8T61CT2L1QCEMIK50 . .......... Y......... .......... Y......... ................. 27,335,884 .............................0 ................. 29,301,431 ................(27,108,108) .............................0 ................. 34,536,277 ............... (27,108,108) .............................0 ................. 15,348,688 .............................0 
WELLS FARGO BANK NA ................................................... KB1H1DSPRFMYMCUFXT09 . .......... Y......... .......... Y......... ................664,063,009 .............................0 ................371,091,673 ...............(550,553,666) .............................0 ................ 403,222,758 .............. (545,238,376) .............................0 ................. 86,079,910 .............................0 
0299999999. Total NAIC 1 Designation 2,676,444,437 742,808,360 3,504,643,268 (3,649,401,746) 33,908,132 3,659,750,897 (3,673,335,598) 110,498,435 1,321,084,465 180,248,514 

0899999999. Aggregate Sum of Central Clearinghouses (Excluding Exchange Traded) 179,318,158 0 249,649,568 (31,355,613) 38,975,797 251,252,379 (31,355,613) 40,578,608 855,263,170 855,263,170 

0999999999 - Gross Totals 2,855,762,595 742,808,360 3,754,292,836 (3,680,758,919) 72,883,929 3,911,003,276 (3,704,692,771) 151,077,043 2,176,358,870 1,035,522,919 

1. Offset per SSAP No. 64 0 0 

2. Net after right of offset per SSAP No. 64 3,754,292,836 (3,680,758,919)
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY

SCHEDULE DB - PART D - SECTION 2
Collateral for Derivative Instruments Open as of Current Statement Date

Collateral Pledged by Reporting Entity

1

Exchange, Counterparty
or Central Clearinghouse

2

Type of Asset Pledged

3

CUSIP 
Identification

4

Description

5

Fair Value

6

Par Value

7
Book/Adjusted 

Carrying
Value

8

Maturity
Date

9
Type of 
Margin

(I, V or IV)
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 16876B-AB-8 ........ CHILDREN'S HOSPITAL CORP/THE CALLABLE BOND FIXED 2.585% 01/FEB/2050 USD 1000 .. ........................3,469,986 ........................5,200,000 ........................5,200,000 ....02/01/2050 ... .......I........
BANK OF AMERICA NA ............................................................................... B4TYDEB6GKMZO031MB27 . Domestic Bond ............................................. 713448-EG-9 ........ PEPSICO INC CALLABLE NOTES FIXED 7% 01/MAR/2029 USD 1000 ............................ ........................5,721,741 ........................5,100,000 ........................5,845,818 ....03/01/2029 ... .......I........
Ice Clear US Inc .................................................................................. 549300HWWR1D8OTS2G29 .. Government Bond .......................................... 912803-BM-4 ........ UNITED STATES OF AMERICA BOND ZERO CPN 15/NOV/2027 USD 100 ......................... ........................8,532,328 ........................9,550,000 ........................8,276,608 ....11/15/2027 ... .......I........
CREDIT AGRICOLE CIB .............................................................................. 1VUV7VQFKUOQSJ21A208 .. Domestic Bond ............................................. 14040H-CG-8 ........ CAPITAL ONE FINANCIAL CORP CALLABLE NOTES VARIABLE 29/JUL/2032 USD 1000 ........ .......................... 835,433 ........................1,028,000 ........................1,024,959 ....07/29/2032 ... .......I........
MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Domestic Bond ............................................. 125523-BH-2 ........ CIGNA GROUP/THE CALLABLE NOTES FIXED 5.375% 15/FEB/2042 USD 1000 ................. ........................1,003,340 ....................... 1,018,000 ........................1,260,297 ....02/15/2042 ... ......IV.......
BNP PARIBAS ......................................................................................... R0MUWSFPU8MPRO8K5P83 .. Domestic Bond ............................................. 521865-BD-6 ........ LEAR CORP CALLABLE NOTES FIXED 3.55% 15/JAN/2052 USD 1000 ........................... ........................6,990,250 ...................... 10,000,000 ........................7,394,956 ....01/15/2052 ... .......I........
GOLDMAN SACHS BANK USA .......................................................................... KD3XUN7C6T14HNAYLU02 .. Local Authority .......................................... 047870-SN-1 ........ ATLANTA GA WTR & WASTEWTR REV .............................................................. ........................1,400,953 ........................1,675,000 ........................1,675,000 ....11/01/2035 ... .......I........

WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 70109H-AN-5 ........
PARKER-HANNIFIN CORP CALLABLE MEDIUM TERM NOTE FIXED 4.45% 21/NOV/2044 USD 1000 

...................................................................................................... ............................19,195 ........................... 21,000 ............................25,647 ....11/21/2044 ... .......I........
MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Domestic Bond ............................................. 882389-CC-1 ........ TEXAS EASTERN TRANSMISSION LP CALLABLE NOTES FIXED 7% 15/JUL/2032 USD 1000 ..... ........................1,481,074 ........................1,312,000 ........................1,309,243 ....07/15/2032 ... ......IV.......
GOLDMAN SACHS BANK USA .......................................................................... KD3XUN7C6T14HNAYLU02 .. Domestic Bond ............................................. 666807-BP-6 ........ NORTHROP GRUMMAN CORP CALLABLE NOTES FIXED 4.03% 15/OCT/2047 USD 1000 ........... .......................10,532,429 ...................... 12,275,000 ...................... 12,461,908 ....10/15/2047 ... ......IV.......
BARCLAYS BANK PLC ................................................................................. G5GSEF7VJP5I7OUK5573 .. Domestic Bond ............................................. 04636N-AK-9 ........ ASTRAZENECA FINANCE LLC CALLABLE NOTES FIXED 4.8% 26/FEB/2027 USD 1000 ......... ...................... 14,771,225 ...................... 14,520,000 .......................14,499,533 ....02/26/2027 ... ......IV.......
DEUTSCHE BANK AG .................................................................................. 7LTWFZYICNSX8D621K86 . Domestic Bond ............................................. 776743-AL-0 ........ ROPER TECHNOLOGIES INC CALLABLE NOTES FIXED 1.75% 15/FEB/2031 USD 1000 .......... .......................... 524,061 .......................... 622,000 .......................... 622,761 ....02/15/2031 ... .......I........
BNP PARIBAS ......................................................................................... R0MUWSFPU8MPRO8K5P83 .. Domestic Bond ............................................. 23311V-AK-3 ........ DCP MIDSTREAM OPERATING LP CALLABLE NOTES FIXED 3.25% 15/FEB/2032 USD 1000 ..... .......................... 379,850 .......................... 428,000 .......................... 410,889 ....02/15/2032 ... .......I........
BARCLAYS BANK PLC ................................................................................. G5GSEF7VJP5I7OUK5573 .. Domestic Bond ............................................. 25278X-AW-9 ........ DIAMONDBACK ENERGY INC CALLABLE NOTES FIXED 6.25% 15/MAR/2053 USD 1000 .......... ........................2,322,823 ........................2,166,000 ........................2,589,823 ....03/15/2053 ... .......I........
MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Local Authority .......................................... 13063B-JC-7 ........ CALIFORNIA ST ................................................................................... ........................6,367,226 ........................4,999,000 ........................7,445,320 ....11/01/2040 ... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 001192-AH-6 ........ SOUTHERN CO GAS CAPITAL CORP CALLABLE NOTES FIXED 5.875% 15/MAR/2041 USD 1000 . .......................... 220,815 .......................... 206,000 .......................... 225,822 ....03/15/2041 ... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 539830-BD-0 ........ LOCKHEED MARTIN CORP CALLABLE NOTES FIXED 3.8% 01/MAR/2045 USD 1000 .............. ........................4,191,664 ........................4,898,000 ........................4,856,063 ....03/01/2045 ... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 931142-EE-9 ........ WALMART INC CALLABLE NOTES FIXED 3.7% 26/JUN/2028 USD 1000 ......................... ........................2,248,836 ........................2,252,000 ........................2,249,025 ....06/26/2028 ... .......I........

MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Domestic Bond ............................................. 586054-AD-0 ........
MEMORIAL SLOAN-KETTERING CANCER CENTER CALLABLE NOTES FIXED 2.955% 01/JAN/2050 

USD 1000 ........................................................................................... ........................1,654,639 ........................2,313,000 ........................2,313,000 ....01/01/2050 ... ......IV.......
NOMURA GLOBAL FINANCIAL PRODUCTS INC. ....................................................... 0Z3VO5H2G7GRS05BHJ91 .. Domestic Bond ............................................. 718547-AU-6 ........ PHILLIPS 66 CO CALLABLE NOTES FIXED 5.25% 15/JUN/2031 USD 1000 .................... ........................5,508,788 ........................5,326,000 ........................5,491,565 ....06/15/2031 ... ......IV.......

WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 718172-BT-5 ........
PHILIP MORRIS INTERNATIONAL INC CALLABLE NOTES FIXED 2.75% 25/FEB/2026 USD 1000 

...................................................................................................... ........................1,225,958 ........................1,250,000 ........................1,248,395 ....02/25/2026 ... ......IV.......
DEUTSCHE BANK AG .................................................................................. 7LTWFZYICNSX8D621K86 . Domestic Bond ............................................. 09062X-AH-6 ........ BIOGEN INC CALLABLE NOTES FIXED 2.25% 01/MAY/2030 USD 1000 ......................... .......................... 703,513 .......................... 789,000 .......................... 807,183 ....05/01/2030 ... .......I........
NOMURA GLOBAL FINANCIAL PRODUCTS INC. ....................................................... 0Z3VO5H2G7GRS05BHJ91 .. Domestic Bond ............................................. 970648-AJ-0 ........ WILLIS NORTH AMERICA INC CALLABLE NOTES FIXED 2.95% 15/SEP/2029 USD 1000 ....... ........................6,137,382 ........................6,621,000 ........................6,633,521 ....09/15/2029 ... .......I........
CITIBANK NA ........................................................................................ E57ODZWZ7FF32TWEFA76 . Domestic Bond ............................................. 89236T-KN-4 ........ TOYOTA MOTOR CREDIT CORP MEDIUM TERM NOTE FIXED 4.8% 10/JAN/2025 USD 1000 ...... ........................6,574,145 ........................6,578,000 ........................6,576,659 ....01/10/2025 ... .......I........
BNP PARIBAS ......................................................................................... R0MUWSFPU8MPRO8K5P83 .. Domestic Bond ............................................. 35137L-AJ-4 ........ FOX CORP CALLABLE NOTES FIXED 5.476% 25/JAN/2039 USD 1000 ........................... ........................5,589,524 ........................5,551,000 ........................6,394,583 ....01/25/2039 ... .......I........
BNP PARIBAS ......................................................................................... R0MUWSFPU8MPRO8K5P83 .. Domestic Bond ............................................. 854502-AJ-0 ........ STANLEY BLACK & DECKER INC CALLABLE NOTES FIXED 4.85% 15/NOV/2048 USD 1000 .... .......................12,424,420 ...................... 13,370,000 ...................... 14,271,858 ....11/15/2048 ... .......I........
BARCLAYS BANK PLC ................................................................................. G5GSEF7VJP5I7OUK5573 .. Domestic Bond ............................................. 565849-AM-8 ........ MARATHON OIL CORP CALLABLE NOTES FIXED 5.2% 01/JUN/2045 USD 1000 .................. ........................1,476,278 ........................1,500,000 ........................1,576,001 ....06/01/2045 ... .......I........
SOCIETE GENERALE SA .............................................................................. O2RNE8IBXP4R0TD8PU41 .. Domestic Bond ............................................. 651639-AW-6 ........ NEWMONT CORP CALLABLE NOTES FIXED 5.875% 01/APR/2035 USD 1000 ..................... ........................5,990,337 ........................5,505,000 ........................6,634,715 ....04/01/2035 ... .......I........
MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Local Authority .......................................... 68428T-AA-5 ........ ORANGE CNTY CALIF SANTN WASTEWATER ........................................................ ........................2,348,532 ........................2,225,000 ........................2,207,537 ....02/01/2036 ... .......I........
GOLDMAN SACHS BANK USA .......................................................................... KD3XUN7C6T14HNAYLU02 .. Local Authority .......................................... 70869P-NB-9 ........ PENNSYLVANIA ECONOMIC DEV FING ............................................................. ........................7,796,920 ........................9,260,000 ........................9,287,411 ....06/15/2036 ... .......I........

WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 035240-AT-7 ........
ANHEUSER-BUSCH INBEV WORLDWIDE INC CALLABLE NOTES FIXED 4.5% 01/JUN/2050 USD 

1000 ................................................................................................ ........................3,934,112 ........................4,126,000 ........................4,619,939 ....06/01/2050 ... .......I........

WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 29379V-BX-0 ........
ENTERPRISE PRODUCTS OPERATING LLC CALLABLE NOTES FIXED 2.8% 31/JAN/2030 USD 

1000 ................................................................................................ ........................1,305,048 ........................1,400,000 ........................1,457,744 ....01/31/2030 ... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 651639-AY-2 ........ NEWMONT CORP CALLABLE NOTES FIXED 2.25% 01/OCT/2030 USD 1000 ....................... ........................3,630,216 ........................4,079,000 ........................4,138,198 ....10/01/2030 ... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 863667-AJ-0 ........ STRYKER CORP CALLABLE NOTES FIXED 4.625% 15/MAR/2046 USD 1000 ..................... .......................... 893,666 .......................... 960,000 .......................... 951,099 ....03/15/2046 ... .......I........
MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Domestic Bond ............................................. 00846U-AL-5 ........ AGILENT TECHNOLOGIES INC CALLABLE NOTES FIXED 2.75% 15/SEP/2029 USD 1000 ....... .......................... 791,189 .......................... 850,000 .......................... 855,793 ....09/15/2029 ... ......IV.......
MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. MBS RMBS-REMIC or CM ................................... 3137FH-DN-0 ........ FHLMC_4821A ...................................................................................... ........................2,235,300 ........................1,845,000 ........................2,323,382 ....07/15/2048 ... ......IV.......

MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Domestic Bond ............................................. 70109H-AN-5 ........
PARKER-HANNIFIN CORP CALLABLE MEDIUM TERM NOTE FIXED 4.45% 21/NOV/2044 USD 1000 

...................................................................................................... ........................1,580,399 ........................1,729,000 ........................2,111,626 ....11/21/2044 ... ......IV.......
DEUTSCHE BANK AG .................................................................................. 7LTWFZYICNSX8D621K86 . Domestic Bond ............................................. 92344G-AX-4 ........ VERIZON COMMUNICATIONS INC CALLABLE NOTES FIXED 5.85% 15/SEP/2035 USD 1000 ..... ...................... 10,493,888 ........................9,722,000 ........................9,703,949 ....09/15/2035 ... ......IV.......
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 278062-AD-6 ........ EATON CORP CALLABLE NOTES FIXED 4% 02/NOV/2032 USD 1000 ............................. ........................1,223,983 ........................1,252,000 ........................1,446,983 ....11/02/2032 ... ......IV.......
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 842400-HF-3 ........ SOUTHERN CALIFORNIA EDISON CO CALLABLE BOND FIXED 3.65% 01/JUN/2051 USD 1000 .. .......................... 984,355 ........................1,280,000 ........................1,277,185 ....06/01/2051 ... ......IV.......
BARCLAYS BANK PLC ................................................................................. G5GSEF7VJP5I7OUK5573 .. MBS RMBS-REMIC or CM ................................... 38379Y-HH-4 ........ GNMA_16-82 ....................................................................................... ........................2,118,390 ........................3,330,000 ........................2,335,075 ....06/20/2046 ... ......IV.......

BANK OF AMERICA NA ............................................................................... B4TYDEB6GKMZO031MB27 . Domestic Bond ............................................. 03522A-AH-3 ........
ANHEUSER-BUSCH COS LLC / ANHEUSER-BUSCH INBEV WORLDWIDE INC CALLABLE NOTES 

FIXED 4.7% 01/FEB/2036 US ..................................................................... ...................... 11,149,329 ...................... 11,110,000 ...................... 12,609,029 ....02/01/2036 ... ......IV.......
DEUTSCHE BANK AG .................................................................................. 7LTWFZYICNSX8D621K86 . Domestic Bond ............................................. 25278X-AW-9 ........ DIAMONDBACK ENERGY INC CALLABLE NOTES FIXED 6.25% 15/MAR/2053 USD 1000 .......... ........................3,553,940 ........................3,314,000 ........................3,962,453 ....03/15/2053 ... .......I........
NOMURA GLOBAL FINANCIAL PRODUCTS INC. ....................................................... 0Z3VO5H2G7GRS05BHJ91 .. Domestic Bond ............................................. 06738E-BS-3 ........ BARCLAYS PLC CALLABLE NOTES VARIABLE 10/MAR/2042 USD 1000 .......................... ........................5,909,097 ........................7,237,000 ........................7,237,000 ....03/10/2042 ... .......I........
BANK OF AMERICA NA ............................................................................... B4TYDEB6GKMZO031MB27 . Domestic Bond ............................................. 20030N-AK-7 ........ COMCAST CORP CALLABLE NOTES FIXED 6.5% 15/NOV/2035 USD 1000 ........................ ........................1,461,112 ........................1,276,000 ........................1,280,209 ....11/15/2035 ... .......I........
BANK OF AMERICA NA ............................................................................... B4TYDEB6GKMZO031MB27 . Domestic Bond ............................................. 91324P-CP-5 ........ UNITEDHEALTH GROUP INC CALLABLE NOTES FIXED 3.75% 15/JUL/2025 USD 1000 .......... ........................2,843,510 ........................2,851,000 ........................2,872,060 ....07/15/2025 ... .......I........
BNP PARIBAS ......................................................................................... R0MUWSFPU8MPRO8K5P83 .. Domestic Bond ............................................. 16411Q-AN-1 ........ CHENIERE ENERGY PARTNERS LP CALLABLE NOTES FIXED 3.25% 31/JAN/2032 USD 1000 ... ........................1,659,158 ........................1,859,000 ........................1,544,584 ....01/31/2032 ... .......I........
BNP PARIBAS ......................................................................................... R0MUWSFPU8MPRO8K5P83 .. Domestic Bond ............................................. 292480-AL-4 ........ ENERGY TRANSFER LP CALLABLE NOTES FIXED 4.95% 15/MAY/2028 USD 1000 ............... ........................5,071,035 ........................5,000,000 ........................4,996,280 ....05/15/2028 ... .......I........
BNP PARIBAS ......................................................................................... R0MUWSFPU8MPRO8K5P83 .. Domestic Bond ............................................. 460146-CQ-4 ........ INTERNATIONAL PAPER CO CALLABLE NOTES FIXED 4.4% 15/AUG/2047 USD 1000 ........... ........................7,853,724 ........................9,000,000 ........................8,992,303 ....08/15/2047 ... .......I........
BNP PARIBAS ......................................................................................... R0MUWSFPU8MPRO8K5P83 .. Domestic Bond ............................................. 68389X-AM-7 ........ ORACLE CORP CALLABLE NOTES FIXED 5.375% 15/JUL/2040 USD 1000 ....................... ........................2,912,498 ........................2,860,000 ........................2,849,315 ....07/15/2040 ... .......I........
BNP PARIBAS ......................................................................................... R0MUWSFPU8MPRO8K5P83 .. Domestic Bond ............................................. 98956P-AB-8 ........ ZIMMER BIOMET HOLDINGS INC CALLABLE NOTES FIXED 5.75% 30/NOV/2039 USD 1000 ..... ........................3,431,555 ........................3,262,000 ........................3,305,232 ....11/30/2039 ... .......I........
BARCLAYS BANK PLC ................................................................................. G5GSEF7VJP5I7OUK5573 .. Domestic Bond ............................................. 404119-BZ-1 ........ HCA INC CALLABLE NOTES FIXED 5.25% 15/JUN/2049 USD 1000 ............................. ........................8,833,750 ........................9,250,000 ........................9,815,921 ....06/15/2049 ... .......I........
BARCLAYS BANK PLC ................................................................................. G5GSEF7VJP5I7OUK5573 .. Domestic Bond ............................................. 854502-AN-1 ........ STANLEY BLACK & DECKER INC CALLABLE NOTES FIXED 2.75% 15/NOV/2050 USD 1000 .... .......................... 958,860 ........................1,530,000 ........................1,526,315 ....11/15/2050 ... .......I........
SOCIETE GENERALE SA .............................................................................. O2RNE8IBXP4R0TD8PU41 .. Domestic Bond ............................................. 24668P-AE-7 ........ KONINKLIJKE AHOLD DELHAIZE NV CALLABLE NOTES FIXED 5.7% 01/OCT/2040 USD 1000 .. .......................... 642,644 .......................... 617,000 .......................... 545,481 ....10/01/2040 ... .......I........
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY

SCHEDULE DB - PART D - SECTION 2
Collateral for Derivative Instruments Open as of Current Statement Date

Collateral Pledged by Reporting Entity

1
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2
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4
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5
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(I, V or IV)
SOCIETE GENERALE SA .............................................................................. O2RNE8IBXP4R0TD8PU41 .. Domestic Bond ............................................. 94106B-AA-9 ........ WASTE CONNECTIONS INC CALLABLE NOTES FIXED 2.6% 01/FEB/2030 USD 1000 ............ ........................4,604,960 ........................5,000,000 ........................4,999,664 ....02/01/2030 ... .......I........
MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Local Authority .......................................... 54627R-AM-2 ........ LOUISIANA LOC GOVT ENVIRONMENT ............................................................. ........................9,599,477 ........................9,633,000 ........................9,633,000 ....02/01/2033 ... .......I........
MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Local Authority .......................................... 88213A-KF-1 ........ TEXAS A & M UNIV REV .......................................................................... .......................... 330,027 .......................... 339,000 .......................... 339,000 ....05/15/2028 ... .......I........
GOLDMAN SACHS BANK USA .......................................................................... KD3XUN7C6T14HNAYLU02 .. Local Authority .......................................... 54627R-AM-2 ........ LOUISIANA LOC GOVT ENVIRONMENT ............................................................. ........................1,538,627 ........................1,544,000 ........................1,544,000 ....02/01/2033 ... .......I........
GOLDMAN SACHS BANK USA .......................................................................... KD3XUN7C6T14HNAYLU02 .. Local Authority .......................................... 91412G-U9-4 ........ UNIVERSITY CALIF REVS FOR PREV ............................................................. ........................4,948,783 ........................4,990,000 ........................4,990,000 ....07/01/2025 ... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 031162-CT-5 ........ AMGEN INC CALLABLE NOTES FIXED 2.2% 21/FEB/2027 USD 1000 ............................ .......................... 480,124 .......................... 502,000 .......................... 501,611 ....02/21/2027 ... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 101137-BA-4 ........ BOSTON SCIENTIFIC CORP CALLABLE NOTES FIXED 2.65% 01/JUN/2030 USD 1000 .......... ........................1,666,857 ....................... 1,816,000 ........................1,889,242 ....06/01/2030 ... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 23331A-BQ-1 ........ DR HORTON INC CALLABLE NOTES FIXED 1.3% 15/OCT/2026 USD 1000 ....................... ............................21,734 ............................23,000 ............................22,993 ....10/15/2026 ... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 375558-BG-7 ........ GILEAD SCIENCES INC CALLABLE NOTES FIXED 4.6% 01/SEP/2035 USD 1000 ............... ........................1,753,039 ....................... 1,761,000 ........................2,143,980 ....09/01/2035 ... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 58013M-FQ-2 ........ MCDONALD'S CORP CALLABLE MEDIUM TERM NOTE FIXED 3.6% 01/JUL/2030 USD 1000 ...... .......................... 703,617 .......................... 725,000 .......................... 721,727 ....07/01/2030 ... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 681919-BC-9 ........ OMNICOM GROUP INC CALLABLE NOTES FIXED 4.2% 01/JUN/2030 USD 1000 .................. ........................2,282,682 ........................2,302,000 ........................2,488,496 ....06/01/2030 ... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 797440-BY-9 ........ SAN DIEGO GAS & ELECTRIC CO CALLABLE BOND FIXED 3.32% 15/APR/2050 USD 1000 ..... ........................1,067,916 ........................1,444,000 ........................1,442,269 ....04/15/2050 ... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 92343V-AF-1 ........ VERIZON COMMUNICATIONS INC CALLABLE NOTES FIXED 6.25% 01/Apr/2037 USD 1000 ..... ........................2,363,101 ........................2,161,000 ........................2,099,909 ....04/01/2037 ... .......I........
MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Domestic Bond ............................................. 037833-DG-2 ........ APPLE INC CALLABLE NOTES FIXED 3.75% 13/NOV/2047 USD 1000 .......................... .......................... 249,117 .......................... 290,000 .......................... 283,145 ....11/13/2047 ... ......IV.......

MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Domestic Bond ............................................. 210385-AF-7 ........
CONSTELLATION ENERGY GENERATION LLC CALLABLE BOND FIXED 5.75% 15/MAR/2054 USD 

1000 ................................................................................................ ........................4,605,173 ........................4,352,000 ........................4,700,704 ....03/15/2054 ... ......IV.......
MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Domestic Bond ............................................. 539830-BD-0 ........ LOCKHEED MARTIN CORP CALLABLE NOTES FIXED 3.8% 01/MAR/2045 USD 1000 .............. ............................47,069 ............................55,000 ............................54,529 ....03/01/2045 ... ......IV.......
MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Domestic Bond ............................................. 666807-BU-5 ........ NORTHROP GRUMMAN CORP CALLABLE NOTES FIXED 5.25% 01/MAY/2050 USD 1000 ........... .......................... 403,977 .......................... 396,000 .......................... 485,657 ....05/01/2050 ... ......IV.......
MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Domestic Bond ............................................. 760759-AW-0 ........ REPUBLIC SERVICES INC CALLABLE NOTES FIXED 3.05% 01/MAR/2050 USD 1000 ........... .......................... 573,364 .......................... 800,000 .......................... 725,718 ....03/01/2050 ... ......IV.......
MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Domestic Bond ............................................. 927804-FB-5 ........ VIRGINIA ELECTRIC AND POWER CO CALLABLE NOTES FIXED 6% 15/MAY/2037 USD 1000 ... ........................1,092,807 ....................... 1,000,000 .......................... 971,441 ....05/15/2037 ... ......IV.......
MORGAN STANLEY & CO INTERNATIONAL PLC ....................................................... 4PQUHN3JPFGFNF3BB653 .. Domestic Bond ............................................. 559222-AV-6 ........ MAGNA INTERNATIONAL INC CALLABLE NOTES FIXED 2.45% 15/JUN/2030 USD 1000 ........ ...................... 22,267,601 ...................... 24,711,000 .......................25,296,514 ....06/15/2030 ... ......IV.......
GOLDMAN SACHS BANK USA .......................................................................... KD3XUN7C6T14HNAYLU02 .. Domestic Bond ............................................. 125523-AJ-9 ........ CIGNA GROUP/THE CALLABLE NOTES FIXED 4.8% 15/AUG/2038 USD 1000 .................... ...................... 10,181,063 ...................... 10,500,000 ...................... 11,697,606 ....08/15/2038 ... ......IV.......

DEUTSCHE BANK AG .................................................................................. 7LTWFZYICNSX8D621K86 . Domestic Bond ............................................. 210385-AF-7 ........
CONSTELLATION ENERGY GENERATION LLC CALLABLE BOND FIXED 5.75% 15/MAR/2054 USD 

1000 ................................................................................................ ........................1,708,951 ........................1,615,000 ........................1,744,402 ....03/15/2054 ... ......IV.......
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 04352E-AB-1 ........ ASCENSION HEALTH CALLABLE BOND FIXED 3.106% 15/NOV/2039 USD 1000 .................. ........................4,150,635 ........................5,000,000 ........................5,249,935 ....11/15/2039 ... ......IV.......
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 539830-BD-0 ........ LOCKHEED MARTIN CORP CALLABLE NOTES FIXED 3.8% 01/MAR/2045 USD 1000 .............. ........................3,244,304 ........................3,791,000 ........................3,758,541 ....03/01/2045 ... ......IV.......
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 747525-BJ-1 ........ QUALCOMM INC CALLABLE NOTES FIXED 3.25% 20/MAY/2050 USD 1000 ....................... .............................6,773 .............................9,000 .............................8,935 ....05/20/2050 ... ......IV.......
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 907818-GC-6 ........ UNION PACIFIC CORP CALLABLE NOTES FIXED 4.95% 09/SEP/2052 USD 1000 ............... ........................4,126,632 ........................4,123,000 ........................4,096,447 ....09/09/2052 ... ......IV.......
BARCLAYS BANK PLC ................................................................................. G5GSEF7VJP5I7OUK5573 .. MBS RMBS-REMIC or CM ................................... 3136B3-CZ-1 ........ FNMA_18-75F ...................................................................................... ........................4,395,506 ....................... 7,700,000 ........................4,438,629 ....10/25/2048 ... ......IV.......

BARCLAYS BANK PLC ................................................................................. G5GSEF7VJP5I7OUK5573 .. Domestic Bond ............................................. 718172-CE-7 ........
PHILIP MORRIS INTERNATIONAL INC CALLABLE NOTES FIXED 3.125% 02/MAR/2028 USD 

1000 ................................................................................................ ...................... 15,911,168 ...................... 16,490,000 ...................... 16,388,294 ....03/02/2028 ... ......IV.......
MIZUHO CAPITAL MARKETS LLC ..................................................................... OV6W8S6QX2D1J857QP30 .. Domestic Bond ............................................. 278642-AY-9 ........ EBAY INC CALLABLE NOTES FIXED 2.6% 10/MAY/2031 USD 1000 ............................. ........................8,881,631 ........................9,960,000 ........................9,956,836 ....05/10/2031 ... ......IV.......
BANK OF AMERICA NA ............................................................................... B4TYDEB6GKMZO031MB27 . Domestic Bond ............................................. 667274-AD-6 ........ NORTHWELL HEALTHCARE INC CALLABLE BOND FIXED 3.809% 01/NOV/2049 USD 1000 ....... .......................... 467,951 .......................... 590,000 .......................... 612,832 ....11/01/2049 ... ......IV.......
Ice Clear US Inc .................................................................................. 549300HWWR1D8OTS2G29 .. Government Bond .......................................... 91282C-HD-6 ........ UNITED STATES OF AMERICA NOTES FIXED 4.25% 31/MAY/2025 USD 100 .................... ...................... 22,503,516 ...................... 22,500,000 ...................... 22,348,775 ....05/31/2025 ... .......I........
DEUTSCHE BANK AG .................................................................................. 7LTWFZYICNSX8D621K86 . Domestic Bond ............................................. 212015-AQ-4 ........ CONTINENTAL RESOURCES INC/OK CALLABLE NOTES FIXED 4.9% 01/JUN/2044 USD 1000 .... ........................2,431,870 ........................2,836,000 ........................2,886,998 ....06/01/2044 ... .......I........

DEUTSCHE BANK AG .................................................................................. 7LTWFZYICNSX8D621K86 . Domestic Bond ............................................. 446413-AZ-9 ........
HUNTINGTON INGALLS INDUSTRIES INC CALLABLE NOTES FIXED 2.043% 16/AUG/2028 USD 

1000 ................................................................................................ ........................9,158,340 ...................... 10,000,000 ........................9,051,088 ....08/16/2028 ... .......I........
DEUTSCHE BANK AG .................................................................................. 7LTWFZYICNSX8D621K86 . Domestic Bond ............................................. 92343E-AL-6 ........ VERISIGN INC CALLABLE NOTES FIXED 4.75% 15/JUL/2027 USD 1000 ....................... .......................... 159,199 .......................... 159,000 .......................... 156,811 ....07/15/2027 ... .......I........
NOMURA GLOBAL FINANCIAL PRODUCTS INC. ....................................................... 0Z3VO5H2G7GRS05BHJ91 .. Domestic Bond ............................................. 22822V-AT-8 ........ CROWN CASTLE INC CALLABLE NOTES FIXED 2.25% 15/JAN/2031 USD 1000 .................. ........................4,237,259 ........................4,873,000 ........................4,867,803 ....01/15/2031 ... .......I........
BANK OF AMERICA NA ............................................................................... B4TYDEB6GKMZO031MB27 . Domestic Bond ............................................. 136375-BL-5 ........ CANADIAN NATIONAL RAILWAY CO NOTES FIXED 6.25% 01/AUG/2034 USD 1000 .............. ........................1,874,834 ........................1,638,000 ........................2,166,984 ....08/01/2034 ... .......I........
BANK OF AMERICA NA ............................................................................... B4TYDEB6GKMZO031MB27 . Domestic Bond ............................................. 539830-BD-0 ........ LOCKHEED MARTIN CORP CALLABLE NOTES FIXED 3.8% 01/MAR/2045 USD 1000 .............. ........................1,802,296 ........................2,106,000 ........................2,087,968 ....03/01/2045 ... .......I........
BANK OF AMERICA NA ............................................................................... B4TYDEB6GKMZO031MB27 . Domestic Bond ............................................. 883556-CS-9 ........ THERMO FISHER SCIENTIFIC INC CALLABLE NOTES FIXED 1.215% 18/OCT/2024 USD 1000 . ........................6,258,451 ........................6,270,000 ........................6,256,425 ....10/18/2024 ... .......I........
CITIBANK NA ........................................................................................ E57ODZWZ7FF32TWEFA76 . Local Authority .......................................... 59333P-2M-9 ........ MIAMI-DADE CNTY FLA AVIATION R ............................................................. .......................... 477,358 .......................... 495,000 .......................... 495,000 ....10/01/2029 ... .......I........
BNP PARIBAS ......................................................................................... R0MUWSFPU8MPRO8K5P83 .. Domestic Bond ............................................. 05329W-AN-2 ........ AUTONATION INC CALLABLE NOTES FIXED 3.5% 15/NOV/2024 USD 1000 ..................... ........................1,244,156 ........................1,248,000 ........................1,247,407 ....11/15/2024 ... .......I........
BNP PARIBAS ......................................................................................... R0MUWSFPU8MPRO8K5P83 .. Domestic Bond ............................................. 21036P-BD-9 ........ CONSTELLATION BRANDS INC CALLABLE NOTES FIXED 5.25% 15/NOV/2048 USD 1000 ....... ........................8,175,635 ........................8,250,000 ........................8,950,557 ....11/15/2048 ... .......I........
BNP PARIBAS ......................................................................................... R0MUWSFPU8MPRO8K5P83 .. Domestic Bond ............................................. 25278X-AW-9 ........ DIAMONDBACK ENERGY INC CALLABLE NOTES FIXED 6.25% 15/MAR/2053 USD 1000 .......... ...................... 10,209,267 ........................9,520,000 ...................... 11,382,787 ....03/15/2053 ... .......I........
BNP PARIBAS ......................................................................................... R0MUWSFPU8MPRO8K5P83 .. Domestic Bond ............................................. 31428X-BS-4 ........ FEDEX CORP CALLABLE NOTES FIXED 4.95% 17/OCT/2048 USD 1000 ......................... ........................5,905,826 ........................6,290,000 ........................6,256,281 ....10/17/2048 ... .......I........
BNP PARIBAS ......................................................................................... R0MUWSFPU8MPRO8K5P83 .. Domestic Bond ............................................. 403949-AP-5 ........ HF SINCLAIR CORP CALLABLE NOTES FIXED 6.375% 15/APR/2027 USD 1000 ................ ........................1,250,744 ........................1,236,000 ........................1,249,045 ....04/15/2027 ... .......I........
BNP PARIBAS ......................................................................................... R0MUWSFPU8MPRO8K5P83 .. Domestic Bond ............................................. 49271V-AK-6 ........ KEURIG DR PEPPER INC CALLABLE NOTES FIXED 3.8% 01/MAY/2050 USD 1000 ............. ........................7,383,069 ........................9,162,000 ...................... 10,526,231 ....05/01/2050 ... .......I........
BNP PARIBAS ......................................................................................... R0MUWSFPU8MPRO8K5P83 .. Domestic Bond ............................................. 574599-BM-7 ........ MASCO CORP CALLABLE NOTES FIXED 4.5% 15/MAY/2047 USD 1000 ........................... ........................6,522,392 ........................7,380,000 ........................8,747,818 ....05/15/2047 ... .......I........
BNP PARIBAS ......................................................................................... R0MUWSFPU8MPRO8K5P83 .. Domestic Bond ............................................. 835495-AL-6 ........ SONOCO PRODUCTS CO CALLABLE NOTES FIXED 3.125% 01/MAY/2030 USD 1000 .............. ...................... 31,270,887 ...................... 33,582,000 ...................... 35,084,431 ....05/01/2030 ... .......I........

BNP PARIBAS ......................................................................................... R0MUWSFPU8MPRO8K5P83 .. Domestic Bond ............................................. 893574-AB-9 ........
TRANSCONTINENTAL GAS PIPE LINE CO LLC CALLABLE NOTES FIXED 5.4% 15/AUG/2041 USD 

1000 ................................................................................................ ........................5,287,991 ........................5,168,000 ........................4,953,449 ....08/15/2041 ... .......I........
BARCLAYS BANK PLC ................................................................................. G5GSEF7VJP5I7OUK5573 .. Domestic Bond ............................................. 16411Q-AN-1 ........ CHENIERE ENERGY PARTNERS LP CALLABLE NOTES FIXED 3.25% 31/JAN/2032 USD 1000 ... .......................... 108,885 .......................... 122,000 .......................... 101,366 ....01/31/2032 ... .......I........
BARCLAYS BANK PLC ................................................................................. G5GSEF7VJP5I7OUK5573 .. Domestic Bond ............................................. 37940X-AC-6 ........ GLOBAL PAYMENTS INC CALLABLE NOTES FIXED 4.15% 15/AUG/2049 USD 1000 ............. ...................... 11,301,134 ...................... 14,055,000 ...................... 14,008,768 ....08/15/2049 ... .......I........
BARCLAYS BANK PLC ................................................................................. G5GSEF7VJP5I7OUK5573 .. Domestic Bond ............................................. 521865-AZ-8 ........ LEAR CORP CALLABLE NOTES FIXED 5.25% 15/MAY/2049 USD 1000 ........................... ........................2,332,123 ........................2,500,000 ........................2,354,396 ....05/15/2049 ... .......I........
BARCLAYS BANK PLC ................................................................................. G5GSEF7VJP5I7OUK5573 .. Domestic Bond ............................................. 776743-AL-0 ........ ROPER TECHNOLOGIES INC CALLABLE NOTES FIXED 1.75% 15/FEB/2031 USD 1000 .......... ...................... 13,095,615 ...................... 15,543,000 ...................... 15,562,007 ....02/15/2031 ... .......I........
BARCLAYS BANK PLC ................................................................................. G5GSEF7VJP5I7OUK5573 .. Domestic Bond ............................................. 928563-AL-9 ........ VMWARE LLC CALLABLE NOTES FIXED 2.2% 15/AUG/2031 USD 1000 .......................... ...................... 12,862,935 ...................... 15,000,000 ...................... 14,978,945 ....08/15/2031 ... .......I........
CREDIT AGRICOLE CIB .............................................................................. 1VUV7VQFKUOQSJ21A208 .. Domestic Bond ............................................. 970648-AJ-0 ........ WILLIS NORTH AMERICA INC CALLABLE NOTES FIXED 2.95% 15/SEP/2029 USD 1000 ....... ............................24,101 ........................... 26,000 ............................26,049 ....09/15/2029 ... .......I........
SOCIETE GENERALE SA .............................................................................. O2RNE8IBXP4R0TD8PU41 .. Domestic Bond ............................................. 36264F-AK-7 ........ HALEON US CAPITAL LLC CALLABLE NOTES FIXED 3.375% 24/MAR/2027 USD 1000 .......... ...................... 14,530,107 ...................... 14,800,000 ...................... 14,048,246 ....03/24/2027 ... .......I........
SOCIETE GENERALE SA .............................................................................. O2RNE8IBXP4R0TD8PU41 .. Domestic Bond ............................................. 89157X-AD-3 ........ TOTALENERGIES CAPITAL SA CALLABLE NOTES FIXED 4.724% 10/SEP/2034 USD 1000 ...... ........................5,019,285 ........................5,000,000 ........................5,000,000 ....09/10/2034 ... .......I........
UBS AG ............................................................................................... BFM8T61CT2L1QCEMIK50 . Domestic Bond ............................................. 85855C-AE-0 ........ STELLANTIS FINANCE US INC CALLABLE NOTES FIXED 6.375% 12/SEP/2032 USD 1000 ..... ........................1,312,727 ........................1,233,000 ........................1,302,479 ....09/12/2032 ... .......I........
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY

SCHEDULE DB - PART D - SECTION 2
Collateral for Derivative Instruments Open as of Current Statement Date

Collateral Pledged by Reporting Entity

1

Exchange, Counterparty
or Central Clearinghouse

2

Type of Asset Pledged

3

CUSIP 
Identification

4

Description

5

Fair Value

6

Par Value

7
Book/Adjusted 

Carrying
Value

8

Maturity
Date

9
Type of 
Margin

(I, V or IV)
MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Local Authority .......................................... 235036-4Q-0 ........ DALLAS FORT WORTH TEX INTL ARP ............................................................. .......................... 894,029 .......................... 960,000 .......................... 960,000 ....11/01/2029 ... .......I........
MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Local Authority .......................................... 646140-DU-4 ........ NEW JERSEY ST TPK AUTH TPK REV ............................................................. ........................3,530,284 ........................4,020,000 ........................3,830,775 ....01/01/2031 ... .......I........
MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Local Authority .......................................... 796253-Y3-0 ........ SAN ANTONIO TEX ELEC & GAS REV ............................................................. ........................2,323,176 ........................2,155,000 ........................2,190,469 ....02/01/2041 ... .......I........
MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Local Authority .......................................... 913366-KV-1 ........ UNIV CALIF REGTS MED CTR POOLE ............................................................. ...................... 10,218,957 ...................... 10,365,000 ...................... 10,376,025 ....05/15/2032 ... .......I........
GOLDMAN SACHS BANK USA .......................................................................... KD3XUN7C6T14HNAYLU02 .. Local Authority .......................................... 20281P-NE-8 ........ COMMONWEALTH FING AUTH PA REV ............................................................... ........................1,480,180 ....................... 1,880,000 ....................... 1,880,000 ....06/01/2042 ... .......I........
GOLDMAN SACHS BANK USA .......................................................................... KD3XUN7C6T14HNAYLU02 .. Local Authority .......................................... 646140-DU-4 ........ NEW JERSEY ST TPK AUTH TPK REV ............................................................. ........................5,220,780 ........................5,945,000 ........................5,665,164 ....01/01/2031 ... .......I........
GOLDMAN SACHS BANK USA .......................................................................... KD3XUN7C6T14HNAYLU02 .. Local Authority .......................................... 796253-Y3-0 ........ SAN ANTONIO TEX ELEC & GAS REV ............................................................. ............................53,902 ........................... 50,000 ............................56,102 ....02/01/2041 ... .......I........
GOLDMAN SACHS BANK USA .......................................................................... KD3XUN7C6T14HNAYLU02 .. Local Authority .......................................... 914440-UW-0 ........ UNIVERSITY MASS BLDG AUTH PROJ ............................................................. ........................3,738,400 ........................4,000,000 ........................3,954,931 ....11/01/2045 ... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 00846U-AM-3 ........ AGILENT TECHNOLOGIES INC CALLABLE NOTES FIXED 2.1% 04/JUN/2030 USD 1000 ........ ........................2,160,930 ........................2,445,000 ........................2,518,361 ....06/04/2030 ... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 032095-AJ-0 ........ AMPHENOL CORP CALLABLE NOTES FIXED 2.8% 15/FEB/2030 USD 1000 ....................... ........................2,534,847 ........................2,742,000 ........................2,835,379 ....02/15/2030 ... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 04636N-AK-9 ........ ASTRAZENECA FINANCE LLC CALLABLE NOTES FIXED 4.8% 26/FEB/2027 USD 1000 ......... .......................... 488,305 .......................... 480,000 .......................... 479,323 ....02/26/2027 ... .......I........

WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 12189L-BH-3 ........
BURLINGTON NORTHERN SANTA FE LLC CALLABLE NOTES FIXED 2.875% 15/JUN/2052 USD 

1000 ................................................................................................ .......................... 535,979 .......................... 780,000 .......................... 775,860 ....06/15/2052 ... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 20825C-AW-4 ........ CONOCOPHILLIPS CALLABLE NOTES FIXED 3.75% 01/OCT/2027 USD 1000 .................... ........................2,230,751 ........................2,250,000 ........................2,241,861 ....10/01/2027 ... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 278642-AW-3 ........ EBAY INC CALLABLE NOTES FIXED 2.7% 11/MAR/2030 USD 1000 ............................. ........................4,323,322 ........................4,690,000 ........................4,893,555 ....03/11/2030 ... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 375558-AZ-6 ........ GILEAD SCIENCES INC CALLABLE NOTES FIXED 3.5% 01/FEB/2025 USD 1000 ............... ........................2,297,381 ........................2,309,000 ........................2,311,999 ....02/01/2025 ... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 443510-AJ-1 ........ HUBBELL INC CALLABLE NOTES FIXED 3.5% 15/FEB/2028 USD 1000 ......................... .......................... 417,955 .......................... 429,000 .......................... 436,853 ....02/15/2028 ... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 58013M-EZ-3 ........ MCDONALD'S CORP CALLABLE MEDIUM TERM NOTE FIXED 4.7% 09/DEC/2035 USD 1000 ...... ...................... 10,002,713 ........................9,903,000 ........................9,736,163 ....12/09/2035 ... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 58506Y-AS-1 ........ MEDSTAR HEALTH INC CALLABLE BOND FIXED 3.626% 15/AUG/2049 USD 1000 ............... ........................1,145,762 ........................1,470,000 ........................1,470,000 ....08/15/2049 ... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 667274-AD-6 ........ NORTHWELL HEALTHCARE INC CALLABLE BOND FIXED 3.809% 01/NOV/2049 USD 1000 ....... ........................2,855,297 ........................3,600,000 ........................3,691,215 ....11/01/2049 ... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 69352P-AJ-2 ........ PPL CAPITAL FUNDING INC CALLABLE NOTES FIXED 5% 15/MAR/2044 USD 1000 ............ ...................... 13,602,780 ...................... 15,000,000 ...................... 16,385,074 ....03/15/2044 ... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 75513E-BX-8 ........ RTX CORP CALLABLE NOTES FIXED 3.15% 15/DEC/2024 USD 1000 ............................ ........................1,503,688 ........................1,511,000 ........................1,511,000 ....12/15/2024 ... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 855244-AV-1 ........ STARBUCKS CORP CALLABLE NOTES FIXED 2% 12/MAR/2027 USD 1000 ........................ ........................1,067,933 ........................1,122,000 ........................1,116,351 ....03/12/2027 ... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 88579Y-BK-6 ........ 3M CO CALLABLE NOTES FIXED 3.25% 26/AUG/2049 USD 1000 ................................ .......................... 252,950 .......................... 340,000 .......................... 332,991 ....08/26/2049 ... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 92344G-AX-4 ........ VERIZON COMMUNICATIONS INC CALLABLE NOTES FIXED 5.85% 15/SEP/2035 USD 1000 ..... ...................... 17,287,606 ...................... 16,016,000 ...................... 15,986,262 ....09/15/2035 ... .......I........
MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Domestic Bond ............................................. 031162-DF-4 ........ AMGEN INC CALLABLE NOTES FIXED 4.2% 22/FEB/2052 USD 1000 ............................ .......................... 741,220 .......................... 880,000 .......................... 875,315 ....02/22/2052 ... ......IV.......
MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Domestic Bond ............................................. 101137-AS-6 ........ BOSTON SCIENTIFIC CORP CALLABLE NOTES FIXED 4% 01/MAR/2028 USD 1000 .............. ............................45,697 ........................... 46,000 ............................45,850 ....03/01/2028 ... ......IV.......
MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Domestic Bond ............................................. 15189W-AL-4 ........ CENTERPOINT ENERGY RESOURCES CORP CALLABLE NOTES FIXED 4% 01/APR/2028 USD 1000 ........................... 84,880 ........................... 86,000 ............................85,980 ....04/01/2028 ... ......IV.......
MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Domestic Bond ............................................. 278062-AD-6 ........ EATON CORP CALLABLE NOTES FIXED 4% 02/NOV/2032 USD 1000 ............................. ........................1,904,408 ........................1,948,000 ........................2,251,376 ....11/02/2032 ... ......IV.......
MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Domestic Bond ............................................. 427866-AW-8 ........ HERSHEY CO/THE CALLABLE NOTES FIXED 3.375% 15/AUG/2046 USD 1000 ................... .......................... 662,520 .......................... 846,000 .......................... 950,064 ....08/15/2046 ... ......IV.......
MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Domestic Bond ............................................. 58013M-FM-1 ........ MCDONALD'S CORP CALLABLE MEDIUM TERM NOTE FIXED 2.125% 01/MAR/2030 USD 1000 ... ........................1,098,162 ........................1,220,000 ........................1,219,615 ....03/01/2030 ... ......IV.......

MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Domestic Bond ............................................. 65339K-AT-7 ........
NEXTERA ENERGY CAPITAL HOLDINGS INC CALLABLE NOTES FIXED 3.55% 01/MAY/2027 USD 

1000 ................................................................................................ .......................... 492,748 .......................... 500,000 .......................... 496,610 ....05/01/2027 ... ......IV.......
MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Domestic Bond ............................................. 681919-BD-7 ........ OMNICOM GROUP INC CALLABLE NOTES FIXED 2.6% 01/AUG/2031 USD 1000 ................. .......................... 311,932 .......................... 353,000 .......................... 352,553 ....08/01/2031 ... ......IV.......

MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Domestic Bond ............................................. 74456Q-AU-0 ........
PUBLIC SERVICE ELECTRIC AND GAS CO CALLABLE MEDIUM TERM NOTE FIXED 5.375% 

01/NOV/2039 USD 1000 ........................................................................... .......................... 879,369 .......................... 848,000 .......................... 876,564 ....11/01/2039 ... ......IV.......
MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Domestic Bond ............................................. 855244-BC-2 ........ STARBUCKS CORP CALLABLE NOTES FIXED 3% 14/FEB/2032 USD 1000 ........................ .......................... 971,609 ....................... 1,070,000 ........................1,068,452 ....02/14/2032 ... ......IV.......
MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Domestic Bond ............................................. 911312-BQ-8 ........ UNITED PARCEL SERVICE INC CALLABLE NOTES FIXED 4.25% 15/MAR/2049 USD 1000 ...... ........................1,308,749 ........................1,487,000 ........................1,539,928 ....03/15/2049 ... ......IV.......

MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Domestic Bond ............................................. 956708-AA-9 ........
WEST VIRGINIA UNITED HEALTH SYSTEM OBLIGATED GROUP CALLABLE BOND FIXED 4.924% 

01/JUN/2048 USD 1000 ........................................................................... .......................... 399,453 .......................... 425,000 .......................... 519,600 ....06/01/2048 ... ......IV.......
MORGAN STANLEY & CO INTERNATIONAL PLC ....................................................... 4PQUHN3JPFGFNF3BB653 .. Domestic Bond ............................................. 136375-BL-5 ........ CANADIAN NATIONAL RAILWAY CO NOTES FIXED 6.25% 01/AUG/2034 USD 1000 .............. ........................1,144,587 ....................... 1,000,000 .......................... 997,969 ....08/01/2034 ... ......IV.......
GOLDMAN SACHS BANK USA .......................................................................... KD3XUN7C6T14HNAYLU02 .. Domestic Bond ............................................. 125523-AK-6 ........ CIGNA GROUP/THE CALLABLE NOTES FIXED 4.9% 15/DEC/2048 USD 1000 .................... ........................5,255,475 ........................5,623,000 ........................6,478,619 ....12/15/2048 ... ......IV.......
GOLDMAN SACHS BANK USA .......................................................................... KD3XUN7C6T14HNAYLU02 .. Domestic Bond ............................................. 863667-AJ-0 ........ STRYKER CORP CALLABLE NOTES FIXED 4.625% 15/MAR/2046 USD 1000 ..................... ........................8,656,458 ........................9,299,000 ........................9,212,785 ....03/15/2046 ... ......IV.......
NOMURA GLOBAL FINANCIAL PRODUCTS INC. ....................................................... 0Z3VO5H2G7GRS05BHJ91 .. Domestic Bond ............................................. 96926G-AC-7 ........ WILLIAM MARSH RICE UNIVERSITY CALLABLE BOND FIXED 3.574% 15/MAY/2045 USD 5000 . ........................2,618,964 ........................3,000,000 ........................2,719,292 ....05/15/2045 ... ......IV.......
DEUTSCHE BANK AG .................................................................................. 7LTWFZYICNSX8D621K86 . Domestic Bond ............................................. 718547-AR-3 ........ PHILLIPS 66 CO CALLABLE NOTES FIXED 5.3% 30/JUN/2033 USD 1000 ..................... ........................8,485,820 ........................8,260,000 ........................8,331,024 ....06/30/2033 ... ......IV.......
SOCIETE GENERALE SA .............................................................................. O2RNE8IBXP4R0TD8PU41 .. Domestic Bond ............................................. 443510-AK-8 ........ HUBBELL INC CALLABLE NOTES FIXED 2.3% 15/MAR/2031 USD 1000 ......................... ........................1,153,216 ........................1,314,000 ........................1,310,156 ....03/15/2031 ... ......IV.......
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 191216-DL-1 ........ COCA-COLA CO/THE CALLABLE NOTES FIXED 3% 05/MAR/2051 USD 1000 ..................... ............................91,740 .......................... 126,000 .......................... 124,141 ....03/05/2051 ... ......IV.......
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 45138L-BF-9 ........ IDAHO POWER CO CALLABLE MEDIUM TERM NOTE FIXED 4.2% 01/MAR/2048 USD 1000 ....... ........................2,094,052 ........................2,485,000 ........................2,614,454 ....03/01/2048 ... ......IV.......
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 70213H-AD-0 ........ MASS GENERAL BRIGHAM INC CALLABLE BOND FIXED 3.765% 01/JUL/2048 USD 1000 ....... ........................2,046,260 ........................2,445,000 ........................2,655,607 ....07/01/2048 ... ......IV.......

WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 74456Q-CM-6 ........
PUBLIC SERVICE ELECTRIC AND GAS CO CALLABLE MEDIUM TERM NOTE FIXED 5.125% 

15/MAR/2053 USD 1000 ........................................................................... ........................2,715,871 ........................2,670,000 ........................2,790,919 ....03/15/2053 ... ......IV.......
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 81762P-AE-2 ........ SERVICENOW INC CALLABLE NOTES FIXED 1.4% 01/SEP/2030 USD 1000 ..................... .......................... 894,886 ........................1,043,000 ........................1,040,635 ....09/01/2030 ... ......IV.......
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 883556-CL-4 ........ THERMO FISHER SCIENTIFIC INC CALLABLE NOTES FIXED 2% 15/OCT/2031 USD 1000 ...... ........................2,585,172 ........................3,003,000 ........................2,977,797 ....10/15/2031 ... ......IV.......
BARCLAYS BANK PLC ................................................................................. G5GSEF7VJP5I7OUK5573 .. Domestic Bond ............................................. 002824-BF-6 ........ ABBOTT LABORATORIES CALLABLE NOTES FIXED 3.75% 30/NOV/2026 USD 1000 ............. ...................... 13,173,497 ...................... 13,202,000 ...................... 13,176,432 ....11/30/2026 ... ......IV.......
BARCLAYS BANK PLC ................................................................................. G5GSEF7VJP5I7OUK5573 .. Domestic Bond ............................................. 278865-BE-9 ........ ECOLAB INC CALLABLE NOTES FIXED 4.8% 24/MAR/2030 USD 1000 .......................... ...................... 17,591,926 ...................... 17,069,000 ...................... 18,943,019 ....03/24/2030 ... ......IV.......
BARCLAYS BANK PLC ................................................................................. G5GSEF7VJP5I7OUK5573 .. MBS RMBS-REMIC or CM ................................... 3137FH-RM-7 ........ FHLMC_4835 ....................................................................................... ........................5,715,727 ........................5,140,000 ........................6,041,729 ....10/15/2048 ... ......IV.......
BARCLAYS BANK PLC ................................................................................. G5GSEF7VJP5I7OUK5573 .. MBS RMBS-REMIC or CM ................................... 38380Y-W9-2 ........ GNMA_18-124 ...................................................................................... ........................4,602,864 ........................4,105,000 ........................4,874,311 ....09/20/2048 ... ......IV.......
BARCLAYS BANK PLC ................................................................................. G5GSEF7VJP5I7OUK5573 .. Domestic Bond ............................................. 883556-CL-4 ........ THERMO FISHER SCIENTIFIC INC CALLABLE NOTES FIXED 2% 15/OCT/2031 USD 1000 ...... ........................1,088,131 ........................1,264,000 ........................1,253,392 ....10/15/2031 ... ......IV.......
MIZUHO CAPITAL MARKETS LLC ..................................................................... OV6W8S6QX2D1J857QP30 .. Domestic Bond ............................................. 001192-AK-9 ........ SOUTHERN CO GAS CAPITAL CORP CALLABLE NOTES FIXED 4.4% 01/JUN/2043 USD 1000 .... ...................... 14,171,560 ...................... 15,878,000 ...................... 15,895,059 ....06/01/2043 ... ......IV.......
MIZUHO CAPITAL MARKETS LLC ..................................................................... OV6W8S6QX2D1J857QP30 .. Domestic Bond ............................................. 581557-BU-8 ........ MCKESSON CORP CALLABLE NOTES FIXED 5.1% 15/JUL/2033 USD 1000 ....................... ........................1,784,175 ........................1,723,000 ........................1,773,781 ....07/15/2033 ... ......IV.......
BANK OF AMERICA NA ............................................................................... B4TYDEB6GKMZO031MB27 . Domestic Bond ............................................. 231021-AS-5 ........ CUMMINS INC CALLABLE NOTES FIXED 2.6% 01/SEP/2050 USD 1000 ......................... ........................2,169,491 ........................3,351,000 ........................3,183,667 ....09/01/2050 ... ......IV.......
BANK OF AMERICA NA ............................................................................... B4TYDEB6GKMZO031MB27 . Domestic Bond ............................................. 86944B-AH-6 ........ SUTTER HEALTH CALLABLE BOND FIXED 3.161% 15/AUG/2040 USD 1000 ..................... ...................... 18,879,806 ...................... 23,500,000 ...................... 23,853,278 ....08/15/2040 ... ......IV.......
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Ice Clear US Inc .................................................................................. 549300HWWR1D8OTS2G29 .. Government Bond .......................................... 912803-DA-8 ........ UNITED STATES OF AMERICA BOND ZERO CPN 15/MAY/2037 USD 100 ......................... ...................... 64,070,210 ..................... 103,300,000 ...................... 56,376,760 ....05/15/2037 ... .......I........
Ice Clear US Inc .................................................................................. 549300HWWR1D8OTS2G29 .. Government Bond .......................................... 912803-BM-4 ........ UNITED STATES OF AMERICA BOND ZERO CPN 15/NOV/2027 USD 100 ......................... ........................4,824,563 ........................5,400,000 ........................4,679,967 ....11/15/2027 ... .......I........
DEUTSCHE BANK AG .................................................................................. 7LTWFZYICNSX8D621K86 . Domestic Bond ............................................. 023551-AF-1 ........ HESS CORP CALLABLE BOND FIXED 7.875% 01/OCT/2029 USD 1000 ........................... .......................... 643,497 .......................... 562,000 .......................... 586,285 ....10/01/2029 ... .......I........
DEUTSCHE BANK AG .................................................................................. 7LTWFZYICNSX8D621K86 . Domestic Bond ............................................. 15089Q-AK-0 ........ CELANESE US HOLDINGS LLC CALLABLE NOTES FIXED 1.4% 05/AUG/2026 USD 1000 ........ ............................72,584 ........................... 77,000 ........................... 76,971 ....08/05/2026 ... .......I........
DEUTSCHE BANK AG .................................................................................. 7LTWFZYICNSX8D621K86 . Domestic Bond ............................................. 25278X-AT-6 ........ DIAMONDBACK ENERGY INC CALLABLE NOTES FIXED 4.25% 15/MAR/2052 USD 1000 .......... ........................2,007,543 ........................2,490,000 ........................2,282,562 ....03/15/2052 ... .......I........
DEUTSCHE BANK AG .................................................................................. 7LTWFZYICNSX8D621K86 . Domestic Bond ............................................. 29278N-AF-0 ........ ENERGY TRANSFER LP CALLABLE NOTES FIXED 4.95% 15/JUN/2028 USD 1000 ............... ........................4,458,054 ........................4,390,000 ........................4,386,297 ....06/15/2028 ... .......I........
DEUTSCHE BANK AG .................................................................................. 7LTWFZYICNSX8D621K86 . Domestic Bond ............................................. 620076-BT-5 ........ MOTOROLA SOLUTIONS INC CALLABLE NOTES FIXED 2.3% 15/NOV/2030 USD 1000 ........... ........................2,477,498 ........................2,817,000 ........................2,817,819 ....11/15/2030 ... .......I........
DEUTSCHE BANK AG .................................................................................. 7LTWFZYICNSX8D621K86 . Domestic Bond ............................................. 854502-AL-5 ........ STANLEY BLACK & DECKER INC CALLABLE NOTES FIXED 2.3% 15/MAR/2030 USD 1000 ...... ........................9,163,088 ...................... 10,298,000 ........................9,391,216 ....03/15/2030 ... .......I........
NOMURA GLOBAL FINANCIAL PRODUCTS INC. ....................................................... 0Z3VO5H2G7GRS05BHJ91 .. Domestic Bond ............................................. 03027X-BC-3 ........ AMERICAN TOWER CORP CALLABLE NOTES FIXED 2.1% 15/JUN/2030 USD 1000 ............... ........................1,451,129 ........................1,650,000 ........................1,644,336 ....06/15/2030 ... .......I........
NOMURA GLOBAL FINANCIAL PRODUCTS INC. ....................................................... 0Z3VO5H2G7GRS05BHJ91 .. Domestic Bond ............................................. 22822V-AC-5 ........ CROWN CASTLE INC CALLABLE NOTES FIXED 3.7% 15/JUN/2026 USD 1000 ................... .......................... 221,224 .......................... 224,000 .......................... 220,289 ....06/15/2026 ... .......I........

NOMURA GLOBAL FINANCIAL PRODUCTS INC. ....................................................... 0Z3VO5H2G7GRS05BHJ91 .. Domestic Bond ............................................. 638612-AJ-0 ........
NATIONWIDE FINANCIAL SERVICES INC CALLABLE NOTES FIXED 6.75% 15/MAY/2087 USD 

1000 ................................................................................................ ...................... 10,901,163 ...................... 10,710,000 ........................9,761,907 ....05/15/2067 ... .......I........
BANK OF AMERICA NA ............................................................................... B4TYDEB6GKMZO031MB27 . Domestic Bond ............................................. 037833-BA-7 ........ APPLE INC CALLABLE NOTES FIXED 3.45% 09/FEB/2045 USD 1000 .......................... ........................3,104,490 ........................3,712,000 ........................3,848,287 ....02/09/2045 ... .......I........
BANK OF AMERICA NA ............................................................................... B4TYDEB6GKMZO031MB27 . Domestic Bond ............................................. 136375-CD-2 ........ CANADIAN NATIONAL RAILWAY CO CALLABLE BOND FIXED 2.95% 21/NOV/2024 USD 1000 ... ........................5,980,434 ....................... 6,000,000 ........................5,977,799 ....11/21/2024 ... .......I........
BANK OF AMERICA NA ............................................................................... B4TYDEB6GKMZO031MB27 . Domestic Bond ............................................. 438127-AC-6 ........ HONDA MOTOR CO LTD CALLABLE NOTES FIXED 2.967% 10/MAR/2032 USD 1000 .............. ........................9,362,163 ...................... 10,284,000 ...................... 10,284,000 ....03/10/2032 ... .......I........

BANK OF AMERICA NA ............................................................................... B4TYDEB6GKMZO031MB27 . Domestic Bond ............................................. 63743H-FH-0 ........
NATIONAL RURAL UTILITIES COOPERATIVE FINANCE CORP CALLABLE NOTES FIXED 4.45% 

13/MAR/2026 USD 1000 ........................................................................... ...................... 12,550,903 ...................... 12,495,000 ...................... 12,490,744 ....03/13/2026 ... .......I........
BANK OF AMERICA NA ............................................................................... B4TYDEB6GKMZO031MB27 . Domestic Bond ............................................. 745332-CJ-3 ........ PUGET SOUND ENERGY INC CALLABLE NOTES FIXED 3.25% 15/SEP/2049 USD 1000 .......... ........................1,758,266 ........................2,453,000 ........................2,438,877 ....09/15/2049 ... .......I........

BANK OF AMERICA NA ............................................................................... B4TYDEB6GKMZO031MB27 . Domestic Bond ............................................. 89153V-AV-1 ........
TOTALENERGIES CAPITAL INTERNATIONAL SA CALLABLE NOTES FIXED 3.127% 29/MAY/2050 

USD 1000 ........................................................................................... ........................2,162,376 ........................3,000,000 ........................3,245,433 ....05/29/2050 ... .......I........

CITIBANK NA ........................................................................................ E57ODZWZ7FF32TWEFA76 . Domestic Bond ............................................. 10373Q-AT-7 ........
BP CAPITAL MARKETS AMERICA INC CALLABLE NOTES FIXED 3.119% 04/MAY/2026 USD 1000 

...................................................................................................... ........................4,212,653 ........................4,282,000 ........................4,200,996 ....05/04/2026 ... .......I........

CITIBANK NA ........................................................................................ E57ODZWZ7FF32TWEFA76 . Domestic Bond ............................................. 718172-CE-7 ........
PHILIP MORRIS INTERNATIONAL INC CALLABLE NOTES FIXED 3.125% 02/MAR/2028 USD 

1000 ................................................................................................ .............................9,649 ........................... 10,000 .............................9,938 ....03/02/2028 ... .......I........
BNP PARIBAS ......................................................................................... R0MUWSFPU8MPRO8K5P83 .. Domestic Bond ............................................. 00206R-DG-4 ........ AT&T INC CALLABLE NOTES FIXED 6.375% 01/MAR/2041 USD 1000 .......................... ........................5,577,635 ........................5,000,000 ........................4,998,177 ....03/01/2041 ... .......I........
BNP PARIBAS ......................................................................................... R0MUWSFPU8MPRO8K5P83 .. Domestic Bond ............................................. 15089Q-AK-0 ........ CELANESE US HOLDINGS LLC CALLABLE NOTES FIXED 1.4% 05/AUG/2026 USD 1000 ........ ........................4,810,328 ........................5,103,000 ........................5,101,056 ....08/05/2026 ... .......I........
BNP PARIBAS ......................................................................................... R0MUWSFPU8MPRO8K5P83 .. Domestic Bond ............................................. 16411R-AK-5 ........ CHENIERE ENERGY INC CALLABLE NOTES FIXED 4.625% 15/OCT/2028 USD 1000 ............ ........................1,076,863 ........................1,085,000 ........................1,098,012 ....10/15/2028 ... .......I........
BNP PARIBAS ......................................................................................... R0MUWSFPU8MPRO8K5P83 .. Domestic Bond ............................................. 23311V-AH-0 ........ DCP MIDSTREAM OPERATING LP CALLABLE NOTES FIXED 5.125% 15/MAY/2029 USD 1000 ... .......................... 282,900 .......................... 276,000 .......................... 284,743 ....05/15/2029 ... .......I........
BNP PARIBAS ......................................................................................... R0MUWSFPU8MPRO8K5P83 .. Domestic Bond ............................................. 24702R-AF-8 ........ DELL INC CALLABLE NOTES FIXED 6.5% 15/APR/2038 USD 1000 ............................. .......................... 130,095 .......................... 118,000 .......................... 114,347 ....04/15/2038 ... .......I........
BNP PARIBAS ......................................................................................... R0MUWSFPU8MPRO8K5P83 .. Domestic Bond ............................................. 260543-DD-2 ........ DOW CHEMICAL CO/THE CALLABLE NOTES FIXED 3.6% 15/NOV/2050 USD 1000 ............... .......................24,852,323 ...................... 33,182,000 ...................... 30,220,990 ....11/15/2050 ... .......I........
BNP PARIBAS ......................................................................................... R0MUWSFPU8MPRO8K5P83 .. Domestic Bond ............................................. 29670G-AE-2 ........ ESSENTIAL UTILITIES INC CALLABLE NOTES FIXED 3.351% 15/APR/2050 USD 1000 ....... ...................... 12,170,666 ...................... 16,820,000 ...................... 18,152,046 ....04/15/2050 ... .......I........
BNP PARIBAS ......................................................................................... R0MUWSFPU8MPRO8K5P83 .. Domestic Bond ............................................. 337738-AV-0 ........ FISERV INC CALLABLE NOTES FIXED 4.4% 01/JUL/2049 USD 1000 .......................... ........................2,753,281 ........................3,124,000 ........................3,340,286 ....07/01/2049 ... .......I........
BNP PARIBAS ......................................................................................... R0MUWSFPU8MPRO8K5P83 .. Domestic Bond ............................................. 35671D-BJ-3 ........ FREEPORT-MCMORAN INC CALLABLE NOTES FIXED 5.4% 14/NOV/2034 USD 1000 .............. ........................1,042,407 ....................... 1,010,000 .......................... 987,203 ....11/14/2034 ... .......I........
BNP PARIBAS ......................................................................................... R0MUWSFPU8MPRO8K5P83 .. Domestic Bond ............................................. 457187-AD-4 ........ INGREDION INC CALLABLE NOTES FIXED 3.9% 01/JUN/2050 USD 1000 ....................... ...................... 12,360,605 ...................... 15,698,000 ...................... 16,877,080 ....06/01/2050 ... .......I........
BNP PARIBAS ......................................................................................... R0MUWSFPU8MPRO8K5P83 .. Domestic Bond ............................................. 487836-CA-4 ........ KELLANOVA CALLABLE NOTES FIXED 5.75% 16/MAY/2054 USD 1000 .......................... ........................3,909,794 ........................3,619,000 ........................4,150,996 ....05/16/2054 ... .......I........

BNP PARIBAS ......................................................................................... R0MUWSFPU8MPRO8K5P83 .. Domestic Bond ............................................. 50249A-AA-1 ........
LYB INTERNATIONAL FINANCE III LLC CALLABLE NOTES FIXED 4.2% 15/OCT/2049 USD 

1000 ................................................................................................ ........................5,540,804 ........................6,743,000 ........................7,113,204 ....10/15/2049 ... .......I........
BNP PARIBAS ......................................................................................... R0MUWSFPU8MPRO8K5P83 .. Domestic Bond ............................................. 56585A-AF-9 ........ MARATHON PETROLEUM CORP CALLABLE NOTES FIXED 6.5% 01/MAR/2041 USD 1000 .......... ............................73,620 ........................... 68,000 ............................73,929 ....03/01/2041 ... .......I........

BNP PARIBAS ......................................................................................... R0MUWSFPU8MPRO8K5P83 .. Domestic Bond ............................................. 67555J-AA-4 ........
OCHSNER LSU HEALTH SYSTEM OF NORTH LOUISIANA CALLABLE BOND FIXED 2.51% 

15/MAY/2031 USD 1000 ........................................................................... ........................4,439,302 ........................5,850,000 ........................5,850,000 ....05/15/2031 ... .......I........
BNP PARIBAS ......................................................................................... R0MUWSFPU8MPRO8K5P83 .. Domestic Bond ............................................. 695156-AV-1 ........ PACKAGING CORP OF AMERICA CALLABLE NOTES FIXED 4.05% 15/DEC/2049 USD 1000 ...... ....................... 7,807,708 ........................9,425,000 ........................9,689,750 ....12/15/2049 ... .......I........
BNP PARIBAS ......................................................................................... R0MUWSFPU8MPRO8K5P83 .. Domestic Bond ............................................. 85207U-AK-1 ........ SPRINT LLC CALLABLE NOTES FIXED 7.625% 01/MAR/2026 USD 1000 ........................ .......................... 670,313 .......................... 650,000 .......................... 670,484 ....03/01/2026 ... .......I........
BNP PARIBAS ......................................................................................... R0MUWSFPU8MPRO8K5P83 .. Domestic Bond ............................................. 871829-BJ-5 ........ SYSCO CORP CALLABLE NOTES FIXED 3.3% 15/FEB/2050 USD 1000 ........................... ........................4,877,232 ........................6,696,000 ........................6,684,593 ....02/15/2050 ... .......I........
BNP PARIBAS ......................................................................................... R0MUWSFPU8MPRO8K5P83 .. Domestic Bond ............................................. 960413-AZ-5 ........ WESTLAKE CORP CALLABLE NOTES FIXED 3.125% 15/AUG/2051 USD 1000 .................... ...................... 12,757,154 ...................... 18,930,000 ...................... 13,617,168 ....08/15/2051 ... .......I........
BARCLAYS BANK PLC ................................................................................. G5GSEF7VJP5I7OUK5573 .. Domestic Bond ............................................. 05329W-AN-2 ........ AUTONATION INC CALLABLE NOTES FIXED 3.5% 15/NOV/2024 USD 1000 ..................... ........................3,740,444 ........................3,752,000 ........................3,750,218 ....11/15/2024 ... .......I........
BARCLAYS BANK PLC ................................................................................. G5GSEF7VJP5I7OUK5573 .. Domestic Bond ............................................. 25278X-AT-6 ........ DIAMONDBACK ENERGY INC CALLABLE NOTES FIXED 4.25% 15/MAR/2052 USD 1000 .......... ........................6,054,877 ........................7,510,000 ........................6,884,355 ....03/15/2052 ... .......I........
BARCLAYS BANK PLC ................................................................................. G5GSEF7VJP5I7OUK5573 .. Domestic Bond ............................................. 292505-AE-4 ........ OVINTIV INC CALLABLE NOTES FIXED 6.625% 15/AUG/2037 USD 1000 ...................... .......................... 518,632 .......................... 482,000 .......................... 479,778 ....08/15/2037 ... .......I........
BARCLAYS BANK PLC ................................................................................. G5GSEF7VJP5I7OUK5573 .. Domestic Bond ............................................. 404119-AJ-8 ........ HCA INC CALLABLE BOND FIXED 7.5% 06/NOV/2033 USD 1000 ................................ ........................1,158,750 ....................... 1,000,000 ........................1,297,201 ....11/06/2033 ... .......I........
BARCLAYS BANK PLC ................................................................................. G5GSEF7VJP5I7OUK5573 .. Domestic Bond ............................................. 49456B-AW-1 ........ KINDER MORGAN INC CALLABLE NOTES FIXED 5.45% 01/AUG/2052 USD 1000 ................ ........................6,510,915 ........................6,712,000 ........................6,929,384 ....08/01/2052 ... .......I........
BARCLAYS BANK PLC ................................................................................. G5GSEF7VJP5I7OUK5573 .. Domestic Bond ............................................. 565849-AE-6 ........ MARATHON OIL CORP CALLABLE NOTES FIXED 6.6% 01/OCT/2037 USD 1000 ................. .......................... 375,491 .......................... 330,000 .......................... 337,610 ....10/01/2037 ... .......I........
BARCLAYS BANK PLC ................................................................................. G5GSEF7VJP5I7OUK5573 .. Domestic Bond ............................................. 636180-BR-1 ........ NATIONAL FUEL GAS CO CALLABLE NOTES FIXED 2.95% 01/MAR/2031 USD 1000 ............ ........................2,539,867 ........................2,885,000 ........................2,883,779 ....03/01/2031 ... .......I........
BARCLAYS BANK PLC ................................................................................. G5GSEF7VJP5I7OUK5573 .. Domestic Bond ............................................. 854502-AJ-0 ........ STANLEY BLACK & DECKER INC CALLABLE NOTES FIXED 4.85% 15/NOV/2048 USD 1000 .... .......................... 880,024 .......................... 947,000 ........................1,010,879 ....11/15/2048 ... .......I........
BARCLAYS BANK PLC ................................................................................. G5GSEF7VJP5I7OUK5573 .. Domestic Bond ............................................. 879360-AE-5 ........ TELEDYNE TECHNOLOGIES INC CALLABLE NOTES FIXED 2.75% 01/APR/2031 USD 1000 ...... ...................... 11,872,255 ...................... 13,240,000 ...................... 13,202,431 ....04/01/2031 ... .......I........
CREDIT AGRICOLE CIB .............................................................................. 1VUV7VQFKUOQSJ21A208 .. Domestic Bond ............................................. 06738E-BS-3 ........ BARCLAYS PLC CALLABLE NOTES VARIABLE 10/MAR/2042 USD 1000 .......................... .......................... 876,117 ........................1,073,000 ........................1,073,000 ....03/10/2042 ... .......I........
CREDIT AGRICOLE CIB .............................................................................. 1VUV7VQFKUOQSJ21A208 .. Domestic Bond ............................................. 22822V-AT-8 ........ CROWN CASTLE INC CALLABLE NOTES FIXED 2.25% 15/JAN/2031 USD 1000 .................. ............................10,434 ........................... 12,000 ........................... 11,987 ....01/15/2031 ... .......I........
SOCIETE GENERALE SA .............................................................................. O2RNE8IBXP4R0TD8PU41 .. Domestic Bond ............................................. 12704P-AA-6 ........ CRH SMW FINANCE DAC CALLABLE NOTES FIXED 5.2% 21/MAY/2029 USD 1000 ............... ........................5,023,584 ........................4,871,000 ........................4,889,402 ....05/21/2029 ... .......I........
SOCIETE GENERALE SA .............................................................................. O2RNE8IBXP4R0TD8PU41 .. Domestic Bond ............................................. 24668P-AE-7 ........ KONINKLIJKE AHOLD DELHAIZE NV CALLABLE NOTES FIXED 5.7% 01/OCT/2040 USD 1000 .. .......................... 203,105 .......................... 195,000 .......................... 172,397 ....10/01/2040 ... .......I........

SOCIETE GENERALE SA .............................................................................. O2RNE8IBXP4R0TD8PU41 .. Domestic Bond ............................................. 456873-AE-8 ........
TRANE TECHNOLOGIES FINANCING LTD CALLABLE NOTES FIXED 3.5% 21/MAR/2026 USD 1000 

...................................................................................................... ........................1,976,276 ........................2,000,000 ........................1,944,775 ....03/21/2026 ... .......I........
SOCIETE GENERALE SA .............................................................................. O2RNE8IBXP4R0TD8PU41 .. Domestic Bond ............................................. 855244-AU-3 ........ STARBUCKS CORP CALLABLE NOTES FIXED 4.45% 15/Aug/2049 USD 1000 .................... ........................5,971,354 ........................6,753,000 ........................7,036,955 ....08/15/2049 ... .......I........
SOCIETE GENERALE SA .............................................................................. O2RNE8IBXP4R0TD8PU41 .. Domestic Bond ............................................. 92344G-AX-4 ........ VERIZON COMMUNICATIONS INC CALLABLE NOTES FIXED 5.85% 15/SEP/2035 USD 1000 ..... .......................... 880,787 .......................... 816,000 .......................... 814,485 ....09/15/2035 ... .......I........
UBS AG ............................................................................................... BFM8T61CT2L1QCEMIK50 . Domestic Bond ............................................. 55607P-AG-0 ........ MACQUARIE GROUP LTD CALLABLE MEDIUM TERM NOTE VARIABLE 23/JUN/2032 USD 1000 ... ........................1,293,128 ........................1,492,000 ........................1,492,000 ....06/23/2032 ... .......I........
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MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Local Authority .......................................... 051595-CF-1 ........ AURORA COLO WTR REV ............................................................................ ........................2,236,048 ........................2,885,000 ........................2,834,288 ....08/01/2041 ... .......I........
MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Local Authority .......................................... 20281P-KW-1 ........ COMMONWEALTH FING AUTH PA REV ............................................................... ........................3,583,470 ........................4,028,000 ........................4,142,638 ....06/01/2041 ... .......I........
MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Local Authority .......................................... 452151-LF-8 ........ ILLINOIS ST ...................................................................................... ........................6,317,654 ........................6,220,000 ........................5,967,350 ....06/01/2033 ... .......I........
MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Local Authority .......................................... 59333P-2M-9 ........ MIAMI-DADE CNTY FLA AVIATION R ............................................................. ........................2,500,585 ........................2,593,000 ........................2,593,000 ....10/01/2029 ... .......I........
MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Local Authority .......................................... 64971W-WU-0 ........ NEW YORK N Y CITY TRANSITIONAL ............................................................. ...................... 13,884,429 ...................... 14,080,000 ...................... 14,071,478 ....11/01/2027 ... .......I........
MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Local Authority .......................................... 73358W-CW-2 ........ PORT AUTH N Y & N J FOR ISSUES DTD ........................................................ ........................1,123,762 ........................1,040,000 ........................1,227,945 ....11/01/2040 ... .......I........
MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Local Authority .......................................... 83755V-R8-9 ........ SOUTH DAKOTA ST HEALTH & EDL F ............................................................. ........................3,860,813 ........................4,990,000 ........................4,990,000 ....11/01/2041 ... .......I........
MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Local Authority .......................................... 91335V-KU-9 ........ UNIV PITTSBURGH OF THE COMWLTH ............................................................. ........................5,533,590 ....................... 6,706,000 ....................... 6,706,000 ....09/15/2041 ... .......I........
GOLDMAN SACHS BANK USA .......................................................................... KD3XUN7C6T14HNAYLU02 .. Local Authority .......................................... 010268-CU-2 ........ ALABAMA FED AID HWY FIN AUTH S ............................................................. ........................6,889,760 ....................... 8,000,000 ........................7,043,905 ....09/01/2032 ... .......I........
GOLDMAN SACHS BANK USA .......................................................................... KD3XUN7C6T14HNAYLU02 .. Local Authority .......................................... 186398-HM-8 ........ CLEVELAND OHIO PUB PWR SYS REV ............................................................. ........................1,378,021 ........................1,620,000 ........................1,238,595 ....11/15/2029 ... .......I........
GOLDMAN SACHS BANK USA .......................................................................... KD3XUN7C6T14HNAYLU02 .. Domestic Bond ............................................. 29250N-BZ-7 ........ ENBRIDGE INC CALLABLE NOTES FIXED 6.7% 15/NOV/2053 USD 1000 ........................ ........................5,241,726 ........................4,541,000 ........................5,708,868 ....11/15/2053 ... .......I........
GOLDMAN SACHS BANK USA .......................................................................... KD3XUN7C6T14HNAYLU02 .. Local Authority .......................................... 594712-UF-6 ........ MICHIGAN ST UNIV REVS ......................................................................... ........................7,211,175 ........................7,500,000 ........................7,500,000 ....08/15/2048 ... .......I........
GOLDMAN SACHS BANK USA .......................................................................... KD3XUN7C6T14HNAYLU02 .. Local Authority .......................................... 64972F-H2-5 ........ NEW YORK N Y CITY MUN FIN AUTH WTR ........................................................ ........................2,660,682 ........................2,497,800 ........................2,798,985 ....06/15/2041 ... .......I........
GOLDMAN SACHS BANK USA .......................................................................... KD3XUN7C6T14HNAYLU02 .. Local Authority .......................................... 735000-TT-8 ........ PORT OAKLAND CALIF REV ........................................................................ .......................... 792,424 .......................... 895,000 .......................... 895,000 ....05/01/2031 ... .......I........
GOLDMAN SACHS BANK USA .......................................................................... KD3XUN7C6T14HNAYLU02 .. Local Authority .......................................... 88213A-KF-1 ........ TEXAS A & M UNIV REV .......................................................................... ........................5,510,180 ........................5,660,000 ........................5,660,000 ....05/15/2028 ... .......I........
GOLDMAN SACHS BANK USA .......................................................................... KD3XUN7C6T14HNAYLU02 .. Local Authority .......................................... 91412H-KE-2 ........ UNIVERSITY CALIF REVS ......................................................................... ........................2,064,879 ........................2,840,000 ........................2,840,000 ....05/15/2051 ... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 00115A-AK-5 ........ AEP TRANSMISSION CO LLC CALLABLE NOTES FIXED 3.8% 15/JUN/2049 USD 1000 .......... .......................... 170,642 .......................... 212,000 .......................... 210,889 ....06/15/2049 ... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 00287Y-CX-5 ........ ABBVIE INC CALLABLE NOTES FIXED 3.8% 15/MAR/2025 USD 1000 .......................... .......................... 153,238 .......................... 154,000 .......................... 152,787 ....03/15/2025 ... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 031162-CF-5 ........ AMGEN INC CALLABLE NOTES FIXED 4.663% 15/JUN/2051 USD 1000 ......................... ........................6,483,176 ....................... 7,161,000 ....................... 7,161,000 ....06/15/2051 ... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 031162-DC-1 ........ AMGEN INC CALLABLE NOTES FIXED 3% 15/JAN/2052 USD 1000 .............................. ........................1,012,910 ........................1,460,000 ........................1,237,780 ....01/15/2052 ... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 032095-AN-1 ........ AMPHENOL CORP CALLABLE NOTES FIXED 5.05% 05/APR/2027 USD 1000 ..................... .......................... 884,565 .......................... 864,000 .......................... 863,173 ....04/05/2027 ... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 040555-CY-8 ........ ARIZONA PUBLIC SERVICE CO CALLABLE NOTES FIXED 4.25% 01/MAR/2049 USD 1000 ...... .......................... 280,050 .......................... 334,000 .......................... 333,950 ....03/01/2049 ... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 05526D-BB-0 ........ BAT CAPITAL CORP CALLABLE NOTES FIXED 3.557% 15/AUG/2027 USD 1000 ................ ...................... 24,474,200 ...................... 25,000,000 ...................... 24,075,707 ....08/15/2027 ... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 110122-AQ-1 ........ BRISTOL-MYERS SQUIBB CO CALLABLE NOTES FIXED 6.125% 01/MAY/2038 USD 1000 ....... .......................... 896,139 .......................... 814,000 .......................... 809,852 ....05/01/2038 ... .......I........

WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 15189W-AH-3 ........
CENTERPOINT ENERGY RESOURCES CORP CALLABLE NOTES FIXED 5.85% 15/JAN/2041 USD 

1000 ................................................................................................ ........................... 63,087 ........................... 60,000 ............................64,937 ....01/15/2041 ... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 198280-AF-6 ........ COLUMBIA PIPELINE GROUP INC CALLABLE NOTES FIXED 4.5% 01/JUN/2025 USD 1000 ..... ........................3,987,256 ........................4,000,000 ........................4,002,291 ....06/01/2025 ... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 219350-BK-0 ........ CORNING INC CALLABLE NOTES FIXED 5.35% 15/NOV/2048 USD 1000 ........................ ........................4,061,401 ........................4,098,000 ........................5,056,306 ....11/15/2048 ... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 26078J-AF-7 ........ DUPONT DE NEMOURS INC CALLABLE NOTES FIXED 5.419% 15/NOV/2048 USD 1000 .......... ...................... 16,014,001 ...................... 14,551,000 ...................... 16,641,002 ....11/15/2048 ... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 29365T-AJ-3 ........ ENTERGY TEXAS INC CALLABLE BOND FIXED 3.55% 30/SEP/2049 USD 1000 ................. ........................3,789,225 ........................5,000,000 ........................4,963,109 ....09/30/2049 ... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 369604-BV-4 ........ GENERAL ELECTRIC CO CALLABLE NOTES FIXED 3.45% 01/MAY/2027 USD 1000 ............. ........................3,549,167 ........................3,620,000 ........................3,617,713 ....05/01/2027 ... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 375558-BF-9 ........ GILEAD SCIENCES INC CALLABLE NOTES FIXED 3.65% 01/MAR/2026 USD 1000 ............. ........................2,426,288 ........................2,446,000 ........................2,427,226 ....03/01/2026 ... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 437076-BX-9 ........ HOME DEPOT INC/THE CALLABLE NOTES FIXED 4.5% 06/DEC/2048 USD 1000 ................ ........................1,045,816 ........................1,122,000 ........................1,228,022 ....12/06/2048 ... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 48305Q-AF-0 ........ KAISER FOUNDATION HOSPITALS CALLABLE BOND FIXED 2.81% 01/JUN/2041 USD 1000 ..... .......................... 528,455 .......................... 689,000 .......................... 703,678 ....06/01/2041 ... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 548661-DJ-3 ........ LOWE'S COS INC CALLABLE NOTES FIXED 4.375% 15/SEP/2045 USD 1000 ................... ........................6,037,782 ....................... 6,881,000 ........................7,022,384 ....09/15/2045 ... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 58013M-FH-2 ........ MCDONALD'S CORP CALLABLE MEDIUM TERM NOTE FIXED 4.45% 01/SEP/2048 USD 1000 ..... ...................... 18,143,960 ...................... 20,000,000 ...................... 19,915,346 ....09/01/2048 ... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 58155Q-AE-3 ........ MCKESSON CORP CALLABLE NOTES FIXED 6% 01/MAR/2041 USD 1000 ......................... ........................1,962,985 ........................1,843,000 ........................1,822,747 ....03/01/2041 ... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 651639-AW-6 ........ NEWMONT CORP CALLABLE NOTES FIXED 5.875% 01/APR/2035 USD 1000 ..................... ........................3,944,591 ........................3,625,000 ........................4,368,909 ....04/01/2035 ... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 65339K-BS-8 ........ NEXTERA ENERGY CAPITAL HOLDINGS INC NOTES FIXED 5.749% 01/SEP/2025 USD 1000 ... ........................3,000,811 ........................2,968,000 ........................2,967,502 ....09/01/2025 ... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 670346-AX-3 ........ NUCOR CORP CALLABLE NOTES FIXED 3.95% 23/MAY/2025 USD 1000 .......................... ........................1,548,892 ........................1,558,000 ........................1,545,281 ....05/23/2025 ... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 693506-BS-5 ........ PPG INDUSTRIES INC CALLABLE NOTES FIXED 2.55% 15/JUN/2030 USD 1000 ............... ...................... 19,474,820 ...................... 21,381,000 ...................... 22,070,080 ....06/15/2030 ... .......I........

WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 70109H-AL-9 ........
PARKER-HANNIFIN CORP CALLABLE MEDIUM TERM NOTE FIXED 3.3% 21/NOV/2024 USD 1000 

...................................................................................................... ...................... 13,977,362 ...................... 14,000,000 .......................13,952,283 ....11/21/2024 ... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 718547-AW-2 ........ PHILLIPS 66 CO CALLABLE NOTES FIXED 5.65% 15/JUN/2054 USD 1000 .................... ...................... 18,372,410 ...................... 18,331,000 ...................... 20,047,924 ....06/15/2054 ... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 760759-BC-3 ........ REPUBLIC SERVICES INC CALLABLE NOTES FIXED 5% 01/APR/2034 USD 1000 ............... .......................... 155,195 .......................... 151,000 .......................... 154,774 ....04/01/2034 ... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 84265V-AE-5 ........ SOUTHERN COPPER CORP CALLABLE NOTES FIXED 6.75% 16/APR/2040 USD 1000 ............. ........................6,847,500 ....................... 6,000,000 ........................5,531,281 ....04/16/2040 ... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 855244-BE-8 ........ STARBUCKS CORP CALLABLE NOTES FIXED 4.75% 15/FEB/2026 USD 1000 .................... ........................5,142,151 ........................5,107,000 ........................5,103,785 ....02/15/2026 ... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 875127-BJ-0 ........ TAMPA ELECTRIC CO CALLABLE NOTES FIXED 3.45% 15/MAR/2051 USD 1000 ................ .......................... 708,873 .......................... 950,000 .......................... 948,031 ....03/15/2051 ... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 911312-BQ-8 ........ UNITED PARCEL SERVICE INC CALLABLE NOTES FIXED 4.25% 15/MAR/2049 USD 1000 ...... ........................1,262,102 ........................1,434,000 ........................1,485,042 ....03/15/2049 ... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 92343V-AP-9 ........ VERIZON COMMUNICATIONS INC CALLABLE NOTES FIXED 6.9% 15/APR/2038 USD 1000 ...... ........................5,855,035 ........................5,000,000 ........................4,955,855 ....04/15/2038 ... .......I........

WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 927804-FP-4 ........
VIRGINIA ELECTRIC AND POWER CO CALLABLE NOTES FIXED 4.65% 15/AUG/2043 USD 1000 

...................................................................................................... ........................1,560,084 ........................1,654,000 ........................1,653,384 ....08/15/2043 ... .......I........

WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 956708-AA-9 ........
WEST VIRGINIA UNITED HEALTH SYSTEM OBLIGATED GROUP CALLABLE BOND FIXED 4.924% 

01/JUN/2048 USD 1000 ........................................................................... ........................1,132,567 ........................1,205,000 ........................1,527,173 ....06/01/2048 ... .......I........
MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Domestic Bond ............................................. 00287Y-CX-5 ........ ABBVIE INC CALLABLE NOTES FIXED 3.8% 15/MAR/2025 USD 1000 .......................... ........................1,188,089 ........................1,194,000 ........................1,184,596 ....03/15/2025 ... ......IV.......
MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Domestic Bond ............................................. 031162-BZ-2 ........ AMGEN INC CALLABLE NOTES FIXED 4.4% 01/MAY/2045 USD 1000 ............................ ........................1,778,998 ........................2,000,000 ........................1,974,126 ....05/01/2045 ... ......IV.......
MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Domestic Bond ............................................. 037735-CK-1 ........ APPALACHIAN POWER CO CALLABLE NOTES FIXED 6.7% 15/AUG/2037 USD 1000 .............. ........................1,129,463 ....................... 1,000,000 ........................1,033,756 ....08/15/2037 ... ......IV.......
MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Domestic Bond ............................................. 052769-AG-1 ........ AUTODESK INC CALLABLE NOTES FIXED 2.85% 15/JAN/2030 USD 1000 ....................... ........................2,526,016 ........................2,722,000 ........................2,724,282 ....01/15/2030 ... ......IV.......
MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Domestic Bond ............................................. 110122-DK-1 ........ BRISTOL-MYERS SQUIBB CO CALLABLE NOTES FIXED 4.35% 15/NOV/2047 USD 1000 ......... ........................2,398,982 ........................2,700,000 ........................2,703,211 ....11/15/2047 ... ......IV.......
MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Domestic Bond ............................................. 126408-HS-5 ........ CSX CORP CALLABLE NOTES FIXED 3.8% 15/APR/2050 USD 1000 ............................. .......................... 247,339 .......................... 300,000 .......................... 303,104 ....04/15/2050 ... ......IV.......

 E
0
9
.4
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SCHEDULE DB - PART D - SECTION 2
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MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Domestic Bond ............................................. 16876A-AA-2 ........
CHILDREN'S HOSPITAL MEDICAL CENTER/CINCINNATI OH CALLABLE BOND FIXED 4.268% 

15/MAY/2044 USD 1000 ........................................................................... ....................... 1,108,077 ........................1,202,000 ........................1,154,121 ....05/15/2044 ... ......IV.......

MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Domestic Bond ............................................. 22170Q-AA-8 ........
COTTAGE HEALTH OBLIGATED GROUP CALLABLE BOND FIXED 3.304% 01/NOV/2049 USD 1000 

...................................................................................................... .......................... 315,631 .......................... 412,000 .......................... 412,000 ....11/01/2049 ... ......IV.......

MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Domestic Bond ............................................. 29379V-BW-2 ........
ENTERPRISE PRODUCTS OPERATING LLC CALLABLE NOTES FIXED 4.2% 31/JAN/2050 USD 

1000 ................................................................................................ .......................... 597,614 .......................... 700,000 .......................... 710,971 ....01/31/2050 ... ......IV.......
MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Domestic Bond ............................................. 375558-BG-7 ........ GILEAD SCIENCES INC CALLABLE NOTES FIXED 4.6% 01/SEP/2035 USD 1000 ............... .......................... 194,118 .......................... 195,000 .......................... 237,408 ....09/01/2035 ... ......IV.......
MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Domestic Bond ............................................. 482480-AE-0 ........ KLA CORP CALLABLE NOTES FIXED 4.65% 01/NOV/2024 USD 1000 ............................ .......................... 626,579 .......................... 627,000 .......................... 626,628 ....11/01/2024 ... ......IV.......
MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Domestic Bond ............................................. 548661-DJ-3 ........ LOWE'S COS INC CALLABLE NOTES FIXED 4.375% 15/SEP/2045 USD 1000 ................... ....................... 1,868,106 ........................2,129,000 ........................2,172,744 ....09/15/2045 ... ......IV.......
MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Domestic Bond ............................................. 58155Q-AE-3 ........ MCKESSON CORP CALLABLE NOTES FIXED 6% 01/MAR/2041 USD 1000 ......................... .......................... 138,463 .......................... 130,000 .......................... 128,571 ....03/01/2041 ... ......IV.......
MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Domestic Bond ............................................. 651639-AW-6 ........ NEWMONT CORP CALLABLE NOTES FIXED 5.875% 01/APR/2035 USD 1000 ..................... .......................... 685,543 .......................... 630,000 .......................... 759,286 ....04/01/2035 ... ......IV.......
MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Domestic Bond ............................................. 655844-BH-0 ........ NORFOLK SOUTHERN CORP CALLABLE BOND FIXED 4.837% 01/OCT/2041 USD 1000 ........... ........................2,431,560 ........................2,500,000 ........................2,450,859 ....10/01/2041 ... ......IV.......
MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Domestic Bond ............................................. 670346-AX-3 ........ NUCOR CORP CALLABLE NOTES FIXED 3.95% 23/MAY/2025 USD 1000 .......................... ........................2,049,946 ........................2,062,000 ........................2,045,166 ....05/23/2025 ... ......IV.......
MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Domestic Bond ............................................. 701094-AR-5 ........ PARKER-HANNIFIN CORP CALLABLE NOTES FIXED 4.25% 15/SEP/2027 USD 1000 ............. ........................9,105,969 ........................9,080,000 ........................9,015,888 ....09/15/2027 ... ......IV.......
MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Domestic Bond ............................................. 718547-AW-2 ........ PHILLIPS 66 CO CALLABLE NOTES FIXED 5.65% 15/JUN/2054 USD 1000 .................... ........................1,672,770 ........................1,669,000 ........................1,825,322 ....06/15/2054 ... ......IV.......
MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Domestic Bond ............................................. 74834L-AX-8 ........ QUEST DIAGNOSTICS INC CALLABLE NOTES FIXED 3.5% 30/MAR/2025 USD 1000 ............ ........................6,605,480 ........................6,655,000 ........................6,654,837 ....03/30/2025 ... ......IV.......
MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Domestic Bond ............................................. 84265V-AA-3 ........ SOUTHERN COPPER CORP CALLABLE NOTES FIXED 7.5% 27/JUL/2035 USD 1000 .............. .......................... 391,875 .......................... 330,000 .......................... 329,984 ....07/27/2035 ... ......IV.......
MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Domestic Bond ............................................. 872540-AU-3 ........ TJX COS INC/THE CALLABLE NOTES FIXED 4.5% 15/APR/2050 USD 1000 .................... ............................94,478 .......................... 101,000 .......................... 106,889 ....04/15/2050 ... ......IV.......
MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Domestic Bond ............................................. 88579Y-BD-2 ........ 3M CO CALLABLE MEDIUM TERM NOTE FIXED 4% 14/SEP/2048 USD 1000 ..................... .......................... 610,315 .......................... 693,000 .......................... 706,438 ....09/14/2048 ... ......IV.......
MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Domestic Bond ............................................. 92343V-BT-0 ........ VERIZON COMMUNICATIONS INC CALLABLE NOTES FIXED 6.55% 15/SEP/2043 USD 1000 ..... ........................2,818,111 ........................2,403,000 ........................2,400,664 ....09/15/2043 ... ......IV.......
MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Domestic Bond ............................................. 931142-CK-7 ........ WALMART INC NOTES FIXED 6.5% 15/AUG/2037 USD 1000 ..................................... ........................3,614,310 ........................3,000,000 ........................3,304,090 ....08/15/2037 ... ......IV.......
MORGAN STANLEY & CO INTERNATIONAL PLC ....................................................... 4PQUHN3JPFGFNF3BB653 .. Domestic Bond ............................................. 210518-DE-3 ........ CONSUMERS ENERGY CO CALLABLE BOND FIXED 3.75% 15/FEB/2050 USD 1000 ............... ...................... 12,905,130 ...................... 15,805,000 ...................... 15,638,911 ....02/15/2050 ... ......IV.......

MORGAN STANLEY & CO INTERNATIONAL PLC ....................................................... 4PQUHN3JPFGFNF3BB653 .. Domestic Bond ............................................. 89153V-AQ-2 ........
TOTALENERGIES CAPITAL INTERNATIONAL SA CALLABLE NOTES FIXED 3.455% 19/FEB/2029 

USD 1000 ........................................................................................... ........................4,424,934 ........................4,542,000 ........................4,542,000 ....02/19/2029 ... ......IV.......
GOLDMAN SACHS BANK USA .......................................................................... KD3XUN7C6T14HNAYLU02 .. Domestic Bond ............................................. 26078J-AF-7 ........ DUPONT DE NEMOURS INC CALLABLE NOTES FIXED 5.419% 15/NOV/2048 USD 1000 .......... ...................... 11,990,416 ...................... 10,895,000 ...................... 12,151,352 ....11/15/2048 ... ......IV.......
GOLDMAN SACHS BANK USA .......................................................................... KD3XUN7C6T14HNAYLU02 .. Domestic Bond ............................................. 761713-BA-3 ........ REYNOLDS AMERICAN INC CALLABLE NOTES FIXED 5.7% 15/AUG/2035 USD 1000 ............ ...................... 16,558,663 ...................... 16,010,000 ...................... 17,050,011 ....08/15/2035 ... ......IV.......
GOLDMAN SACHS BANK USA .......................................................................... KD3XUN7C6T14HNAYLU02 .. Domestic Bond ............................................. 92344G-AX-4 ........ VERIZON COMMUNICATIONS INC CALLABLE NOTES FIXED 5.85% 15/SEP/2035 USD 1000 ..... ........................4,665,150 ........................4,322,000 ........................4,313,975 ....09/15/2035 ... ......IV.......
GOLDMAN SACHS BANK USA .......................................................................... KD3XUN7C6T14HNAYLU02 .. Domestic Bond ............................................. 855244-AX-7 ........ STARBUCKS CORP CALLABLE NOTES FIXED 3.35% 12/MAR/2050 USD 1000 .................... ........................3,740,878 ........................5,105,000 ........................4,807,305 ....03/12/2050 ... ......IV.......
NOMURA GLOBAL FINANCIAL PRODUCTS INC. ....................................................... 0Z3VO5H2G7GRS05BHJ91 .. Domestic Bond ............................................. 219350-AW-5 ........ CORNING INC CALLABLE NOTES FIXED 4.75% 15/MAR/2042 USD 1000 ........................ ........................3,372,070 ........................3,582,000 ........................3,445,479 ....03/15/2042 ... ......IV.......
NOMURA GLOBAL FINANCIAL PRODUCTS INC. ....................................................... 0Z3VO5H2G7GRS05BHJ91 .. Domestic Bond ............................................. 913017-BP-3 ........ RTX CORP CALLABLE BOND FIXED 6.125% 15/JUL/2038 USD 1000 ............................ ........................8,214,998 ........................7,369,000 ........................7,355,407 ....07/15/2038 ... ......IV.......
DEUTSCHE BANK AG .................................................................................. 7LTWFZYICNSX8D621K86 . Domestic Bond ............................................. 651639-AW-6 ........ NEWMONT CORP CALLABLE NOTES FIXED 5.875% 01/APR/2035 USD 1000 ..................... ........................9,020,871 ........................8,290,000 ........................9,991,242 ....04/01/2035 ... ......IV.......
DEUTSCHE BANK AG .................................................................................. 7LTWFZYICNSX8D621K86 . Domestic Bond ............................................. 92343V-AF-1 ........ VERIZON COMMUNICATIONS INC CALLABLE NOTES FIXED 6.25% 01/Apr/2037 USD 1000 ..... ........................3,384,451 ........................3,095,000 ........................3,007,505 ....04/01/2037 ... ......IV.......

WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 03522A-AH-3 ........
ANHEUSER-BUSCH COS LLC / ANHEUSER-BUSCH INBEV WORLDWIDE INC CALLABLE NOTES 

FIXED 4.7% 01/FEB/2036 US ..................................................................... ........................2,735,650 ........................2,726,000 ........................3,093,809 ....02/01/2036 ... ......IV.......
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 10373Q-BG-4 ........ BP CAPITAL MARKETS AMERICA INC CALLABLE NOTES FIXED 3% 24/FEB/2050 USD 1000 ... .......................... 264,847 .......................... 384,000 .......................... 378,280 ....02/24/2050 ... ......IV.......
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 25468P-BW-5 ........ TWDC ENTERPRISES 18 CORP MEDIUM TERM NOTE FIXED 7% 01/MAR/2032 USD 1000 ........ ........................2,335,572 ........................2,000,000 ........................2,639,806 ....03/01/2032 ... ......IV.......
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 369550-BM-9 ........ GENERAL DYNAMICS CORP CALLABLE NOTES FIXED 3.625% 01/APR/2030 USD 1000 .......... ...................... 14,503,872 ...................... 14,855,000 ...................... 14,762,015 ....04/01/2030 ... ......IV.......
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 482480-AJ-9 ........ KLA CORP CALLABLE NOTES FIXED 3.3% 01/MAR/2050 USD 1000 ............................. .......................... 832,734 ....................... 1,100,000 ........................1,075,888 ....03/01/2050 ... ......IV.......
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 62952E-AA-5 ........ NYU LANGONE HOSPITALS CALLABLE BOND FIXED 4.428% 01/JUL/2042 USD 1000 ........... .......................... 128,497 .......................... 140,000 .......................... 140,737 ....07/01/2042 ... ......IV.......
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 713448-EU-8 ........ PEPSICO INC CALLABLE NOTES FIXED 3.625% 19/MAR/2050 USD 1000 ....................... .......................... 623,437 .......................... 763,000 .......................... 759,351 ....03/19/2050 ... ......IV.......
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 742718-FK-0 ........ PROCTER & GAMBLE CO/THE CALLABLE NOTES FIXED 3.6% 25/MAR/2050 USD 1000 .......... .......................... 161,445 .......................... 190,000 .......................... 188,901 ....03/25/2050 ... ......IV.......
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 745332-CJ-3 ........ PUGET SOUND ENERGY INC CALLABLE NOTES FIXED 3.25% 15/SEP/2049 USD 1000 .......... ........................1,897,322 ........................2,647,000 ........................2,631,760 ....09/15/2049 ... ......IV.......
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 797440-BP-8 ........ SAN DIEGO GAS & ELECTRIC CO CALLABLE BOND FIXED 3.95% 15/NOV/2041 USD 1000 ..... ........................2,561,625 ........................3,000,000 ........................2,589,215 ....11/15/2041 ... ......IV.......
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 842400-GT-4 ........ SOUTHERN CALIFORNIA EDISON CO CALLABLE BOND FIXED 3.65% 01/FEB/2050 USD 1000 .. ........................3,099,764 ........................4,000,000 ........................4,555,873 ....02/01/2050 ... ......IV.......
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 87612E-BA-3 ........ TARGET CORP CALLABLE NOTES FIXED 4% 01/JUL/2042 USD 1000 ............................ ........................3,612,096 ........................4,000,000 ........................4,071,116 ....07/01/2042 ... ......IV.......
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 906548-CP-5 ........ UNION ELECTRIC CO CALLABLE BOND FIXED 3.5% 15/MAR/2029 USD 1000 ................... ........................7,521,760 ....................... 7,700,000 ........................7,696,743 ....03/15/2029 ... ......IV.......

WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 956708-AB-7 ........
WEST VIRGINIA UNITED HEALTH SYSTEM OBLIGATED GROUP CALLABLE BOND FIXED 3.129% 

01/JUN/2050 USD 1000 ........................................................................... ........................2,273,821 ........................3,285,000 ........................3,285,000 ....06/01/2050 ... ......IV.......
BARCLAYS BANK PLC ................................................................................. G5GSEF7VJP5I7OUK5573 .. Domestic Bond ............................................. 032654-AV-7 ........ ANALOG DEVICES INC CALLABLE NOTES FIXED 2.1% 01/OCT/2031 USD 1000 ................ ........................7,556,935 ....................... 8,710,000 ........................8,673,973 ....10/01/2031 ... ......IV.......
BARCLAYS BANK PLC ................................................................................. G5GSEF7VJP5I7OUK5573 .. Domestic Bond ............................................. 12201P-AB-2 ........ BURLINGTON RESOURCES LLC CALLABLE BOND FIXED 7.2% 15/AUG/2031 USD 1000 .......... ........................5,756,595 ........................5,000,000 ........................6,534,025 ....08/15/2031 ... ......IV.......
BARCLAYS BANK PLC ................................................................................. G5GSEF7VJP5I7OUK5573 .. MBS RMBS-REMIC or CM ................................... 3136AS-XB-7 ........ FNMA_16-43A ...................................................................................... ........................4,913,593 ........................4,814,000 ........................6,053,864 ....07/25/2046 ... ......IV.......
BARCLAYS BANK PLC ................................................................................. G5GSEF7VJP5I7OUK5573 .. MBS RMBS-REMIC or CM ................................... 3137BQ-PF-8 ........ FHLMC_4596 ....................................................................................... ........................3,596,585 ........................3,175,000 ........................3,958,360 ....06/15/2046 ... ......IV.......
BARCLAYS BANK PLC ................................................................................. G5GSEF7VJP5I7OUK5573 .. MBS RMBS-REMIC or CM ................................... 38376U-K8-1 ........ GNMA_17-75 ....................................................................................... ........................1,013,957 ........................1,269,000 ........................1,239,703 ....03/20/2047 ... ......IV.......
BARCLAYS BANK PLC ................................................................................. G5GSEF7VJP5I7OUK5573 .. MBS RMBS-REMIC or CM ................................... 38380W-F8-7 ........ GNMA_18-72 ....................................................................................... ........................5,624,910 ........................5,009,000 ........................5,900,112 ....05/20/2048 ... ......IV.......
BARCLAYS BANK PLC ................................................................................. G5GSEF7VJP5I7OUK5573 .. MBS RMBS-REMIC or CM ................................... 38381A-QP-4 ........ GNMA_18-137 ...................................................................................... ........................9,344,105 ........................8,290,000 ........................9,626,342 ....10/20/2048 ... ......IV.......
BARCLAYS BANK PLC ................................................................................. G5GSEF7VJP5I7OUK5573 .. Domestic Bond ............................................. 842400-HD-8 ........ SOUTHERN CALIFORNIA EDISON CO CALLABLE BOND FIXED 2.5% 01/JUN/2031 USD 1000 .... ........................8,265,372 ........................9,350,000 ........................9,325,901 ....06/01/2031 ... ......IV.......
BARCLAYS BANK PLC ................................................................................. G5GSEF7VJP5I7OUK5573 .. Domestic Bond ............................................. 983919-AK-7 ........ XILINX INC CALLABLE NOTES FIXED 2.375% 01/JUN/2030 USD 1000 ........................ ........................5,889,384 ........................6,500,000 ....................... 6,776,760 ....06/01/2030 ... ......IV.......
MIZUHO CAPITAL MARKETS LLC ..................................................................... OV6W8S6QX2D1J857QP30 .. Domestic Bond ............................................. 26078J-AF-7 ........ DUPONT DE NEMOURS INC CALLABLE NOTES FIXED 5.419% 15/NOV/2048 USD 1000 .......... ........................1,778,477 ....................... 1,616,000 ........................1,848,111 ....11/15/2048 ... ......IV.......
MIZUHO CAPITAL MARKETS LLC ..................................................................... OV6W8S6QX2D1J857QP30 .. Domestic Bond ............................................. 406216-BL-4 ........ HALLIBURTON CO CALLABLE NOTES FIXED 2.92% 01/MAR/2030 USD 1000 .................... ........................2,091,982 ........................2,255,000 ........................2,254,627 ....03/01/2030 ... ......IV.......
MIZUHO CAPITAL MARKETS LLC ..................................................................... OV6W8S6QX2D1J857QP30 .. Domestic Bond ............................................. 92343V-BT-0 ........ VERIZON COMMUNICATIONS INC CALLABLE NOTES FIXED 6.55% 15/SEP/2043 USD 1000 ..... ........................3,179,317 ........................2,711,000 ........................2,708,365 ....09/15/2043 ... ......IV.......
BANK OF AMERICA NA ............................................................................... B4TYDEB6GKMZO031MB27 . Domestic Bond ............................................. 059165-ES-5 ........ BALTIMORE GAS AND ELECTRIC CO CALLABLE NOTES FIXED 5.65% 01/JUN/2054 USD 1000 . ........................8,548,568 ....................... 8,000,000 ........................9,309,786 ....06/01/2054 ... ......IV.......
BANK OF AMERICA NA ............................................................................... B4TYDEB6GKMZO031MB27 . Domestic Bond ............................................. 585055-BT-2 ........ MEDTRONIC INC CALLABLE NOTES FIXED 4.375% 15/MAR/2035 USD 1000 .................... ........................8,599,715 ........................8,693,000 ........................8,659,987 ....03/15/2035 ... ......IV.......
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY

SCHEDULE DB - PART D - SECTION 2
Collateral for Derivative Instruments Open as of Current Statement Date
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BANK OF AMERICA NA ............................................................................... B4TYDEB6GKMZO031MB27 . Domestic Bond ............................................. 745332-CJ-3 ........ PUGET SOUND ENERGY INC CALLABLE NOTES FIXED 3.25% 15/SEP/2049 USD 1000 .......... ........................7,096,142 ........................9,900,000 ........................9,843,001 ....09/15/2049 ... ......IV.......

BANK OF AMERICA NA ............................................................................... B4TYDEB6GKMZO031MB27 . Domestic Bond ............................................. 89837R-AD-4 ........
TRUSTEES OF DARTMOUTH COLLEGE CALLABLE NOTES FIXED 3.474% 01/JUN/2046 USD 1000 

...................................................................................................... ...................... 19,760,631 ...................... 24,200,000 ...................... 24,193,517 ....06/01/2046 ... ......IV.......
Ice Clear US Inc .................................................................................. 549300HWWR1D8OTS2G29 .. Government Bond .......................................... 912803-BM-4 ........ UNITED STATES OF AMERICA BOND ZERO CPN 15/NOV/2027 USD 100 ......................... ...................... 77,591,473 ...................... 86,846,000 ...................... 75,265,997 ....11/15/2027 ... .......I........
Ice Clear US Inc .................................................................................. 549300HWWR1D8OTS2G29 .. Government Bond .......................................... 91282C-GX-3 ........ UNITED STATES OF AMERICA NOTES FIXED 3.875% 30/APR/2025 USD 100 ................... ...................... 28,274,695 ...................... 28,350,000 ...................... 28,118,041 ....04/30/2025 ... .......I........
Ice Clear US Inc .................................................................................. 549300HWWR1D8OTS2G29 .. Government Bond .......................................... 912810-RT-7 ........ UNITED STATES OF AMERICA BOND FIXED 2.25% 15/AUG/2046 USD 100 ..................... ........................8,075,969 ...................... 11,300,000 ...................... 10,774,016 ....08/15/2046 ... .......I........
DEUTSCHE BANK AG .................................................................................. 7LTWFZYICNSX8D621K86 . Domestic Bond ............................................. 012653-AD-3 ........ ALBEMARLE CORP CALLABLE NOTES FIXED 4.65% 01/JUN/2027 USD 1000 .................... ........................1,663,078 ........................1,657,000 ........................1,666,303 ....06/01/2027 ... .......I........
DEUTSCHE BANK AG .................................................................................. 7LTWFZYICNSX8D621K86 . Domestic Bond ............................................. 053332-AR-3 ........ AUTOZONE INC CALLABLE NOTES FIXED 3.25% 15/APR/2025 USD 1000 ....................... ........................5,597,139 ........................5,650,000 ........................5,577,241 ....04/15/2025 ... .......I........
DEUTSCHE BANK AG .................................................................................. 7LTWFZYICNSX8D621K86 . Domestic Bond ............................................. 14448C-AQ-7 ........ CARRIER GLOBAL CORP CALLABLE NOTES FIXED 2.722% 15/FEB/2030 USD 1000 ............ ............................38,748 ............................42,000 ............................43,401 ....02/15/2030 ... .......I........
DEUTSCHE BANK AG .................................................................................. 7LTWFZYICNSX8D621K86 . Domestic Bond ............................................. 21036P-AY-4 ........ CONSTELLATION BRANDS INC CALLABLE NOTES FIXED 3.6% 15/FEB/2028 USD 1000 ........ ........................9,646,251 ........................9,879,000 ........................9,871,530 ....02/15/2028 ... .......I........
DEUTSCHE BANK AG .................................................................................. 7LTWFZYICNSX8D621K86 . Domestic Bond ............................................. 23311V-AK-3 ........ DCP MIDSTREAM OPERATING LP CALLABLE NOTES FIXED 3.25% 15/FEB/2032 USD 1000 ..... .......................... 726,863 .......................... 819,000 .......................... 793,566 ....02/15/2032 ... .......I........
DEUTSCHE BANK AG .................................................................................. 7LTWFZYICNSX8D621K86 . Domestic Bond ............................................. 25278X-AV-1 ........ DIAMONDBACK ENERGY INC CALLABLE NOTES FIXED 6.25% 15/MAR/2033 USD 1000 .......... ........................5,877,215 ........................5,443,000 ........................5,872,691 ....03/15/2033 ... .......I........
DEUTSCHE BANK AG .................................................................................. 7LTWFZYICNSX8D621K86 . Domestic Bond ............................................. 256677-AG-0 ........ DOLLAR GENERAL CORP CALLABLE NOTES FIXED 3.5% 03/APR/2030 USD 1000 ............... ........................3,645,506 ........................3,876,000 ........................4,040,167 ....04/03/2030 ... .......I........
DEUTSCHE BANK AG .................................................................................. 7LTWFZYICNSX8D621K86 . Domestic Bond ............................................. 404119-BW-8 ........ HCA INC CALLABLE NOTES FIXED 5.875% 01/FEB/2029 USD 1000 ............................ ........................1,362,420 ........................1,296,000 ........................1,332,822 ....02/01/2029 ... .......I........
DEUTSCHE BANK AG .................................................................................. 7LTWFZYICNSX8D621K86 . Domestic Bond ............................................. 52532X-AH-8 ........ LEIDOS INC CALLABLE NOTES FIXED 2.3% 15/FEB/2031 USD 1000 .......................... ........................6,044,773 ....................... 7,000,000 ........................6,827,017 ....02/15/2031 ... .......I........
DEUTSCHE BANK AG .................................................................................. 7LTWFZYICNSX8D621K86 . Domestic Bond ............................................. 64110L-AT-3 ........ NETFLIX INC CALLABLE NOTES FIXED 5.875% 15/NOV/2028 USD 1000 ...................... .......................... 538,706 .......................... 506,000 .......................... 519,036 ....11/15/2028 ... .......I........
DEUTSCHE BANK AG .................................................................................. 7LTWFZYICNSX8D621K86 . Domestic Bond ............................................. 832696-AS-7 ........ J M SMUCKER CO/THE CALLABLE NOTES FIXED 2.375% 15/MAR/2030 USD 1000 .............. ........................2,862,998 ........................3,160,000 ........................3,160,652 ....03/15/2030 ... .......I........
DEUTSCHE BANK AG .................................................................................. 7LTWFZYICNSX8D621K86 . Domestic Bond ............................................. 87612K-AA-0 ........ TARGA RESOURCES CORP CALLABLE NOTES FIXED 5.2% 01/JUL/2027 USD 1000 .............. ........................1,537,052 ........................1,506,000 ........................1,504,665 ....07/01/2027 ... .......I........
DEUTSCHE BANK AG .................................................................................. 7LTWFZYICNSX8D621K86 . Domestic Bond ............................................. 98956P-AB-8 ........ ZIMMER BIOMET HOLDINGS INC CALLABLE NOTES FIXED 5.75% 30/NOV/2039 USD 1000 ..... ........................4,162,681 ........................3,957,000 ........................4,009,443 ....11/30/2039 ... .......I........
NOMURA GLOBAL FINANCIAL PRODUCTS INC. ....................................................... 0Z3VO5H2G7GRS05BHJ91 .. Domestic Bond ............................................. 03027X-BG-4 ........ AMERICAN TOWER CORP CALLABLE NOTES FIXED 1.875% 15/OCT/2030 USD 1000 ............ ........................3,478,178 ........................4,045,000 ........................4,033,742 ....10/15/2030 ... .......I........
NOMURA GLOBAL FINANCIAL PRODUCTS INC. ....................................................... 0Z3VO5H2G7GRS05BHJ91 .. Domestic Bond ............................................. 14040H-CG-8 ........ CAPITAL ONE FINANCIAL CORP CALLABLE NOTES VARIABLE 29/JUL/2032 USD 1000 ........ ........................6,478,669 ........................7,972,000 ........................7,948,417 ....07/29/2032 ... .......I........
NOMURA GLOBAL FINANCIAL PRODUCTS INC. ....................................................... 0Z3VO5H2G7GRS05BHJ91 .. Domestic Bond ............................................. 22822V-AP-6 ........ CROWN CASTLE INC CALLABLE NOTES FIXED 4% 15/NOV/2049 USD 1000 ..................... ........................3,243,249 ........................4,005,000 ........................3,992,270 ....11/15/2049 ... .......I........
NOMURA GLOBAL FINANCIAL PRODUCTS INC. ....................................................... 0Z3VO5H2G7GRS05BHJ91 .. Domestic Bond ............................................. 529043-AE-1 ........ LXP INDUSTRIAL TRUST CALLABLE NOTES FIXED 2.7% 15/SEP/2030 USD 1000 .............. ........................2,117,857 ........................2,380,000 ........................2,368,569 ....09/15/2030 ... .......I........
NOMURA GLOBAL FINANCIAL PRODUCTS INC. ....................................................... 0Z3VO5H2G7GRS05BHJ91 .. Domestic Bond ............................................. 970648-AH-4 ........ WILLIS NORTH AMERICA INC CALLABLE NOTES FIXED 5.05% 15/SEP/2048 USD 1000 ....... ........................1,023,818 ....................... 1,100,000 ........................1,403,997 ....09/15/2048 ... .......I........

BANK OF AMERICA NA ............................................................................... B4TYDEB6GKMZO031MB27 . Domestic Bond ............................................. 03522A-AH-3 ........
ANHEUSER-BUSCH COS LLC / ANHEUSER-BUSCH INBEV WORLDWIDE INC CALLABLE NOTES 

FIXED 4.7% 01/FEB/2036 US ..................................................................... ........................2,048,225 ........................2,041,000 ........................2,316,384 ....02/01/2036 ... .......I........
BANK OF AMERICA NA ............................................................................... B4TYDEB6GKMZO031MB27 . Domestic Bond ............................................. 10373Q-BG-4 ........ BP CAPITAL MARKETS AMERICA INC CALLABLE NOTES FIXED 3% 24/FEB/2050 USD 1000 ... ........................1,645,639 ........................2,386,000 ........................2,350,461 ....02/24/2050 ... .......I........
BANK OF AMERICA NA ............................................................................... B4TYDEB6GKMZO031MB27 . Domestic Bond ............................................. 136375-BQ-4 ........ CANADIAN NATIONAL RAILWAY CO CALLABLE BOND FIXED 6.375% 15/NOV/2037 USD 1000 .. ........................1,536,159 ........................1,326,000 ........................1,791,230 ....11/15/2037 ... .......I........
BANK OF AMERICA NA ............................................................................... B4TYDEB6GKMZO031MB27 . Domestic Bond ............................................. 136375-CK-6 ........ CANADIAN NATIONAL RAILWAY CO CALLABLE NOTES FIXED 3.2% 02/AUG/2046 USD 1000 ... ........................1,547,623 ........................2,021,000 ........................1,696,231 ....08/02/2046 ... .......I........
BANK OF AMERICA NA ............................................................................... B4TYDEB6GKMZO031MB27 . Domestic Bond ............................................. 438127-AA-0 ........ HONDA MOTOR CO LTD CALLABLE NOTES FIXED 2.271% 10/MAR/2025 USD 1000 .............. ...................... 11,970,324 ...................... 12,107,000 ...................... 11,988,473 ....03/10/2025 ... .......I........
BANK OF AMERICA NA ............................................................................... B4TYDEB6GKMZO031MB27 . Domestic Bond ............................................. 512807-AN-8 ........ LAM RESEARCH CORP CALLABLE NOTES FIXED 3.8% 15/MAR/2025 USD 1000 .................. ...................... 10,249,468 ...................... 10,300,000 ...................... 10,281,863 ....03/15/2025 ... .......I........

BANK OF AMERICA NA ............................................................................... B4TYDEB6GKMZO031MB27 . Domestic Bond ............................................. 637432-NG-6 ........
NATIONAL RURAL UTILITIES COOPERATIVE FINANCE CORP CALLABLE MEDIUM TERM NOTE 

FIXED 3.25% 01/NOV/2025 ....................................................................... ........................5,289,343 ........................5,345,000 ........................5,318,618 ....11/01/2025 ... .......I........

BANK OF AMERICA NA ............................................................................... B4TYDEB6GKMZO031MB27 . Domestic Bond ............................................. 63743H-FM-9 ........
NATIONAL RURAL UTILITIES COOPERATIVE FINANCE CORP CALLABLE MEDIUM TERM NOTE 

FIXED 4.8% 05/FEB/2027 U ...................................................................... ...................... 20,330,980 ...................... 20,000,000 ...................... 19,994,018 ....02/05/2027 ... .......I........
BANK OF AMERICA NA ............................................................................... B4TYDEB6GKMZO031MB27 . Domestic Bond ............................................. 745332-CJ-3 ........ PUGET SOUND ENERGY INC CALLABLE NOTES FIXED 3.25% 15/SEP/2049 USD 1000 .......... ........................2,118,808 ........................2,956,000 ........................2,962,911 ....09/15/2049 ... .......I........
BANK OF AMERICA NA ............................................................................... B4TYDEB6GKMZO031MB27 . Domestic Bond ............................................. 883556-CL-4 ........ THERMO FISHER SCIENTIFIC INC CALLABLE NOTES FIXED 2% 15/OCT/2031 USD 1000 ...... .......................... 712,795 .......................... 828,000 .......................... 821,051 ....10/15/2031 ... .......I........

BANK OF AMERICA NA ............................................................................... B4TYDEB6GKMZO031MB27 . Domestic Bond ............................................. 89153V-AS-8 ........
TOTALENERGIES CAPITAL INTERNATIONAL SA CALLABLE NOTES FIXED 2.434% 10/JAN/2025 

USD 1000 ........................................................................................... ........................5,551,028 ........................5,600,000 ........................5,558,707 ....01/10/2025 ... .......I........
BANK OF AMERICA NA ............................................................................... B4TYDEB6GKMZO031MB27 . Domestic Bond ............................................. 911312-BQ-8 ........ UNITED PARCEL SERVICE INC CALLABLE NOTES FIXED 4.25% 15/MAR/2049 USD 1000 ...... ........................9,710,441 ...................... 11,033,000 ...................... 11,425,709 ....03/15/2049 ... .......I........
BANK OF AMERICA NA ............................................................................... B4TYDEB6GKMZO031MB27 . Domestic Bond ............................................. 91324P-EJ-7 ........ UNITEDHEALTH GROUP INC CALLABLE NOTES FIXED 4.2% 15/MAY/2032 USD 1000 ........... .......................... 717,151 .......................... 728,000 .......................... 726,465 ....05/15/2032 ... .......I........
CITIBANK NA ........................................................................................ E57ODZWZ7FF32TWEFA76 . Local Authority .......................................... 54627R-AM-2 ........ LOUISIANA LOC GOVT ENVIRONMENT ............................................................. .......................... 869,962 .......................... 873,000 .......................... 873,000 ....02/01/2033 ... .......I........
CITIBANK NA ........................................................................................ E57ODZWZ7FF32TWEFA76 . Local Authority .......................................... 709235-T8-8 ........ PENNSYLVANIA STATE UNIVERSITY ............................................................... .......................... 554,024 .......................... 775,000 .......................... 775,000 ....09/01/2050 ... .......I........
CITIBANK NA ........................................................................................ E57ODZWZ7FF32TWEFA76 . Local Authority .......................................... 735389-ZE-1 ........ PORT SEATTLE WASH REV ......................................................................... ........................5,799,563 ........................6,250,000 ........................6,165,936 ....05/01/2036 ... .......I........
CITIBANK NA ........................................................................................ E57ODZWZ7FF32TWEFA76 . Local Authority .......................................... 91335V-KU-9 ........ UNIV PITTSBURGH OF THE COMWLTH ............................................................. ........................1,096,651 ........................1,329,000 ........................1,329,000 ....09/15/2041 ... .......I........
BNP PARIBAS ......................................................................................... R0MUWSFPU8MPRO8K5P83 .. Domestic Bond ............................................. 023551-AF-1 ........ HESS CORP CALLABLE BOND FIXED 7.875% 01/OCT/2029 USD 1000 ........................... ........................1,509,127 ........................1,318,000 ........................1,374,953 ....10/01/2029 ... .......I........
BNP PARIBAS ......................................................................................... R0MUWSFPU8MPRO8K5P83 .. Domestic Bond ............................................. 117043-AT-6 ........ BRUNSWICK CORP/DE CALLABLE NOTES FIXED 2.4% 18/AUG/2031 USD 1000 .................. ............................62,805 ........................... 75,000 ............................74,862 ....08/18/2031 ... .......I........
BNP PARIBAS ......................................................................................... R0MUWSFPU8MPRO8K5P83 .. Domestic Bond ............................................. 16411Q-AK-7 ........ CHENIERE ENERGY PARTNERS LP CALLABLE NOTES FIXED 4% 01/MAR/2031 USD 1000 ....... ........................4,975,014 ........................5,259,000 ........................5,249,487 ....03/01/2031 ... .......I........
BNP PARIBAS ......................................................................................... R0MUWSFPU8MPRO8K5P83 .. Domestic Bond ............................................. 16411R-AK-5 ........ CHENIERE ENERGY INC CALLABLE NOTES FIXED 4.625% 15/OCT/2028 USD 1000 ............ .......................... 353,330 .......................... 356,000 .......................... 360,274 ....10/15/2028 ... .......I........
BNP PARIBAS ......................................................................................... R0MUWSFPU8MPRO8K5P83 .. Domestic Bond ............................................. 21036P-AZ-1 ........ CONSTELLATION BRANDS INC CALLABLE NOTES FIXED 4.1% 15/FEB/2048 USD 1000 ........ ........................4,206,565 ........................5,000,000 ........................5,343,781 ....02/15/2048 ... .......I........
BNP PARIBAS ......................................................................................... R0MUWSFPU8MPRO8K5P83 .. Domestic Bond ............................................. 212015-AQ-4 ........ CONTINENTAL RESOURCES INC/OK CALLABLE NOTES FIXED 4.9% 01/JUN/2044 USD 1000 .... .......................... 740,880 .......................... 864,000 .......................... 879,537 ....06/01/2044 ... .......I........
BNP PARIBAS ......................................................................................... R0MUWSFPU8MPRO8K5P83 .. Domestic Bond ............................................. 23311V-AK-3 ........ DCP MIDSTREAM OPERATING LP CALLABLE NOTES FIXED 3.25% 15/FEB/2032 USD 1000 ..... .......................... 355,888 .......................... 401,000 .......................... 385,414 ....02/15/2032 ... .......I........
BNP PARIBAS ......................................................................................... R0MUWSFPU8MPRO8K5P83 .. Domestic Bond ............................................. 24702R-AF-8 ........ DELL INC CALLABLE NOTES FIXED 6.5% 15/APR/2038 USD 1000 ............................. .......................... 956,970 .......................... 868,000 .......................... 841,127 ....04/15/2038 ... .......I........
BNP PARIBAS ......................................................................................... R0MUWSFPU8MPRO8K5P83 .. Domestic Bond ............................................. 25278X-AV-1 ........ DIAMONDBACK ENERGY INC CALLABLE NOTES FIXED 6.25% 15/MAR/2033 USD 1000 .......... ........................5,801,631 ........................5,373,000 ........................5,797,165 ....03/15/2033 ... .......I........
BNP PARIBAS ......................................................................................... R0MUWSFPU8MPRO8K5P83 .. Domestic Bond ............................................. 25746U-BM-0 ........ DOMINION ENERGY INC CALLABLE NOTES FIXED 4.9% 01/AUG/2041 USD 1000 ............... ........................3,997,029 ........................4,244,000 ........................4,395,042 ....08/01/2041 ... .......I........
BNP PARIBAS ......................................................................................... R0MUWSFPU8MPRO8K5P83 .. Domestic Bond ............................................. 277432-AP-5 ........ EASTMAN CHEMICAL CO CALLABLE NOTES FIXED 4.65% 15/OCT/2044 USD 1000 .............. .......................12,455,231 ...................... 13,791,000 ...................... 14,113,992 ....10/15/2044 ... .......I........
BNP PARIBAS ......................................................................................... R0MUWSFPU8MPRO8K5P83 .. Domestic Bond ............................................. 29278N-AF-0 ........ ENERGY TRANSFER LP CALLABLE NOTES FIXED 4.95% 15/JUN/2028 USD 1000 ............... ........................4,616,472 ........................4,546,000 ........................4,542,166 ....06/15/2028 ... .......I........

BNP PARIBAS ......................................................................................... R0MUWSFPU8MPRO8K5P83 .. Domestic Bond ............................................. 30161M-AN-3 ........
CONSTELLATION ENERGY GENERATION LLC CALLABLE NOTES FIXED 5.6% 15/JUN/2042 USD 

1000 ................................................................................................ ...................... 10,321,250 ...................... 10,000,000 ...................... 10,635,024 ....06/15/2042 ... .......I........
BNP PARIBAS ......................................................................................... R0MUWSFPU8MPRO8K5P83 .. Domestic Bond ............................................. 337738-AU-2 ........ FISERV INC CALLABLE NOTES FIXED 3.5% 01/JUL/2029 USD 1000 .......................... ...................... 10,584,854 ...................... 10,970,000 ...................... 11,089,124 ....07/01/2029 ... .......I........
BNP PARIBAS ......................................................................................... R0MUWSFPU8MPRO8K5P83 .. Domestic Bond ............................................. 337932-AM-9 ........ FIRSTENERGY CORP CALLABLE NOTES FIXED 3.4% 01/MAR/2050 USD 1000 ................... .......................... 733,115 ....................... 1,000,000 .......................... 863,021 ....03/01/2050 ... .......I........
BNP PARIBAS ......................................................................................... R0MUWSFPU8MPRO8K5P83 .. Domestic Bond ............................................. 35671D-BJ-3 ........ FREEPORT-MCMORAN INC CALLABLE NOTES FIXED 5.4% 14/NOV/2034 USD 1000 .............. .......................... 203,321 .......................... 197,000 .......................... 192,568 ....11/14/2034 ... .......I........
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY

SCHEDULE DB - PART D - SECTION 2
Collateral for Derivative Instruments Open as of Current Statement Date
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BNP PARIBAS ......................................................................................... R0MUWSFPU8MPRO8K5P83 .. Domestic Bond ............................................. 370334-BP-8 ........ GENERAL MILLS INC CALLABLE NOTES FIXED 4.15% 15/FEB/2043 USD 1000 ................ ........................4,403,280 ........................5,000,000 ........................4,862,328 ....02/15/2043 ... .......I........
BNP PARIBAS ......................................................................................... R0MUWSFPU8MPRO8K5P83 .. Domestic Bond ............................................. 404119-CA-5 ........ HCA INC CALLABLE NOTES FIXED 3.5% 01/SEP/2030 USD 1000 .............................. .......................... 345,439 .......................... 367,000 .......................... 367,000 ....09/01/2030 ... .......I........
BNP PARIBAS ......................................................................................... R0MUWSFPU8MPRO8K5P83 .. Domestic Bond ............................................. 460146-CK-7 ........ INTERNATIONAL PAPER CO CALLABLE NOTES FIXED 4.8% 15/JUN/2044 USD 1000 ........... ........................5,072,037 ........................5,410,000 ........................6,679,833 ....06/15/2044 ... .......I........

BNP PARIBAS ......................................................................................... R0MUWSFPU8MPRO8K5P83 .. Domestic Bond ............................................. 460690-BS-8 ........
INTERPUBLIC GROUP OF COS INC/THE CALLABLE NOTES FIXED 3.375% 01/MAR/2041 USD 

1000 ................................................................................................ ........................2,351,951 ........................3,034,000 ........................2,831,475 ....03/01/2041 ... .......I........
BNP PARIBAS ......................................................................................... R0MUWSFPU8MPRO8K5P83 .. Domestic Bond ............................................. 49271V-AD-2 ........ KEURIG DR PEPPER INC CALLABLE NOTES FIXED 5.085% 25/MAY/2048 USD 1000 ........... ........................4,851,416 ........................4,968,000 ........................5,209,761 ....05/25/2048 ... .......I........
BNP PARIBAS ......................................................................................... R0MUWSFPU8MPRO8K5P83 .. Domestic Bond ............................................. 501044-DN-8 ........ KROGER CO/THE CALLABLE NOTES FIXED 3.95% 15/JAN/2050 USD 1000 ..................... ........................7,963,191 ........................9,880,000 ...................... 11,096,242 ....01/15/2050 ... .......I........

BNP PARIBAS ......................................................................................... R0MUWSFPU8MPRO8K5P83 .. Domestic Bond ............................................. 50249A-AD-5 ........
LYB INTERNATIONAL FINANCE III LLC CALLABLE NOTES FIXED 4.2% 01/MAY/2050 USD 

1000 ................................................................................................ ........................7,930,960 ........................9,687,000 ...................... 10,897,856 ....05/01/2050 ... .......I........
BNP PARIBAS ......................................................................................... R0MUWSFPU8MPRO8K5P83 .. Domestic Bond ............................................. 565849-AB-2 ........ MARATHON OIL CORP CALLABLE NOTES FIXED 6.8% 15/MAR/2032 USD 1000 ................. ........................2,218,709 ........................1,967,000 ........................2,109,561 ....03/15/2032 ... .......I........
BNP PARIBAS ......................................................................................... R0MUWSFPU8MPRO8K5P83 .. Domestic Bond ............................................. 573874-AF-1 ........ MARVELL TECHNOLOGY INC CALLABLE NOTES FIXED 2.45% 15/APR/2028 USD 1000 .......... ........................4,676,075 ........................5,000,000 ........................4,506,786 ....04/15/2028 ... .......I........
BNP PARIBAS ......................................................................................... R0MUWSFPU8MPRO8K5P83 .. Domestic Bond ............................................. 65473Q-BG-7 ........ NISOURCE INC CALLABLE NOTES FIXED 3.95% 30/MAR/2048 USD 1000 ....................... ........................7,065,232 ........................8,655,000 ........................8,234,353 ....03/30/2048 ... .......I........
BNP PARIBAS ......................................................................................... R0MUWSFPU8MPRO8K5P83 .. Domestic Bond ............................................. 682680-BZ-5 ........ ONEOK INC CALLABLE NOTES FIXED 4.85% 01/FEB/2049 USD 1000 .......................... ...................... 12,602,682 ...................... 14,151,000 ...................... 12,023,759 ....02/01/2049 ... .......I........
BNP PARIBAS ......................................................................................... R0MUWSFPU8MPRO8K5P83 .. Domestic Bond ............................................. 68902V-AH-0 ........ OTIS WORLDWIDE CORP CALLABLE NOTES FIXED 2.056% 05/APR/2025 USD 1000 ............ ...................... 29,576,070 ...................... 30,000,000 .......................29,457,404 ....04/05/2025 ... .......I........
BNP PARIBAS ......................................................................................... R0MUWSFPU8MPRO8K5P83 .. Domestic Bond ............................................. 832696-AT-5 ........ J M SMUCKER CO/THE CALLABLE NOTES FIXED 3.55% 15/MAR/2050 USD 1000 ............... ........................9,536,783 ...................... 12,845,000 ...................... 14,052,431 ....03/15/2050 ... .......I........
BNP PARIBAS ......................................................................................... R0MUWSFPU8MPRO8K5P83 .. Domestic Bond ............................................. 852060-AD-4 ........ SPRINT CAPITAL CORP CALLABLE NOTES FIXED 6.875% 15/NOV/2028 USD 1000 ............ ........................6,297,866 ........................5,762,000 ........................5,777,552 ....11/15/2028 ... .......I........
BNP PARIBAS ......................................................................................... R0MUWSFPU8MPRO8K5P83 .. Domestic Bond ............................................. 85207U-AK-1 ........ SPRINT LLC CALLABLE NOTES FIXED 7.625% 01/MAR/2026 USD 1000 ........................ ........................3,093,750 ........................3,000,000 ........................3,047,193 ....03/01/2026 ... .......I........
BNP PARIBAS ......................................................................................... R0MUWSFPU8MPRO8K5P83 .. Domestic Bond ............................................. 854502-AN-1 ........ STANLEY BLACK & DECKER INC CALLABLE NOTES FIXED 2.75% 15/NOV/2050 USD 1000 .... .......................... 322,127 .......................... 514,000 .......................... 528,059 ....11/15/2050 ... .......I........
BNP PARIBAS ......................................................................................... R0MUWSFPU8MPRO8K5P83 .. Domestic Bond ............................................. 87612K-AA-0 ........ TARGA RESOURCES CORP CALLABLE NOTES FIXED 5.2% 01/JUL/2027 USD 1000 .............. ........................8,669,138 ........................8,494,000 ........................8,486,468 ....07/01/2027 ... .......I........
BNP PARIBAS ......................................................................................... R0MUWSFPU8MPRO8K5P83 .. Domestic Bond ............................................. 92343E-AL-6 ........ VERISIGN INC CALLABLE NOTES FIXED 4.75% 15/JUL/2027 USD 1000 ....................... ........................9,853,301 ........................9,841,000 ........................9,705,523 ....07/15/2027 ... .......I........
BNP PARIBAS ......................................................................................... R0MUWSFPU8MPRO8K5P83 .. Domestic Bond ............................................. 969457-CA-6 ........ WILLIAMS COS INC/THE CALLABLE NOTES FIXED 5.3% 15/AUG/2052 USD 1000 .............. ........................7,516,191 ........................7,774,000 ........................8,627,153 ....08/15/2052 ... .......I........
BARCLAYS BANK PLC ................................................................................. G5GSEF7VJP5I7OUK5573 .. Domestic Bond ............................................. 013817-AK-7 ........ ARCONIC INC CALLABLE NOTES FIXED 5.4% .................................................... .......................... 115,917 .......................... 106,000 .......................... 117,914 ....02/01/2037 ... .......I........
BARCLAYS BANK PLC ................................................................................. G5GSEF7VJP5I7OUK5573 .. Domestic Bond ............................................. 16411Q-AN-1 ........ CHENIERE ENERGY PARTNERS LP CALLABLE NOTES FIXED 3.25% 31/JAN/2032 USD 1000 ... .......................... 310,590 .......................... 348,000 .......................... 289,142 ....01/31/2032 ... .......I........
BARCLAYS BANK PLC ................................................................................. G5GSEF7VJP5I7OUK5573 .. Domestic Bond ............................................. 25278X-AR-0 ........ DIAMONDBACK ENERGY INC CALLABLE NOTES FIXED 3.125% 24/MAR/2031 USD 1000 ........ ........................1,405,031 ........................1,545,000 ........................1,541,393 ....03/24/2031 ... .......I........
BARCLAYS BANK PLC ................................................................................. G5GSEF7VJP5I7OUK5573 .. Domestic Bond ............................................. 25278X-AV-1 ........ DIAMONDBACK ENERGY INC CALLABLE NOTES FIXED 6.25% 15/MAR/2033 USD 1000 .......... ........................6,396,587 ........................5,924,000 ........................6,391,663 ....03/15/2033 ... .......I........
BARCLAYS BANK PLC ................................................................................. G5GSEF7VJP5I7OUK5573 .. Domestic Bond ............................................. 25746U-DL-0 ........ DOMINION ENERGY INC CALLABLE NOTES FIXED 2.25% 15/AUG/2031 USD 1000 .............. ........................6,823,039 ........................7,910,000 ........................7,901,873 ....08/15/2031 ... .......I........
BARCLAYS BANK PLC ................................................................................. G5GSEF7VJP5I7OUK5573 .. Domestic Bond ............................................. 343498-AC-5 ........ FLOWERS FOODS INC CALLABLE NOTES FIXED 2.4% 15/MAR/2031 USD 1000 .................. ........................3,861,125 ........................4,431,000 ........................4,402,698 ....03/15/2031 ... .......I........
BARCLAYS BANK PLC ................................................................................. G5GSEF7VJP5I7OUK5573 .. Domestic Bond ............................................. 37940X-AF-9 ........ GLOBAL PAYMENTS INC CALLABLE NOTES FIXED 1.5% 15/NOV/2024 USD 1000 ............... ........................4,976,260 ........................5,000,000 ........................4,982,821 ....11/15/2024 ... .......I........
BARCLAYS BANK PLC ................................................................................. G5GSEF7VJP5I7OUK5573 .. Domestic Bond ............................................. 404119-BR-9 ........ HCA INC CALLABLE NOTES FIXED 5.375% 01/FEB/2025 USD 1000 ............................ ........................3,495,625 ........................3,500,000 ........................3,499,483 ....02/01/2025 ... .......I........
BARCLAYS BANK PLC ................................................................................. G5GSEF7VJP5I7OUK5573 .. Domestic Bond ............................................. 444859-BL-5 ........ HUMANA INC CALLABLE NOTES FIXED 3.95% 15/AUG/2049 USD 1000 ......................... .......................... 162,561 .......................... 207,000 .......................... 206,318 ....08/15/2049 ... .......I........
BARCLAYS BANK PLC ................................................................................. G5GSEF7VJP5I7OUK5573 .. Domestic Bond ............................................. 521865-AZ-8 ........ LEAR CORP CALLABLE NOTES FIXED 5.25% 15/MAY/2049 USD 1000 ........................... ...................... 11,657,814 ...................... 12,497,000 ...................... 14,621,405 ....05/15/2049 ... .......I........
BARCLAYS BANK PLC ................................................................................. G5GSEF7VJP5I7OUK5573 .. Domestic Bond ............................................. 565849-AB-2 ........ MARATHON OIL CORP CALLABLE NOTES FIXED 6.8% 15/MAR/2032 USD 1000 ................. ........................1,165,189 ........................1,033,000 ....................... 1,107,868 ....03/15/2032 ... .......I........
BARCLAYS BANK PLC ................................................................................. G5GSEF7VJP5I7OUK5573 .. Domestic Bond ............................................. 565849-AE-6 ........ MARATHON OIL CORP CALLABLE NOTES FIXED 6.6% 01/OCT/2037 USD 1000 ................. .......................... 375,491 .......................... 330,000 .......................... 337,610 ....10/01/2037 ... .......I........
BARCLAYS BANK PLC ................................................................................. G5GSEF7VJP5I7OUK5573 .. Domestic Bond ............................................. 620076-BU-2 ........ MOTOROLA SOLUTIONS INC CALLABLE NOTES FIXED 2.75% 24/MAY/2031 USD 1000 .......... ........................4,664,211 ........................5,225,000 ........................5,225,000 ....05/24/2031 ... .......I........
BARCLAYS BANK PLC ................................................................................. G5GSEF7VJP5I7OUK5573 .. Domestic Bond ............................................. 761713-BA-3 ........ REYNOLDS AMERICAN INC CALLABLE NOTES FIXED 5.7% 15/AUG/2035 USD 1000 ............ ........................1,824,452 ........................1,764,000 ........................1,878,590 ....08/15/2035 ... .......I........
BARCLAYS BANK PLC ................................................................................. G5GSEF7VJP5I7OUK5573 .. Domestic Bond ............................................. 854502-AJ-0 ........ STANLEY BLACK & DECKER INC CALLABLE NOTES FIXED 4.85% 15/NOV/2048 USD 1000 .... .......................... 634,696 .......................... 683,000 .......................... 650,966 ....11/15/2048 ... .......I........
BARCLAYS BANK PLC ................................................................................. G5GSEF7VJP5I7OUK5573 .. Domestic Bond ............................................. 854502-AN-1 ........ STANLEY BLACK & DECKER INC CALLABLE NOTES FIXED 2.75% 15/NOV/2050 USD 1000 .... ........................3,124,756 ........................4,986,000 ........................5,122,378 ....11/15/2050 ... .......I........

BARCLAYS BANK PLC ................................................................................. G5GSEF7VJP5I7OUK5573 .. Domestic Bond ............................................. 874054-AH-2 ........
TAKE-TWO INTERACTIVE SOFTWARE INC CALLABLE NOTES FIXED 4% 14/APR/2032 USD 1000 

...................................................................................................... .......................... 995,156 ........................1,040,000 ........................1,039,130 ....04/14/2032 ... .......I........
BARCLAYS BANK PLC ................................................................................. G5GSEF7VJP5I7OUK5573 .. Domestic Bond ............................................. 91913Y-BB-5 ........ VALERO ENERGY CORP CALLABLE NOTES FIXED 2.15% 15/SEP/2027 USD 1000 ............... ........................5,745,422 ........................6,090,000 ........................6,086,493 ....09/15/2027 ... .......I........
CREDIT AGRICOLE CIB .............................................................................. 1VUV7VQFKUOQSJ21A208 .. Domestic Bond ............................................. 00084D-AL-4 ........ ABN AMRO BANK NV MEDIUM TERM NOTE FIXED 4.8% 18/APR/2026 USD 200000 ............. .......................... 199,720 .......................... 200,000 .......................... 199,930 ....04/18/2026 ... .......I........
CREDIT AGRICOLE CIB .............................................................................. 1VUV7VQFKUOQSJ21A208 .. Domestic Bond ............................................. 125491-AN-0 ........ CI FINANCIAL CORP CALLABLE NOTES FIXED 3.2% 17/DEC/2030 USD 1000 ................. .......................... 836,763 .......................... 990,000 .......................... 991,839 ....12/17/2030 ... .......I........
CREDIT AGRICOLE CIB .............................................................................. 1VUV7VQFKUOQSJ21A208 .. Domestic Bond ............................................. 22822V-AP-6 ........ CROWN CASTLE INC CALLABLE NOTES FIXED 4% 15/NOV/2049 USD 1000 ..................... .......................... 353,883 .......................... 437,000 .......................... 435,627 ....11/15/2049 ... .......I........
CREDIT AGRICOLE CIB .............................................................................. 1VUV7VQFKUOQSJ21A208 .. Domestic Bond ............................................. 83368R-BB-7 ........ SOCIETE GENERALE SA MEDIUM TERM NOTE FIXED 3.625% 01/MAR/2041 USD 1000 .......... .......................... 572,729 .......................... 800,000 .......................... 799,604 ....03/01/2041 ... .......I........
SOCIETE GENERALE SA .............................................................................. O2RNE8IBXP4R0TD8PU41 .. Domestic Bond ............................................. 06849V-AA-1 ........ BARRICK GOLD FINANCE CO CALLABLE NOTES FIXED 5.8% 15/NOV/2034 USD 1000 .......... ........................2,094,686 ........................2,000,000 ........................1,903,604 ....11/15/2034 ... .......I........
SOCIETE GENERALE SA .............................................................................. O2RNE8IBXP4R0TD8PU41 .. Domestic Bond ............................................. 23291K-AG-0 ........ DH EUROPE FINANCE II SARL CALLABLE NOTES FIXED 2.2% 15/NOV/2024 USD 1000 ....... ...................... 23,898,540 ...................... 24,001,000 ...................... 23,900,892 ....11/15/2024 ... .......I........
SOCIETE GENERALE SA .............................................................................. O2RNE8IBXP4R0TD8PU41 .. Domestic Bond ............................................. 24668P-AE-7 ........ KONINKLIJKE AHOLD DELHAIZE NV CALLABLE NOTES FIXED 5.7% 01/OCT/2040 USD 1000 .. ........................1,980,009 ........................1,901,000 ........................1,664,135 ....10/01/2040 ... .......I........
SOCIETE GENERALE SA .............................................................................. O2RNE8IBXP4R0TD8PU41 .. Domestic Bond ............................................. 35177P-AX-5 ........ ORANGE SA CALLABLE NOTES FIXED 5.375% 13/JAN/2042 USD 1000 ......................... .......................... 836,663 .......................... 828,000 ........................1,065,585 ....01/13/2042 ... .......I........

SOCIETE GENERALE SA .............................................................................. O2RNE8IBXP4R0TD8PU41 .. Domestic Bond ............................................. 456873-AD-0 ........
TRANE TECHNOLOGIES FINANCING LTD CALLABLE NOTES FIXED 3.8% 21/MAR/2029 USD 1000 

...................................................................................................... ........................6,692,641 ........................6,809,000 ........................7,103,716 ....03/21/2029 ... .......I........
SOCIETE GENERALE SA .............................................................................. O2RNE8IBXP4R0TD8PU41 .. Domestic Bond ............................................. 559222-AV-6 ........ MAGNA INTERNATIONAL INC CALLABLE NOTES FIXED 2.45% 15/JUN/2030 USD 1000 ........ ........................7,204,462 ........................7,995,000 ........................8,184,437 ....06/15/2030 ... .......I........
SOCIETE GENERALE SA .............................................................................. O2RNE8IBXP4R0TD8PU41 .. Domestic Bond ............................................. 725906-AN-1 ........ BARRICK GOLD CORP CALLABLE BOND FIXED 6.45% 15/OCT/2035 USD 1000 .................. ........................7,831,500 ........................6,900,000 ........................6,927,018 ....10/15/2035 ... .......I........
SOCIETE GENERALE SA .............................................................................. O2RNE8IBXP4R0TD8PU41 .. Domestic Bond ............................................. 884903-BV-6 ........ THOMSON REUTERS CORP CALLABLE NOTES FIXED 3.35% 15/MAY/2026 USD 1000 ............. ........................8,577,002 ........................8,719,000 ........................8,426,378 ....05/15/2026 ... .......I........
SOCIETE GENERALE SA .............................................................................. O2RNE8IBXP4R0TD8PU41 .. Domestic Bond ............................................. 92343V-GW-8 ........ VERIZON COMMUNICATIONS INC CALLABLE NOTES FIXED 5.5% 23/FEB/2054 USD 1000 ...... ........................5,072,708 ........................4,830,000 ........................5,553,386 ....02/23/2054 ... .......I........
SOCIETE GENERALE SA .............................................................................. O2RNE8IBXP4R0TD8PU41 .. Domestic Bond ............................................. 941053-AJ-9 ........ WASTE CONNECTIONS INC CALLABLE NOTES FIXED 3.5% 01/MAY/2029 USD 1000 ............ ........................4,860,680 ........................5,000,000 ........................4,640,686 ....05/01/2029 ... .......I........

UBS AG ............................................................................................... BFM8T61CT2L1QCEMIK50 . Domestic Bond ............................................. 06849U-AA-3 ........
BARRICK PD AUSTRALIA FINANCE PTY LTD CALLABLE NOTES FIXED 5.95% 15/OCT/2039 USD 

1000 ................................................................................................ ........................2,799,514 ........................2,609,000 ........................2,525,494 ....10/15/2039 ... .......I........
UBS AG ............................................................................................... BFM8T61CT2L1QCEMIK50 . Domestic Bond ............................................. 853254-CC-2 ........ STANDARD CHARTERED PLC CALLABLE NOTES VARIABLE 29/JUN/2032 USD 1000 .............. ........................1,053,286 ........................1,214,000 ........................1,214,000 ....06/29/2032 ... .......I........
UBS AG ............................................................................................... BFM8T61CT2L1QCEMIK50 . Domestic Bond ............................................. 884903-BV-6 ........ THOMSON REUTERS CORP CALLABLE NOTES FIXED 3.35% 15/MAY/2026 USD 1000 ............. ........................1,751,995 ....................... 1,781,000 ........................1,721,227 ....05/15/2026 ... .......I........
MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Local Authority .......................................... 115117-MP-5 ........ BROWARD CNTY FLA WTR & SWR UTI ............................................................. ........................1,111,428 ........................1,255,000 ........................1,255,000 ....10/01/2037 ... .......I........
MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Local Authority .......................................... 186398-HN-6 ........ CLEVELAND OHIO PUB PWR SYS REV ............................................................. ........................1,122,567 ........................1,383,000 ........................1,002,809 ....11/15/2030 ... .......I........
MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Local Authority .......................................... 234667-JL-8 ........ DALLAS CNTY TEX HOSP DIST .................................................................... ........................8,342,045 ........................7,896,000 ........................7,896,000 ....08/15/2044 ... .......I........
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MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Local Authority .......................................... 271014-TU-6 ........ EAST BAY CALIF MUN UTIL DIST WTR S ........................................................ ........................1,089,240 ....................... 1,000,000 ........................1,062,776 ....06/01/2040 ... .......I........
MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Local Authority .......................................... 54473E-NS-9 ........ LOS ANGELES CNTY CALIF PUB WKS FIN ........................................................ ...................... 12,188,600 ...................... 10,000,000 ...................... 10,000,000 ....08/01/2040 ... .......I........
MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Local Authority .......................................... 576000-ZW-6 ........ MASSACHUSETTS ST SCH BLDG AUTH .............................................................. ........................7,084,667 ........................8,900,000 ........................8,966,657 ....05/15/2043 ... .......I........
MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Local Authority .......................................... 61204K-PP-0 ........ MONTANA FAC FIN AUTH REV ..................................................................... ........................2,810,365 ........................4,206,000 ........................4,209,416 ....08/15/2051 ... .......I........
MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Local Authority .......................................... 64971W-VF-4 ........ NEW YORK N Y CITY TRANSITIONAL ............................................................. ...................... 15,349,697 ...................... 15,530,000 ...................... 15,517,599 ....08/01/2027 ... .......I........
MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Local Authority .......................................... 64990F-MV-3 ........ NEW YORK ST DORM AUTH ST PERS ............................................................... ........................6,465,391 ........................6,260,000 ........................7,663,280 ....03/15/2039 ... .......I........
MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Local Authority .......................................... 73358W-CW-2 ........ PORT AUTH N Y & N J FOR ISSUES DTD ........................................................ ........................9,665,430 ........................8,945,000 ........................8,945,000 ....11/01/2040 ... .......I........
MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Local Authority .......................................... 735000-TT-8 ........ PORT OAKLAND CALIF REV ........................................................................ ........................2,443,676 ........................2,760,000 ........................2,775,826 ....05/01/2031 ... .......I........
MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Local Authority .......................................... 796253-Z2-1 ........ SAN ANTONIO TEX ELEC & GAS REV ............................................................. .......................... 977,850 ....................... 1,000,000 ........................1,040,800 ....02/01/2042 ... .......I........
MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Domestic Bond ............................................. 854502-AQ-4 ........ STANLEY BLACK & DECKER INC CALLABLE NOTES FIXED 3% 15/MAY/2032 USD 1000 ........ ...................... 11,573,211 ...................... 12,895,000 ...................... 12,875,498 ....05/15/2032 ... .......I........
MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Local Authority .......................................... 88213A-KH-7 ........ TEXAS A & M UNIV REV .......................................................................... ........................3,974,440 ........................4,120,000 ........................4,120,000 ....05/15/2030 ... .......I........
MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Local Authority .......................................... 913366-EP-1 ........ UNIV CALIF REGTS MED CTR POOLED RE ........................................................ ........................2,492,571 ........................2,170,000 ........................2,170,000 ....05/15/2048 ... .......I........
MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Local Authority .......................................... 91412H-KE-2 ........ UNIVERSITY CALIF REVS ......................................................................... ........................5,236,358 ........................7,202,000 ........................7,202,000 ....05/15/2051 ... .......I........
GOLDMAN SACHS BANK USA .......................................................................... KD3XUN7C6T14HNAYLU02 .. Local Authority .......................................... 02765U-EJ-9 ........ AMERICAN MUN PWR OHIO INC .................................................................... ........................6,747,420 ........................5,350,000 ........................7,738,384 ....02/15/2041 ... .......I........
GOLDMAN SACHS BANK USA .......................................................................... KD3XUN7C6T14HNAYLU02 .. Local Authority .......................................... 13063B-BU-5 ........ CALIFORNIA ST ................................................................................... ........................2,273,992 ....................... 1,880,000 ........................2,659,196 ....11/01/2039 ... .......I........
GOLDMAN SACHS BANK USA .......................................................................... KD3XUN7C6T14HNAYLU02 .. Local Authority .......................................... 20281P-KW-1 ........ COMMONWEALTH FING AUTH PA REV ............................................................... ........................2,232,996 ........................2,510,000 ........................2,581,435 ....06/01/2041 ... .......I........
GOLDMAN SACHS BANK USA .......................................................................... KD3XUN7C6T14HNAYLU02 .. Local Authority .......................................... 235036-4Q-0 ........ DALLAS FORT WORTH TEX INTL ARP ............................................................. ........................2,831,091 ........................3,040,000 ........................3,040,000 ....11/01/2029 ... .......I........
GOLDMAN SACHS BANK USA .......................................................................... KD3XUN7C6T14HNAYLU02 .. Local Authority .......................................... 48542R-SV-7 ........ KANSAS ST DEV FIN AUTH REV .................................................................. ........................2,563,470 ........................3,500,000 ........................3,468,311 ....05/01/2051 ... .......I........
GOLDMAN SACHS BANK USA .......................................................................... KD3XUN7C6T14HNAYLU02 .. Local Authority .......................................... 576000-ZW-6 ........ MASSACHUSETTS ST SCH BLDG AUTH .............................................................. ...................... 11,397,558 ...................... 14,318,000 .......................14,425,236 ....05/15/2043 ... .......I........
GOLDMAN SACHS BANK USA .......................................................................... KD3XUN7C6T14HNAYLU02 .. Local Authority .......................................... 646140-CK-7 ........ NEW JERSEY ST TPK AUTH TPK REV ............................................................. ........................5,603,040 ....................... 6,000,000 ....................... 6,000,000 ....01/01/2036 ... .......I........
GOLDMAN SACHS BANK USA .......................................................................... KD3XUN7C6T14HNAYLU02 .. Local Authority .......................................... 64967B-AA-0 ........ NEW YORK N Y CITY INDL DEV AGY ............................................................. ........................3,761,713 ........................3,645,000 ........................3,680,976 ....03/01/2046 ... .......I........
GOLDMAN SACHS BANK USA .......................................................................... KD3XUN7C6T14HNAYLU02 .. Local Authority .......................................... 68428T-AA-5 ........ ORANGE CNTY CALIF SANTN WASTEWATER ........................................................ ........................8,206,668 ........................7,775,000 ........................7,713,976 ....02/01/2036 ... .......I........
GOLDMAN SACHS BANK USA .......................................................................... KD3XUN7C6T14HNAYLU02 .. Local Authority .......................................... 73358W-CW-2 ........ PORT AUTH N Y & N J FOR ISSUES DTD ........................................................ ........................1,577,588 ........................1,460,000 ........................1,723,846 ....11/01/2040 ... .......I........
GOLDMAN SACHS BANK USA .......................................................................... KD3XUN7C6T14HNAYLU02 .. Local Authority .......................................... 796253-Y3-0 ........ SAN ANTONIO TEX ELEC & GAS REV ............................................................. ........................1,234,356 ........................1,145,000 ........................1,163,846 ....02/01/2041 ... .......I........
GOLDMAN SACHS BANK USA .......................................................................... KD3XUN7C6T14HNAYLU02 .. Domestic Bond ............................................. 87971M-BH-5 ........ TELUS CORP CALLABLE NOTES FIXED 4.6% 16/NOV/2048 USD 1000 .......................... ........................8,422,979 ........................9,614,000 ...................... 10,137,017 ....11/16/2048 ... .......I........
GOLDMAN SACHS BANK USA .......................................................................... KD3XUN7C6T14HNAYLU02 .. Local Authority .......................................... 913366-EP-1 ........ UNIV CALIF REGTS MED CTR POOLED RE ........................................................ ........................6,696,630 ........................5,830,000 ........................5,830,000 ....05/15/2048 ... .......I........
GOLDMAN SACHS BANK USA .......................................................................... KD3XUN7C6T14HNAYLU02 .. Local Authority .......................................... 91412H-KE-2 ........ UNIVERSITY CALIF REVS ......................................................................... ........................4,551,458 ........................6,260,000 ........................6,260,000 ....05/15/2051 ... .......I........
GOLDMAN SACHS BANK USA .......................................................................... KD3XUN7C6T14HNAYLU02 .. Local Authority .......................................... 914440-LH-3 ........ UNIVERSITY MASS BLDG AUTH PROJ REV ........................................................ ........................1,589,431 ........................1,535,000 ........................1,655,042 ....11/01/2030 ... .......I........
GOLDMAN SACHS BANK USA .......................................................................... KD3XUN7C6T14HNAYLU02 .. Local Authority .......................................... 953107-AR-0 ........ WEST HARTFORD CONN ............................................................................. ........................5,033,661 ........................6,430,000 ........................6,430,000 ....07/01/2041 ... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 00115A-AL-3 ........ AEP TRANSMISSION CO LLC CALLABLE NOTES FIXED 3.15% 15/SEP/2049 USD 1000 ......... .......................... 159,959 .......................... 223,000 .......................... 221,549 ....09/15/2049 ... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 002824-BF-6 ........ ABBOTT LABORATORIES CALLABLE NOTES FIXED 3.75% 30/NOV/2026 USD 1000 ............. .......................... 242,475 .......................... 243,000 .......................... 242,529 ....11/30/2026 ... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 00846U-AL-5 ........ AGILENT TECHNOLOGIES INC CALLABLE NOTES FIXED 2.75% 15/SEP/2029 USD 1000 ....... ........................4,309,650 ........................4,630,000 ........................4,661,556 ....09/15/2029 ... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 010392-FM-5 ........ ALABAMA POWER CO CALLABLE NOTES FIXED 3.75% 01/MAR/2045 USD 1000 ................. ........................1,526,661 ........................1,839,000 ........................1,542,170 ....03/01/2045 ... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 031162-CF-5 ........ AMGEN INC CALLABLE NOTES FIXED 4.663% 15/JUN/2051 USD 1000 ......................... .......................... 661,807 .......................... 731,000 .......................... 943,821 ....06/15/2051 ... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 031162-CZ-1 ........ AMGEN INC CALLABLE NOTES FIXED 2% 15/JAN/2032 USD 1000 .............................. ...................... 10,531,113 ...................... 12,500,000 .......................12,439,233 ....01/15/2032 ... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 031162-DP-2 ........ AMGEN INC CALLABLE NOTES FIXED 5.15% 02/MAR/2028 USD 1000 .......................... ........................1,906,214 ........................1,853,000 ........................1,850,707 ....03/02/2028 ... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 032095-AL-5 ........ AMPHENOL CORP CALLABLE NOTES FIXED 2.2% 15/SEP/2031 USD 1000 ....................... ........................1,544,587 ........................1,790,000 ........................1,785,284 ....09/15/2031 ... .......I........

WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 03522A-AH-3 ........
ANHEUSER-BUSCH COS LLC / ANHEUSER-BUSCH INBEV WORLDWIDE INC CALLABLE NOTES 

FIXED 4.7% 01/FEB/2036 US ..................................................................... ........................1,779,276 ........................1,773,000 ........................2,012,224 ....02/01/2036 ... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 037735-CX-3 ........ APPALACHIAN POWER CO CALLABLE NOTES FIXED 4.5% 01/MAR/2049 USD 1000 .............. ........................3,816,687 ........................4,377,000 ........................4,350,026 ....03/01/2049 ... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 040555-DC-5 ........ ARIZONA PUBLIC SERVICE CO CALLABLE NOTES FIXED 2.65% 15/SEP/2050 USD 1000 ...... ........................6,384,513 ...................... 10,199,000 ...................... 10,162,863 ....09/15/2050 ... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 052769-AH-9 ........ AUTODESK INC CALLABLE NOTES FIXED 2.4% 15/DEC/2031 USD 1000 ........................ .......................... 146,483 .......................... 168,000 .......................... 166,955 ....12/15/2031 ... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 101137-AS-6 ........ BOSTON SCIENTIFIC CORP CALLABLE NOTES FIXED 4% 01/MAR/2028 USD 1000 .............. .......................... 490,750 .......................... 494,000 .......................... 492,394 ....03/01/2028 ... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 110122-AP-3 ........ BRISTOL-MYERS SQUIBB CO CALLABLE NOTES FIXED 5.875% 15/NOV/2036 USD 1000 ....... ........................2,180,552 ........................1,983,000 ........................2,155,599 ....11/15/2036 ... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 120568-BC-3 ........ BUNGE LTD FINANCE CORP CALLABLE NOTES FIXED 2.75% 14/MAY/2031 USD 1000 .......... ........................7,771,662 ........................8,650,000 ........................8,769,834 ....05/14/2031 ... .......I........

WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 13034V-AB-0 ........
CALIFORNIA INSTITUTE OF TECHNOLOGY CALLABLE BOND FIXED 4.321% 01/AUG/2045 USD 

1000 ................................................................................................ ........................2,807,001 ........................2,985,000 ........................2,949,935 ....08/01/2045 ... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 15189W-AL-4 ........ CENTERPOINT ENERGY RESOURCES CORP CALLABLE NOTES FIXED 4% 01/APR/2028 USD 1000 ........................2,209,833 ........................2,239,000 ........................2,238,489 ....04/01/2028 ... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 171340-AN-2 ........ CHURCH & DWIGHT CO INC CALLABLE NOTES FIXED 3.15% 01/AUG/2027 USD 1000 .......... ........................3,236,143 ........................3,315,000 ........................3,183,430 ....08/01/2027 ... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 20030N-AK-7 ........ COMCAST CORP CALLABLE NOTES FIXED 6.5% 15/NOV/2035 USD 1000 ........................ .......................... 256,496 .......................... 224,000 .......................... 224,739 ....11/15/2035 ... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 219350-BK-0 ........ CORNING INC CALLABLE NOTES FIXED 5.35% 15/NOV/2048 USD 1000 ........................ ........................9,172,344 ........................9,255,000 ...................... 12,280,927 ....11/15/2048 ... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 23331A-BP-3 ........ DR HORTON INC CALLABLE NOTES FIXED 1.4% 15/OCT/2027 USD 1000 ....................... ........................2,653,803 ........................2,868,000 ........................2,864,340 ....10/15/2027 ... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 260003-AM-0 ........ DOVER CORP CALLABLE NOTES FIXED 3.15% 15/NOV/2025 USD 1000 ......................... ........................1,279,391 ........................1,300,000 ........................1,265,213 ....11/15/2025 ... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 26442C-AA-2 ........ DUKE ENERGY CAROLINAS LLC CALLABLE NOTES FIXED 6.1% 01/JUN/2037 USD 1000 ....... ........................3,161,744 ........................2,879,000 ........................2,878,743 ....06/01/2037 ... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 29364W-BC-1 ........ ENTERGY LOUISIANA LLC CALLABLE BOND FIXED 4.2% 01/APR/2050 USD 1000 ............. ........................2,479,580 ........................2,922,000 ........................2,942,901 ....04/01/2050 ... .......I........

WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 29379V-BW-2 ........
ENTERPRISE PRODUCTS OPERATING LLC CALLABLE NOTES FIXED 4.2% 31/JAN/2050 USD 

1000 ................................................................................................ ........................2,249,589 ........................2,635,000 ........................2,676,299 ....01/31/2050 ... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. MBS RMBS-REMIC or CM ................................... 3137FH-DN-0 ........ FHLMC_4821A ...................................................................................... ........................6,514,476 ........................5,377,000 ....................... 6,771,178 ....07/15/2048 ... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 375558-AZ-6 ........ GILEAD SCIENCES INC CALLABLE NOTES FIXED 3.5% 01/FEB/2025 USD 1000 ............... .......................... 994,968 ....................... 1,000,000 ........................1,000,476 ....02/01/2025 ... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 375558-BD-4 ........ GILEAD SCIENCES INC CALLABLE NOTES FIXED 4.75% 01/MAR/2046 USD 1000 ............. ............................92,092 ........................... 97,000 .......................... 107,803 ....03/01/2046 ... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 375558-BG-7 ........ GILEAD SCIENCES INC CALLABLE NOTES FIXED 4.6% 01/SEP/2035 USD 1000 ............... ........................7,314,780 ........................7,348,000 ........................7,385,501 ....09/01/2035 ... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 406216-BL-4 ........ HALLIBURTON CO CALLABLE NOTES FIXED 2.92% 01/MAR/2030 USD 1000 .................... ........................3,372,219 ........................3,635,000 ........................3,634,398 ....03/01/2030 ... .......I........
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WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 443510-AG-7 ........ HUBBELL INC CALLABLE NOTES FIXED 3.35% 01/MAR/2026 USD 1000 ........................ ...................... 23,627,808 ...................... 24,000,000 ...................... 23,319,779 ....03/01/2026 ... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 461070-AR-5 ........ INTERSTATE POWER AND LIGHT CO CALLABLE BOND FIXED 3.5% 30/Sep/2049 USD 1000 ... .......................... 971,441 ........................1,280,000 ........................1,276,194 ....09/30/2049 ... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 532457-BV-9 ........ ELI LILLY & CO CALLABLE NOTES FIXED 3.375% 15/MAR/2029 USD 1000 ................... ........................2,298,881 ........................2,354,000 ........................2,330,591 ....03/15/2029 ... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 548661-CX-3 ........ LOWE'S COS INC CALLABLE NOTES FIXED 4.65% 15/APR/2042 USD 1000 .................... ........................2,427,133 ........................2,602,000 ........................2,863,420 ....04/15/2042 ... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 548661-EM-5 ........ LOWE'S COS INC CALLABLE NOTES FIXED 5.625% 15/APR/2053 USD 1000 ................... ........................2,568,929 ........................2,481,000 ........................2,472,611 ....04/15/2053 ... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 58013M-FF-6 ........ MCDONALD'S CORP CALLABLE MEDIUM TERM NOTE FIXED 3.8% 01/APR/2028 USD 1000 ...... ........................2,377,869 ........................2,401,000 ........................2,399,988 ....04/01/2028 ... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 58013M-FP-4 ........ MCDONALD'S CORP CALLABLE MEDIUM TERM NOTE FIXED 3.5% 01/JUL/2027 USD 1000 ...... .......................... 228,623 .......................... 232,000 .......................... 231,527 ....07/01/2027 ... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 581557-BU-8 ........ MCKESSON CORP CALLABLE NOTES FIXED 5.1% 15/JUL/2033 USD 1000 ....................... ........................3,130,332 ........................3,023,000 ........................3,112,095 ....07/15/2033 ... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 585055-BT-2 ........ MEDTRONIC INC CALLABLE NOTES FIXED 4.375% 15/MAR/2035 USD 1000 .................... ........................6,239,320 ........................6,307,000 ........................6,283,048 ....03/15/2035 ... .......I........

WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 649757-AA-9 ........
NEW YORK PUBLIC LIBRARY ASTOR LENOX & TILDEN FOUNDATIONS/THE CALLABLE BOND 

FIXED 4.305% 01/JUL/2045 ...................................................................... .......................... 911,883 ....................... 1,000,000 .......................... 957,859 ....07/01/2045 ... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 651639-AX-4 ........ NEWMONT CORP CALLABLE NOTES FIXED 2.8% 01/OCT/2029 USD 1000 ........................ .......................... 377,867 .......................... 403,000 .......................... 405,488 ....10/01/2029 ... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 65339K-BS-8 ........ NEXTERA ENERGY CAPITAL HOLDINGS INC NOTES FIXED 5.749% 01/SEP/2025 USD 1000 ... ........................2,183,879 ........................2,160,000 ........................2,159,760 ....09/01/2025 ... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 666807-CE-0 ........ NORTHROP GRUMMAN CORP CALLABLE NOTES FIXED 7.75% 15/FEB/2031 USD 1000 ........... ........................5,827,520 ........................5,000,000 ........................5,675,884 ....02/15/2031 ... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 670346-AW-5 ........ NUCOR CORP CALLABLE NOTES FIXED 3.85% 01/APR/2052 USD 1000 ......................... .......................... 838,859 ........................1,040,000 ........................1,030,758 ....04/01/2052 ... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 681919-BB-1 ........ OMNICOM GROUP INC CALLABLE NOTES FIXED 2.45% 30/APR/2030 USD 1000 ................ ........................5,007,567 ........................5,569,000 ........................5,628,020 ....04/30/2030 ... .......I........

WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 68217F-AA-0 ........
OMNICOM GROUP INC / OMNICOM CAPITAL INC CALLABLE NOTES FIXED 3.6% 15/APR/2026 

USD 1000 ........................................................................................... ........................5,055,559 ........................5,115,000 ........................5,210,115 ....04/15/2026 ... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 693506-BU-0 ........ PPG INDUSTRIES INC CALLABLE NOTES FIXED 1.2% 15/MAR/2026 USD 1000 ................ ...................... 11,520,578 ...................... 12,055,000 ...................... 11,386,580 ....03/15/2026 ... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 701094-AN-4 ........ PARKER-HANNIFIN CORP CALLABLE NOTES FIXED 3.25% 14/JUN/2029 USD 1000 ............. ........................1,936,774 ........................2,020,000 ........................2,016,705 ....06/14/2029 ... .......I........

WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 70109H-AM-7 ........
PARKER-HANNIFIN CORP CALLABLE MEDIUM TERM NOTE FIXED 4.2% 21/NOV/2034 USD 1000 

...................................................................................................... ........................1,149,569 ....................... 1,188,000 ........................1,395,747 ....11/21/2034 ... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 718547-AD-4 ........ PHILLIPS 66 CO CALLABLE NOTES FIXED 3.605% 15/FEB/2025 USD 1000 ................... .......................... 993,941 ....................... 1,000,000 .......................... 992,107 ....02/15/2025 ... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 742718-DF-3 ........ PROCTER & GAMBLE CO/THE CALLABLE NOTES FIXED 5.55% 05/MAR/2037 USD 1000 ........ ........................1,114,092 ....................... 1,000,000 .......................... 943,756 ....03/05/2037 ... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 760759-AW-0 ........ REPUBLIC SERVICES INC CALLABLE NOTES FIXED 3.05% 01/MAR/2050 USD 1000 ........... .......................... 430,740 .......................... 601,000 .......................... 545,196 ....03/01/2050 ... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 761713-BA-3 ........ REYNOLDS AMERICAN INC CALLABLE NOTES FIXED 5.7% 15/AUG/2035 USD 1000 ............ ........................5,772,261 ........................5,581,000 ........................5,943,542 ....08/15/2035 ... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 84265V-AA-3 ........ SOUTHERN COPPER CORP CALLABLE NOTES FIXED 7.5% 27/JUL/2035 USD 1000 .............. ........................1,698,125 ........................1,430,000 ........................1,422,245 ....07/27/2035 ... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 855244-AU-3 ........ STARBUCKS CORP CALLABLE NOTES FIXED 4.45% 15/Aug/2049 USD 1000 .................... ........................5,879,392 ........................6,649,000 ........................6,928,582 ....08/15/2049 ... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 855244-BA-6 ........ STARBUCKS CORP CALLABLE NOTES FIXED 3.5% 15/NOV/2050 USD 1000 ...................... ........................4,115,274 ........................5,429,000 ........................5,395,829 ....11/15/2050 ... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 863667-AH-4 ........ STRYKER CORP CALLABLE NOTES FIXED 3.375% 01/NOV/2025 USD 1000 ..................... ........................7,665,635 ........................7,756,000 ........................7,755,762 ....11/01/2025 ... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 86944B-AH-6 ........ SUTTER HEALTH CALLABLE BOND FIXED 3.161% 15/AUG/2040 USD 1000 ..................... ........................4,908,750 ....................... 6,110,000 ........................6,201,852 ....08/15/2040 ... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 88579Y-BD-2 ........ 3M CO CALLABLE MEDIUM TERM NOTE FIXED 4% 14/SEP/2048 USD 1000 ..................... ........................2,313,559 ........................2,627,000 ........................2,677,939 ....09/14/2048 ... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 89838Q-AA-1 ........ TRUSTEES OF BOSTON UNIVERSITY CALLABLE BOND FIXED 4.061% 01/OCT/2048 USD 1000 . ........................5,678,056 ........................6,407,000 ........................6,435,515 ....10/01/2048 ... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 913017-BP-3 ........ RTX CORP CALLABLE BOND FIXED 6.125% 15/JUL/2038 USD 1000 ............................ .......................... 837,219 .......................... 751,000 .......................... 749,615 ....07/15/2038 ... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 92343V-AK-0 ........ VERIZON COMMUNICATIONS INC CALLABLE NOTES FIXED 6.4% 15/FEB/2038 USD 1000 ...... .......................... 548,553 .......................... 500,000 .......................... 500,444 ....02/15/2038 ... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 92344G-AX-4 ........ VERIZON COMMUNICATIONS INC CALLABLE NOTES FIXED 5.85% 15/SEP/2035 USD 1000 ..... ........................5,746,704 ........................5,324,000 ........................5,184,826 ....09/15/2035 ... .......I........

WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 927804-FE-9 ........
VIRGINIA ELECTRIC AND POWER CO CALLABLE NOTES FIXED 6.35% 30/NOV/2037 USD 1000 

...................................................................................................... ........................1,913,994 ....................... 1,700,000 ........................1,852,662 ....11/30/2037 ... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 927804-FW-9 ........ VIRGINIA ELECTRIC AND POWER CO CALLABLE NOTES FIXED 4% 15/NOV/2046 USD 1000 ... ........................4,649,526 ........................5,573,000 ........................4,749,209 ....11/15/2046 ... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 94106L-BS-7 ........ WASTE MANAGEMENT INC CALLABLE NOTES FIXED 4.15% 15/APR/2032 USD 1000 ............ .......................... 793,517 .......................... 802,000 .......................... 801,013 ....04/15/2032 ... .......I........

WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 98459H-AA-0 ........
YALE-NEW HAVEN HEALTH SERVICES CORP CALLABLE BOND FIXED 2.496% 01/JUL/2050 USD 

1000 ................................................................................................ ........................3,214,846 ........................5,100,000 ........................5,100,000 ....07/01/2050 ... .......I........
MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Domestic Bond ............................................. 001192-AK-9 ........ SOUTHERN CO GAS CAPITAL CORP CALLABLE NOTES FIXED 4.4% 01/JUN/2043 USD 1000 .... ........................2,334,853 ........................2,616,000 ........................2,618,811 ....06/01/2043 ... ......IV.......

MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Domestic Bond ............................................. 007589-AC-8 ........
ADVOCATE HEALTH & HOSPITALS CORP CALLABLE BOND FIXED 3.387% 15/OCT/2049 USD 

1000 ................................................................................................ .......................... 427,976 .......................... 550,000 .......................... 550,000 ....10/15/2049 ... ......IV.......
MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Domestic Bond ............................................. 030360-AD-3 ........ AMERICAN UNIVERSITY/THE CALLABLE BOND FIXED 3.672% 01/APR/2049 USD 1000 ........ .......................... 381,439 .......................... 458,000 .......................... 461,842 ....04/01/2049 ... ......IV.......
MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Domestic Bond ............................................. 031162-CW-8 ........ AMGEN INC CALLABLE NOTES FIXED 2.3% 25/FEB/2031 USD 1000 ............................ ........................2,271,406 ........................2,585,000 ........................2,662,073 ....02/25/2031 ... ......IV.......
MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Domestic Bond ............................................. 032095-AJ-0 ........ AMPHENOL CORP CALLABLE NOTES FIXED 2.8% 15/FEB/2030 USD 1000 ....................... ........................1,337,682 ........................1,447,000 ........................1,496,278 ....02/15/2030 ... ......IV.......
MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Domestic Bond ............................................. 037833-BH-2 ........ APPLE INC CALLABLE NOTES FIXED 4.375% 13/MAY/2045 USD 1000 ......................... .......................... 688,663 .......................... 720,000 .......................... 767,992 ....05/13/2045 ... ......IV.......
MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Domestic Bond ............................................. 049560-AL-9 ........ ATMOS ENERGY CORP CALLABLE NOTES FIXED 4.15% 15/JAN/2043 USD 1000 ................ .......................... 983,835 ........................1,104,000 .......................... 983,280 ....01/15/2043 ... ......IV.......
MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Domestic Bond ............................................. 072863-AJ-2 ........ BAYLOR SCOTT & WHITE HOLDINGS CALLABLE BOND FIXED 2.839% 15/NOV/2050 USD 1000 . ........................1,002,882 ........................1,440,000 ........................1,440,000 ....11/15/2050 ... ......IV.......
MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Domestic Bond ............................................. 110122-AP-3 ........ BRISTOL-MYERS SQUIBB CO CALLABLE NOTES FIXED 5.875% 15/NOV/2036 USD 1000 ....... ........................1,329,444 ........................1,209,000 ........................1,314,230 ....11/15/2036 ... ......IV.......
MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Domestic Bond ............................................. 110122-DW-5 ........ BRISTOL-MYERS SQUIBB CO CALLABLE NOTES FIXED 3.7% 15/MAR/2052 USD 1000 .......... .......................... 795,169 ....................... 1,010,000 ........................1,005,855 ....03/15/2052 ... ......IV.......
MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Domestic Bond ............................................. 125523-CM-0 ........ CIGNA GROUP/THE CALLABLE NOTES FIXED 2.375% 15/MAR/2031 USD 1000 ................. .......................... 809,289 .......................... 921,000 .......................... 920,282 ....03/15/2031 ... ......IV.......

MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Domestic Bond ............................................. 15189W-AH-3 ........
CENTERPOINT ENERGY RESOURCES CORP CALLABLE NOTES FIXED 5.85% 15/JAN/2041 USD 

1000 ................................................................................................ ........................1,299,598 ........................1,236,000 ........................1,337,706 ....01/15/2041 ... ......IV.......
MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Domestic Bond ............................................. 166764-CA-6 ........ CHEVRON CORP CALLABLE NOTES FIXED 3.078% 11/MAY/2050 USD 1000 ..................... .......................... 293,474 .......................... 400,000 .......................... 400,000 ....05/11/2050 ... ......IV.......
MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Domestic Bond ............................................. 199575-AV-3 ........ OHIO POWER CO CALLABLE NOTES FIXED 5.85% 01/OCT/2035 USD 1000 ..................... ........................1,022,245 .......................... 963,000 .......................... 956,762 ....10/01/2035 ... ......IV.......
MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Domestic Bond ............................................. 219350-BK-0 ........ CORNING INC CALLABLE NOTES FIXED 5.35% 15/NOV/2048 USD 1000 ........................ ........................2,586,690 ........................2,610,000 ........................3,220,341 ....11/15/2048 ... ......IV.......
MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Domestic Bond ............................................. 26442C-AA-2 ........ DUKE ENERGY CAROLINAS LLC CALLABLE NOTES FIXED 6.1% 01/JUN/2037 USD 1000 ....... ........................1,231,092 ........................1,121,000 ........................1,120,900 ....06/01/2037 ... ......IV.......
MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Domestic Bond ............................................. 285512-AD-1 ........ ELECTRONIC ARTS INC CALLABLE NOTES FIXED 4.8% 01/MAR/2026 USD 1000 ............... ........................2,138,590 ........................2,130,000 ........................2,152,160 ....03/01/2026 ... ......IV.......
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MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Domestic Bond ............................................. 29379V-CA-9 ........
ENTERPRISE PRODUCTS OPERATING LLC CALLABLE NOTES FIXED 3.2% 15/FEB/2052 USD 

1000 ................................................................................................ ........................1,019,611 ........................1,443,000 ........................1,432,841 ....02/15/2052 ... ......IV.......
MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Domestic Bond ............................................. 375558-BG-7 ........ GILEAD SCIENCES INC CALLABLE NOTES FIXED 4.6% 01/SEP/2035 USD 1000 ............... .......................... 948,691 .......................... 953,000 .......................... 957,864 ....09/01/2035 ... ......IV.......
MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Domestic Bond ............................................. 427866-AW-8 ........ HERSHEY CO/THE CALLABLE NOTES FIXED 3.375% 15/AUG/2046 USD 1000 ................... .......................... 120,600 .......................... 154,000 .......................... 172,943 ....08/15/2046 ... ......IV.......
MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Domestic Bond ............................................. 454889-AT-3 ........ INDIANA MICHIGAN POWER CO CALLABLE NOTES FIXED 4.25% 15/AUG/2048 USD 1000 ...... .......................... 806,563 .......................... 955,000 ........................1,035,715 ....08/15/2048 ... ......IV.......
MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Domestic Bond ............................................. 532457-BV-9 ........ ELI LILLY & CO CALLABLE NOTES FIXED 3.375% 15/MAR/2029 USD 1000 ................... .......................... 826,191 .......................... 846,000 .......................... 837,587 ....03/15/2029 ... ......IV.......
MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Domestic Bond ............................................. 548661-CX-3 ........ LOWE'S COS INC CALLABLE NOTES FIXED 4.65% 15/APR/2042 USD 1000 .................... ........................2,405,678 ........................2,579,000 ........................2,838,109 ....04/15/2042 ... ......IV.......
MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Domestic Bond ............................................. 58013M-EZ-3 ........ MCDONALD'S CORP CALLABLE MEDIUM TERM NOTE FIXED 4.7% 09/DEC/2035 USD 1000 ...... ........................1,475,711 ........................1,461,000 ........................1,436,386 ....12/09/2035 ... ......IV.......
MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Domestic Bond ............................................. 581557-BU-8 ........ MCKESSON CORP CALLABLE NOTES FIXED 5.1% 15/JUL/2033 USD 1000 ....................... ........................1,096,600 ........................1,059,000 ........................1,090,211 ....07/15/2033 ... ......IV.......
MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Domestic Bond ............................................. 58155Q-AE-3 ........ MCKESSON CORP CALLABLE NOTES FIXED 6% 01/MAR/2041 USD 1000 ......................... ........................1,206,762 ........................1,133,000 ........................1,120,549 ....03/01/2041 ... ......IV.......
MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Domestic Bond ............................................. 651639-AV-8 ........ NEWMONT CORP CALLABLE NOTES FIXED 5.45% 09/JUN/2044 USD 1000 ....................... ........................1,097,971 ....................... 1,066,000 ........................1,295,419 ....06/09/2044 ... ......IV.......
MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Domestic Bond ............................................. 651639-AZ-9 ........ NEWMONT CORP CALLABLE NOTES FIXED 2.6% 15/JUL/2032 USD 1000 ........................ ............................85,487 ........................... 97,000 ............................96,926 ....07/15/2032 ... ......IV.......

MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Domestic Bond ............................................. 65339K-CG-3 ........
NEXTERA ENERGY CAPITAL HOLDINGS INC CALLABLE NOTES FIXED 4.45% 20/JUN/2025 USD 

1000 ................................................................................................ ........................2,598,157 ........................2,601,000 ........................2,600,834 ....06/20/2025 ... ......IV.......
MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Domestic Bond ............................................. 666807-BP-6 ........ NORTHROP GRUMMAN CORP CALLABLE NOTES FIXED 4.03% 15/OCT/2047 USD 1000 ........... ........................1,083,703 ........................1,263,000 ........................1,282,231 ....10/15/2047 ... ......IV.......
MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Domestic Bond ............................................. 670346-AQ-8 ........ NUCOR CORP CALLABLE NOTES FIXED 4.4% 01/May/2048 USD 1000 ........................... ........................2,174,964 ........................2,428,000 ........................2,613,417 ....05/01/2048 ... ......IV.......
MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Domestic Bond ............................................. 681919-BC-9 ........ OMNICOM GROUP INC CALLABLE NOTES FIXED 4.2% 01/JUN/2030 USD 1000 .................. ........................2,487,944 ........................2,509,000 ........................2,712,266 ....06/01/2030 ... ......IV.......
MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Domestic Bond ............................................. 693506-BU-0 ........ PPG INDUSTRIES INC CALLABLE NOTES FIXED 1.2% 15/MAR/2026 USD 1000 ................ ........................6,753,706 ....................... 7,067,000 ........................6,675,153 ....03/15/2026 ... ......IV.......

MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Domestic Bond ............................................. 70109H-AJ-4 ........
PARKER-HANNIFIN CORP CALLABLE MEDIUM TERM NOTE FIXED 6.25% 15/MAY/2038 USD 1000 

...................................................................................................... ........................1,129,970 ....................... 1,000,000 .......................... 999,634 ....05/15/2038 ... ......IV.......
MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Domestic Bond ............................................. 713448-FL-7 ........ PEPSICO INC CALLABLE NOTES FIXED 3.6% 18/FEB/2028 USD 1000 ......................... ........................1,483,378 ........................1,496,000 ........................1,494,824 ....02/18/2028 ... ......IV.......

MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Domestic Bond ............................................. 74456Q-AP-1 ........
PUBLIC SERVICE ELECTRIC AND GAS CO CALLABLE MEDIUM TERM NOTE FIXED 5.25% 

01/JUL/2035 USD 1000 ........................................................................... ........................2,057,484 ........................2,000,000 ........................2,053,948 ....07/01/2035 ... ......IV.......
MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Domestic Bond ............................................. 747525-BJ-1 ........ QUALCOMM INC CALLABLE NOTES FIXED 3.25% 20/MAY/2050 USD 1000 ....................... ........................1,991,115 ........................2,646,000 ........................2,626,864 ....05/20/2050 ... ......IV.......
MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Domestic Bond ............................................. 75513E-BX-8 ........ RTX CORP CALLABLE NOTES FIXED 3.15% 15/DEC/2024 USD 1000 ............................ .......................... 372,190 .......................... 374,000 .......................... 374,000 ....12/15/2024 ... ......IV.......
MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Domestic Bond ............................................. 773903-AJ-8 ........ ROCKWELL AUTOMATION INC CALLABLE NOTES FIXED 4.2% 01/MAR/2049 USD 1000 .......... ........................1,948,136 ........................2,202,000 ........................2,654,401 ....03/01/2049 ... ......IV.......
MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Domestic Bond ............................................. 855244-AX-7 ........ STARBUCKS CORP CALLABLE NOTES FIXED 3.35% 12/MAR/2050 USD 1000 .................... ........................1,140,217 ........................1,556,000 ........................1,465,263 ....03/12/2050 ... ......IV.......
MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Domestic Bond ............................................. 863667-AN-1 ........ STRYKER CORP CALLABLE NOTES FIXED 3.5% 15/MAR/2026 USD 1000 ........................ .......................... 128,624 .......................... 130,000 .......................... 129,856 ....03/15/2026 ... ......IV.......
MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Domestic Bond ............................................. 875127-BG-6 ........ TAMPA ELECTRIC CO CALLABLE NOTES FIXED 3.625% 15/JUN/2050 USD 1000 ............... ........................1,237,811 ....................... 1,600,000 ........................1,582,235 ....06/15/2050 ... ......IV.......
MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Domestic Bond ............................................. 883556-CS-9 ........ THERMO FISHER SCIENTIFIC INC CALLABLE NOTES FIXED 1.215% 18/OCT/2024 USD 1000 . ........................2,508,371 ........................2,513,000 ........................2,507,559 ....10/18/2024 ... ......IV.......
MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Domestic Bond ............................................. 906548-CQ-3 ........ UNION ELECTRIC CO CALLABLE BOND FIXED 3.25% 01/OCT/2049 USD 1000 .................. ........................2,091,299 ........................2,830,000 ........................2,821,332 ....10/01/2049 ... ......IV.......
MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Domestic Bond ............................................. 913017-CX-5 ........ RTX CORP CALLABLE NOTES FIXED 4.625% 16/NOV/2048 USD 1000 ........................... .......................... 104,320 .......................... 113,000 .......................... 114,161 ....11/16/2048 ... ......IV.......
MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Domestic Bond ............................................. 927804-FA-7 ........ VIRGINIA ELECTRIC AND POWER CO CALLABLE NOTES FIXED 6% 15/JAN/2036 USD 1000 ... ........................2,679,702 ........................2,454,000 ........................2,451,012 ....01/15/2036 ... ......IV.......
MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Domestic Bond ............................................. 927804-FW-9 ........ VIRGINIA ELECTRIC AND POWER CO CALLABLE NOTES FIXED 4% 15/NOV/2046 USD 1000 ... ........................2,321,843 ........................2,783,000 ........................2,371,622 ....11/15/2046 ... ......IV.......
MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Domestic Bond ............................................. 94106L-BC-2 ........ WASTE MANAGEMENT INC CALLABLE NOTES FIXED 4.1% 01/MAR/2045 USD 1000 ............. ........................1,911,547 ........................2,175,000 ........................2,219,932 ....03/01/2045 ... ......IV.......
MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Domestic Bond ............................................. 976826-BM-8 ........ WISCONSIN POWER AND LIGHT CO CALLABLE NOTES FIXED 3% 01/JUL/2029 USD 1000 ...... ........................2,289,610 ........................2,417,000 ........................2,413,326 ....07/01/2029 ... ......IV.......
MORGAN STANLEY & CO INTERNATIONAL PLC ....................................................... 4PQUHN3JPFGFNF3BB653 .. Domestic Bond ............................................. 072863-AC-7 ........ BAYLOR SCOTT & WHITE HOLDINGS CALLABLE BOND FIXED 4.185% 15/NOV/2045 USD 1000 . ........................6,003,601 ........................6,662,000 ........................6,675,123 ....11/15/2045 ... ......IV.......
MORGAN STANLEY & CO INTERNATIONAL PLC ....................................................... 4PQUHN3JPFGFNF3BB653 .. Domestic Bond ............................................. 136375-BQ-4 ........ CANADIAN NATIONAL RAILWAY CO CALLABLE BOND FIXED 6.375% 15/NOV/2037 USD 1000 .. .......................... 780,823 .......................... 674,000 .......................... 910,474 ....11/15/2037 ... ......IV.......
MORGAN STANLEY & CO INTERNATIONAL PLC ....................................................... 4PQUHN3JPFGFNF3BB653 .. Domestic Bond ............................................. 438127-AA-0 ........ HONDA MOTOR CO LTD CALLABLE NOTES FIXED 2.271% 10/MAR/2025 USD 1000 .............. ........................2,860,341 ........................2,893,000 ........................2,864,678 ....03/10/2025 ... ......IV.......
MORGAN STANLEY & CO INTERNATIONAL PLC ....................................................... 4PQUHN3JPFGFNF3BB653 .. Domestic Bond ............................................. 882508-CJ-1 ........ TEXAS INSTRUMENTS INC CALLABLE NOTES FIXED 5.15% 08/FEB/2054 USD 1000 ........... ........................6,267,663 ........................6,114,000 ........................6,065,539 ....02/08/2054 ... ......IV.......
GOLDMAN SACHS BANK USA .......................................................................... KD3XUN7C6T14HNAYLU02 .. Domestic Bond ............................................. 052769-AG-1 ........ AUTODESK INC CALLABLE NOTES FIXED 2.85% 15/JAN/2030 USD 1000 ....................... ........................2,227,200 ........................2,400,000 ........................2,402,012 ....01/15/2030 ... ......IV.......
GOLDMAN SACHS BANK USA .......................................................................... KD3XUN7C6T14HNAYLU02 .. Domestic Bond ............................................. 26078J-AF-7 ........ DUPONT DE NEMOURS INC CALLABLE NOTES FIXED 5.419% 15/NOV/2048 USD 1000 .......... ........................4,349,346 ........................3,952,000 ........................4,535,733 ....11/15/2048 ... ......IV.......
GOLDMAN SACHS BANK USA .......................................................................... KD3XUN7C6T14HNAYLU02 .. Domestic Bond ............................................. 651639-AY-2 ........ NEWMONT CORP CALLABLE NOTES FIXED 2.25% 01/OCT/2030 USD 1000 ....................... ........................1,957,059 ........................2,199,000 ........................2,230,914 ....10/01/2030 ... ......IV.......
GOLDMAN SACHS BANK USA .......................................................................... KD3XUN7C6T14HNAYLU02 .. Domestic Bond ............................................. 681919-BC-9 ........ OMNICOM GROUP INC CALLABLE NOTES FIXED 4.2% 01/JUN/2030 USD 1000 .................. ........................7,510,439 ........................7,574,000 ....................... 8,187,606 ....06/01/2030 ... ......IV.......
GOLDMAN SACHS BANK USA .......................................................................... KD3XUN7C6T14HNAYLU02 .. Domestic Bond ............................................. 855244-AU-3 ........ STARBUCKS CORP CALLABLE NOTES FIXED 4.45% 15/Aug/2049 USD 1000 .................... ........................7,773,459 ........................8,791,000 ........................9,160,650 ....08/15/2049 ... ......IV.......
GOLDMAN SACHS BANK USA .......................................................................... KD3XUN7C6T14HNAYLU02 .. Domestic Bond ............................................. 92343V-BT-0 ........ VERIZON COMMUNICATIONS INC CALLABLE NOTES FIXED 6.55% 15/SEP/2043 USD 1000 ..... ........................7,193,630 ........................6,134,000 ........................6,128,038 ....09/15/2043 ... ......IV.......
GOLDMAN SACHS BANK USA .......................................................................... KD3XUN7C6T14HNAYLU02 .. Domestic Bond ............................................. 581557-BU-8 ........ MCKESSON CORP CALLABLE NOTES FIXED 5.1% 15/JUL/2033 USD 1000 ....................... ........................2,998,822 ........................2,896,000 ........................2,981,352 ....07/15/2033 ... ......IV.......
NOMURA GLOBAL FINANCIAL PRODUCTS INC. ....................................................... 0Z3VO5H2G7GRS05BHJ91 .. Domestic Bond ............................................. 032095-AJ-0 ........ AMPHENOL CORP CALLABLE NOTES FIXED 2.8% 15/FEB/2030 USD 1000 ....................... .......................... 172,873 .......................... 187,000 .......................... 193,368 ....02/15/2030 ... ......IV.......
NOMURA GLOBAL FINANCIAL PRODUCTS INC. ....................................................... 0Z3VO5H2G7GRS05BHJ91 .. Domestic Bond ............................................. 666807-BP-6 ........ NORTHROP GRUMMAN CORP CALLABLE NOTES FIXED 4.03% 15/OCT/2047 USD 1000 ........... ........................7,260,726 ........................8,462,000 ........................8,590,849 ....10/15/2047 ... ......IV.......
NOMURA GLOBAL FINANCIAL PRODUCTS INC. ....................................................... 0Z3VO5H2G7GRS05BHJ91 .. Domestic Bond ............................................. 863667-AJ-0 ........ STRYKER CORP CALLABLE NOTES FIXED 4.625% 15/MAR/2046 USD 1000 ..................... .......................... 660,010 .......................... 709,000 .......................... 702,427 ....03/15/2046 ... ......IV.......
NOMURA GLOBAL FINANCIAL PRODUCTS INC. ....................................................... 0Z3VO5H2G7GRS05BHJ91 .. Domestic Bond ............................................. 96926G-AC-7 ........ WILLIAM MARSH RICE UNIVERSITY CALLABLE BOND FIXED 3.574% 15/MAY/2045 USD 5000 . ...................... 21,641,373 ...................... 24,790,000 ...................... 24,869,845 ....05/15/2045 ... ......IV.......
DEUTSCHE BANK AG .................................................................................. 7LTWFZYICNSX8D621K86 . Domestic Bond ............................................. 001192-AK-9 ........ SOUTHERN CO GAS CAPITAL CORP CALLABLE NOTES FIXED 4.4% 01/JUN/2043 USD 1000 .... .......................... 809,523 .......................... 907,000 .......................... 907,974 ....06/01/2043 ... ......IV.......
DEUTSCHE BANK AG .................................................................................. 7LTWFZYICNSX8D621K86 . Domestic Bond ............................................. 278642-AW-3 ........ EBAY INC CALLABLE NOTES FIXED 2.7% 11/MAR/2030 USD 1000 ............................. ........................5,115,163 ........................5,549,000 ........................5,789,837 ....03/11/2030 ... ......IV.......
DEUTSCHE BANK AG .................................................................................. 7LTWFZYICNSX8D621K86 . Domestic Bond ............................................. 681919-BC-9 ........ OMNICOM GROUP INC CALLABLE NOTES FIXED 4.2% 01/JUN/2030 USD 1000 .................. ........................1,216,703 ........................1,227,000 ........................1,326,405 ....06/01/2030 ... ......IV.......
DEUTSCHE BANK AG .................................................................................. 7LTWFZYICNSX8D621K86 . Domestic Bond ............................................. 913017-CX-5 ........ RTX CORP CALLABLE NOTES FIXED 4.625% 16/NOV/2048 USD 1000 ........................... ........................8,564,424 ........................9,277,000 ........................9,372,338 ....11/16/2048 ... ......IV.......
DEUTSCHE BANK AG .................................................................................. 7LTWFZYICNSX8D621K86 . Domestic Bond ............................................. 92344G-AX-4 ........ VERIZON COMMUNICATIONS INC CALLABLE NOTES FIXED 5.85% 15/SEP/2035 USD 1000 ..... ........................4,911,252 ........................4,550,000 ........................4,431,059 ....09/15/2035 ... ......IV.......
JPMORGAN CHASE BANK N.A. ........................................................................ 7H6GLXDRUGQFU57RNE97 .. Domestic Bond ............................................. 756109-AW-4 ........ REALTY INCOME CORP CALLABLE NOTES FIXED 3.25% 15/JUN/2029 USD 1000 ............... .......................... 406,303 .......................... 424,686 .......................... 423,277 ....06/15/2029 ... ......IV.......
SOCIETE GENERALE SA .............................................................................. O2RNE8IBXP4R0TD8PU41 .. Domestic Bond ............................................. 219350-AW-5 ........ CORNING INC CALLABLE NOTES FIXED 4.75% 15/MAR/2042 USD 1000 ........................ ........................4,723,910 ........................5,018,000 ........................4,826,748 ....03/15/2042 ... ......IV.......
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 032654-AX-3 ........ ANALOG DEVICES INC CALLABLE NOTES FIXED 2.95% 01/OCT/2051 USD 1000 ............... ........................1,071,685 ........................1,530,000 ........................1,518,161 ....10/01/2051 ... ......IV.......

WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 035240-AT-7 ........
ANHEUSER-BUSCH INBEV WORLDWIDE INC CALLABLE NOTES FIXED 4.5% 01/JUN/2050 USD 

1000 ................................................................................................ ........................3,315,295 ........................3,477,000 ........................3,893,245 ....06/01/2050 ... ......IV.......
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 072863-AJ-2 ........ BAYLOR SCOTT & WHITE HOLDINGS CALLABLE BOND FIXED 2.839% 15/NOV/2050 USD 1000 . ........................1,666,595 ........................2,393,000 ........................2,393,000 ....11/15/2050 ... ......IV.......
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY

SCHEDULE DB - PART D - SECTION 2
Collateral for Derivative Instruments Open as of Current Statement Date
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WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 166756-AU-0 ........ CHEVRON USA INC CALLABLE NOTES FIXED 5.25% 15/NOV/2043 USD 1000 ................... ........................3,240,551 ........................3,100,000 ........................3,269,816 ....11/15/2043 ... ......IV.......
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 20825C-AP-9 ........ CONOCOPHILLIPS CALLABLE BOND FIXED 5.9% 15/MAY/2038 USD 1000 ....................... ........................4,394,712 ........................4,000,000 ........................3,990,011 ....05/15/2038 ... ......IV.......
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 26875P-AN-1 ........ EOG RESOURCES INC CALLABLE NOTES FIXED 3.9% 01/APR/2035 USD 1000 .................. ........................2,824,709 ........................3,025,000 ........................3,325,643 ....04/01/2035 ... ......IV.......
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 369550-BJ-6 ........ GENERAL DYNAMICS CORP CALLABLE NOTES FIXED 4.25% 01/APR/2050 USD 1000 ........... .......................... 103,902 .......................... 115,000 .......................... 113,448 ....04/01/2050 ... ......IV.......

WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 404530-AD-9 ........
HACKENSACK MERIDIAN HEALTH INC CALLABLE BOND FIXED 2.875% 01/SEP/2050 USD 1000 

...................................................................................................... ...................... 12,080,615 ...................... 17,275,000 ...................... 17,274,953 ....09/01/2050 ... ......IV.......
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 482480-AH-3 ........ KLA CORP CALLABLE NOTES FIXED 5% 15/MAR/2049 USD 1000 ................................ ........................2,762,830 ........................2,784,000 ........................3,062,178 ....03/15/2049 ... ......IV.......
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 539830-BB-4 ........ LOCKHEED MARTIN CORP CALLABLE NOTES FIXED 4.07% 15/DEC/2042 USD 1000 ............ ........................1,358,432 ........................1,500,000 ........................1,397,517 ....12/15/2042 ... ......IV.......
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 589331-AQ-0 ........ MERCK SHARP & DOHME CORP CALLABLE NOTES FIXED 5.85% 30/JUN/2039 USD 1000 ....... ...................... 13,451,579 ...................... 12,219,000 .......................12,202,252 ....06/30/2039 ... ......IV.......
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 63902H-BF-5 ........ NATURE CONSERVANCY/THE CALLABLE BOND FIXED 3.957% 01/MAR/2052 USD 1000 .......... .......................... 502,279 .......................... 582,000 .......................... 582,000 ....03/01/2052 ... ......IV.......
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 713448-DF-2 ........ PEPSICO INC CALLABLE NOTES FIXED 2.85% 24/FEB/2026 USD 1000 ........................ ........................2,444,916 ........................2,482,000 ........................2,428,525 ....02/24/2026 ... ......IV.......
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 718172-BD-0 ........ PHILIP MORRIS INTERNATIONAL INC NOTES FIXED 4.875% 15/NOV/2043 USD 1000 ......... ........................2,322,769 ........................2,418,000 ........................2,167,948 ....11/15/2043 ... ......IV.......
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 742718-DF-3 ........ PROCTER & GAMBLE CO/THE CALLABLE NOTES FIXED 5.55% 05/MAR/2037 USD 1000 ........ ........................6,238,915 ........................5,600,000 ........................5,550,938 ....03/05/2037 ... ......IV.......

WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 74456Q-BL-9 ........
PUBLIC SERVICE ELECTRIC AND GAS CO CALLABLE MEDIUM TERM NOTE FIXED 3% 

15/MAY/2025 USD 1000 ........................................................................... .......................... 988,914 ....................... 1,000,000 .......................... 999,906 ....05/15/2025 ... ......IV.......
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 745332-CJ-3 ........ PUGET SOUND ENERGY INC CALLABLE NOTES FIXED 3.25% 15/SEP/2049 USD 1000 .......... .......................... 571,992 .......................... 798,000 .......................... 799,866 ....09/15/2049 ... ......IV.......
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 745332-CN-4 ........ PUGET SOUND ENERGY INC CALLABLE BOND FIXED 5.685% 15/JUN/2054 USD 1000 .......... .......................... 683,880 .......................... 634,000 .......................... 739,009 ....06/15/2054 ... ......IV.......
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 773903-AJ-8 ........ ROCKWELL AUTOMATION INC CALLABLE NOTES FIXED 4.2% 01/MAR/2049 USD 1000 .......... ........................2,499,311 ........................2,825,000 ........................3,411,541 ....03/01/2049 ... ......IV.......
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 81728X-AA-6 ........ SENTARA HEALTH CALLABLE NOTES FIXED 2.927% 01/NOV/2051 USD 1000 ................... ........................3,978,378 ........................5,673,000 ........................5,673,000 ....11/01/2051 ... ......IV.......
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 833034-AM-3 ........ SNAP-ON INC CALLABLE NOTES FIXED 3.1% 01/MAY/2050 USD 1000 ......................... ........................4,402,661 ........................6,157,000 ........................6,340,039 ....05/01/2050 ... ......IV.......
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 842400-GU-1 ........ SOUTHERN CALIFORNIA EDISON CO CALLABLE BOND FIXED 2.25% 01/JUN/2030 USD 1000 .. ........................2,501,990 ........................2,805,000 ........................2,869,137 ....06/01/2030 ... ......IV.......
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 842400-HX-4 ........ SOUTHERN CALIFORNIA EDISON CO CALLABLE BOND FIXED 5.875% 01/DEC/2053 USD 1000 . ...................... 27,093,850 ...................... 25,000,000 ...................... 28,075,372 ....12/01/2053 ... ......IV.......
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 882484-AC-2 ........ TEXAS HEALTH RESOURCES CALLABLE NOTES FIXED 2.328% 15/NOV/2050 USD 1000 ......... .......................... 731,753 ........................1,179,000 ........................1,179,000 ....11/15/2050 ... ......IV.......
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 906548-CN-0 ........ UNION ELECTRIC CO CALLABLE BOND FIXED 4% 01/APR/2048 USD 1000 ..................... ........................3,392,007 ........................4,029,000 ........................4,499,787 ....04/01/2048 ... ......IV.......
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 907818-EB-0 ........ UNION PACIFIC CORP CALLABLE NOTES FIXED 3.375% 01/FEB/2035 USD 1000 .............. ........................2,730,426 ........................3,000,000 ........................2,929,354 ....02/01/2035 ... ......IV.......
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 94106L-BK-4 ........ WASTE MANAGEMENT INC CALLABLE NOTES FIXED 4.15% 15/JUL/2049 USD 1000 ............ ........................7,011,432 ........................7,936,000 ........................8,395,451 ....07/15/2049 ... ......IV.......
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 976843-BM-3 ........ WISCONSIN PUBLIC SERVICE CORP CALLABLE NOTES FIXED 3.3% 01/SEP/2049 USD 1000 .. ........................8,083,350 ...................... 11,000,000 ...................... 10,988,866 ....09/01/2049 ... ......IV.......
BARCLAYS BANK PLC ................................................................................. G5GSEF7VJP5I7OUK5573 .. Domestic Bond ............................................. 023135-BC-9 ........ AMAZON.COM INC CALLABLE NOTES FIXED 3.15% 22/AUG/2027 USD 1000 .................... ...................... 12,948,817 ...................... 13,200,000 ...................... 13,181,011 ....08/22/2027 ... ......IV.......
BARCLAYS BANK PLC ................................................................................. G5GSEF7VJP5I7OUK5573 .. Domestic Bond ............................................. 038222-AN-5 ........ APPLIED MATERIALS INC CALLABLE NOTES FIXED 1.75% 01/JUN/2030 USD 1000 ........... ...................... 12,483,005 ...................... 14,253,000 ...................... 13,249,890 ....06/01/2030 ... ......IV.......

BARCLAYS BANK PLC ................................................................................. G5GSEF7VJP5I7OUK5573 .. Domestic Bond ............................................. 10373Q-BE-9 ........
BP CAPITAL MARKETS AMERICA INC CALLABLE NOTES FIXED 3.41% 11/FEB/2026 USD 1000 

...................................................................................................... ...................... 14,221,901 ...................... 14,358,000 ...................... 14,193,978 ....02/11/2026 ... ......IV.......
BARCLAYS BANK PLC ................................................................................. G5GSEF7VJP5I7OUK5573 .. Domestic Bond ............................................. 278062-AD-6 ........ EATON CORP CALLABLE NOTES FIXED 4% 02/NOV/2032 USD 1000 ............................. ........................1,759,720 ....................... 1,800,000 ........................2,080,327 ....11/02/2032 ... ......IV.......
BARCLAYS BANK PLC ................................................................................. G5GSEF7VJP5I7OUK5573 .. MBS RMBS-REMIC or CM ................................... 3136AQ-KE-9 ........ FNMA_15-83 ....................................................................................... ........................9,715,193 ........................7,869,000 ...................... 10,996,999 ....11/25/2045 ... ......IV.......
BARCLAYS BANK PLC ................................................................................. G5GSEF7VJP5I7OUK5573 .. MBS RMBS-REMIC or CM ................................... 3136B1-K6-0 ........ FNMA_18-30 ....................................................................................... ........................5,568,483 ........................4,640,000 ........................6,158,881 ....05/25/2048 ... ......IV.......
BARCLAYS BANK PLC ................................................................................. G5GSEF7VJP5I7OUK5573 .. MBS RMBS-REMIC or CM ................................... 3137BM-TN-6 ........ FHLMC_45-48 ...................................................................................... ........................4,651,205 ........................5,200,000 ........................5,054,602 ....01/15/2046 ... ......IV.......
BARCLAYS BANK PLC ................................................................................. G5GSEF7VJP5I7OUK5573 .. MBS RMBS-REMIC or CM ................................... 3137FH-HM-8 ........ FHLMC_4821 ....................................................................................... ........................3,669,979 ....................... 7,000,000 ........................3,773,774 ....05/15/2048 ... ......IV.......
BARCLAYS BANK PLC ................................................................................. G5GSEF7VJP5I7OUK5573 .. Domestic Bond ............................................. 369550-BN-7 ........ GENERAL DYNAMICS CORP CALLABLE NOTES FIXED 1.15% 01/JUN/2026 USD 1000 ........... ........................9,553,530 ...................... 10,000,000 ........................9,344,978 ....06/01/2026 ... ......IV.......
BARCLAYS BANK PLC ................................................................................. G5GSEF7VJP5I7OUK5573 .. MBS RMBS-REMIC or CM ................................... 38379W-HL-9 ........ GNMA_16-49F ...................................................................................... ........................2,606,863 ........................2,846,000 ........................2,887,683 ....04/20/2046 ... ......IV.......
BARCLAYS BANK PLC ................................................................................. G5GSEF7VJP5I7OUK5573 .. MBS RMBS-REMIC or CM ................................... 38380T-3M-6 ........ GNMA_17-125 ...................................................................................... ........................1,538,163 ........................1,899,000 ........................1,818,934 ....08/20/2047 ... ......IV.......
BARCLAYS BANK PLC ................................................................................. G5GSEF7VJP5I7OUK5573 .. MBS RMBS-REMIC or CM ................................... 38380Y-R8-0 ........ GNMA_18-122 ...................................................................................... ........................6,111,216 ........................5,600,000 ........................6,705,849 ....09/20/2048 ... ......IV.......
BARCLAYS BANK PLC ................................................................................. G5GSEF7VJP5I7OUK5573 .. MBS RMBS-REMIC or CM ................................... 38381A-HY-5 ........ GNMA_18-146 ...................................................................................... ........................5,974,171 ........................5,209,000 ........................6,073,693 ....10/20/2048 ... ......IV.......
BARCLAYS BANK PLC ................................................................................. G5GSEF7VJP5I7OUK5573 .. Domestic Bond ............................................. 713448-EQ-7 ........ PEPSICO INC CALLABLE NOTES FIXED 2.25% 19/MAR/2025 USD 1000 ........................ ...................... 11,215,169 ...................... 11,340,000 ...................... 11,339,120 ....03/19/2025 ... ......IV.......
BARCLAYS BANK PLC ................................................................................. G5GSEF7VJP5I7OUK5573 .. Domestic Bond ............................................. 747525-BP-7 ........ QUALCOMM INC CALLABLE NOTES FIXED 1.65% 20/MAY/2032 USD 1000 ....................... ...................... 12,479,175 ...................... 15,000,000 ...................... 14,919,868 ....05/20/2032 ... ......IV.......
BARCLAYS BANK PLC ................................................................................. G5GSEF7VJP5I7OUK5573 .. Domestic Bond ............................................. 872540-AT-6 ........ TJX COS INC/THE CALLABLE NOTES FIXED 3.875% 15/APR/2030 USD 1000 ................. .......................12,324,338 ...................... 12,500,000 ...................... 12,490,586 ....04/15/2030 ... ......IV.......
BARCLAYS BANK PLC ................................................................................. G5GSEF7VJP5I7OUK5573 .. Domestic Bond ............................................. 94106L-BS-7 ........ WASTE MANAGEMENT INC CALLABLE NOTES FIXED 4.15% 15/APR/2032 USD 1000 ............ ........................9,100,713 ........................9,198,000 ........................9,186,685 ....04/15/2032 ... ......IV.......

MIZUHO CAPITAL MARKETS LLC ..................................................................... OV6W8S6QX2D1J857QP30 .. Domestic Bond ............................................. 210385-AF-7 ........
CONSTELLATION ENERGY GENERATION LLC CALLABLE BOND FIXED 5.75% 15/MAR/2054 USD 

1000 ................................................................................................ ........................9,532,031 ........................9,008,000 ........................9,729,766 ....03/15/2054 ... ......IV.......
MIZUHO CAPITAL MARKETS LLC ..................................................................... OV6W8S6QX2D1J857QP30 .. Domestic Bond ............................................. 278642-AW-3 ........ EBAY INC CALLABLE NOTES FIXED 2.7% 11/MAR/2030 USD 1000 ............................. ........................6,359,615 ........................6,899,000 ........................7,198,430 ....03/11/2030 ... ......IV.......
MIZUHO CAPITAL MARKETS LLC ..................................................................... OV6W8S6QX2D1J857QP30 .. Domestic Bond ............................................. 375558-BG-7 ........ GILEAD SCIENCES INC CALLABLE NOTES FIXED 4.6% 01/SEP/2035 USD 1000 ............... ........................2,648,970 ........................2,661,000 ........................3,239,710 ....09/01/2035 ... ......IV.......
MIZUHO CAPITAL MARKETS LLC ..................................................................... OV6W8S6QX2D1J857QP30 .. Domestic Bond ............................................. 58013M-EZ-3 ........ MCDONALD'S CORP CALLABLE MEDIUM TERM NOTE FIXED 4.7% 09/DEC/2035 USD 1000 ...... ........................2,669,612 ........................2,643,000 ........................3,095,604 ....12/09/2035 ... ......IV.......
MIZUHO CAPITAL MARKETS LLC ..................................................................... OV6W8S6QX2D1J857QP30 .. Domestic Bond ............................................. 913017-CX-5 ........ RTX CORP CALLABLE NOTES FIXED 4.625% 16/NOV/2048 USD 1000 ........................... ...................... 12,668,923 ...................... 13,723,000 ...................... 13,864,029 ....11/16/2048 ... ......IV.......
BANK OF AMERICA NA ............................................................................... B4TYDEB6GKMZO031MB27 . Domestic Bond ............................................. 032654-AS-4 ........ ANALOG DEVICES INC CALLABLE NOTES FIXED 2.95% 01/APR/2025 USD 1000 ............... ........................9,198,634 ........................9,284,000 ........................9,216,921 ....04/01/2025 ... ......IV.......

BANK OF AMERICA NA ............................................................................... B4TYDEB6GKMZO031MB27 . Domestic Bond ............................................. 05723K-AF-7 ........
BAKER HUGHES HOLDINGS LLC / BAKER HUGHES CO-OBLIGOR INC CALLABLE NOTES FIXED 

4.08% 15/DEC/2047 USD 1 ....................................................................... ........................4,647,621 ........................5,500,000 ........................5,041,324 ....12/15/2047 ... ......IV.......

BANK OF AMERICA NA ............................................................................... B4TYDEB6GKMZO031MB27 . Domestic Bond ............................................. 12189T-AX-2 ........
BURLINGTON NORTHERN SANTA FE LLC CALLABLE BOND FIXED 6.2% 15/AUG/2036 USD 1000 

...................................................................................................... ........................2,272,468 ........................2,000,000 ........................1,992,868 ....08/15/2036 ... ......IV.......
BANK OF AMERICA NA ............................................................................... B4TYDEB6GKMZO031MB27 . Domestic Bond ............................................. 539830-BL-2 ........ LOCKHEED MARTIN CORP CALLABLE NOTES FIXED 4.7% 15/MAY/2046 USD 1000 .............. ...................... 20,110,557 ...................... 20,772,000 ...................... 21,303,428 ....05/15/2046 ... ......IV.......
BANK OF AMERICA NA ............................................................................... B4TYDEB6GKMZO031MB27 . Domestic Bond ............................................. 641423-BP-2 ........ NEVADA POWER CO CALLABLE NOTES FIXED 6.65% 01/APR/2036 USD 1000 ................... ............................58,842 ............................52,000 ............................51,951 ....04/01/2036 ... ......IV.......
BANK OF AMERICA NA ............................................................................... B4TYDEB6GKMZO031MB27 . Domestic Bond ............................................. 745332-CJ-3 ........ PUGET SOUND ENERGY INC CALLABLE NOTES FIXED 3.25% 15/SEP/2049 USD 1000 .......... ...................... 12,594,577 ...................... 17,571,000 ...................... 17,612,079 ....09/15/2049 ... ......IV.......
BANK OF AMERICA NA ............................................................................... B4TYDEB6GKMZO031MB27 . Domestic Bond ............................................. 745332-CN-4 ........ PUGET SOUND ENERGY INC CALLABLE BOND FIXED 5.685% 15/JUN/2054 USD 1000 .......... ...................... 10,102,870 ........................9,366,000 ...................... 10,917,280 ....06/15/2054 ... ......IV.......
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY

SCHEDULE DB - PART D - SECTION 2
Collateral for Derivative Instruments Open as of Current Statement Date
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BANK OF AMERICA NA ............................................................................... B4TYDEB6GKMZO031MB27 . Domestic Bond ............................................. 87305Q-CQ-2 ........ TTX CO CALLABLE MEDIUM TERM NOTE FIXED 5.5% 25/SEP/2026 USD 1000 ................. .......................25,122,356 ...................... 24,600,000 ...................... 24,580,987 ....09/25/2026 ... ......IV.......

BANK OF AMERICA NA ............................................................................... B4TYDEB6GKMZO031MB27 . Domestic Bond ............................................. 93884P-DY-3 ........
WASHINGTON GAS LIGHT CO CALLABLE MEDIUM TERM NOTE FIXED 3.65% 15/SEP/2049 USD 

1000 ................................................................................................ ........................9,143,850 ...................... 11,778,000 ...................... 12,807,636 ....09/15/2049 ... ......IV.......
Ice Clear US Inc .................................................................................. 549300HWWR1D8OTS2G29 .. Government Bond .......................................... 912833-7Q-7 ........ UNITED STATES OF AMERICA BOND ZERO CPN 15/NOV/2031 USD 100 ......................... .......................35,999,734 ...................... 47,300,000 .......................35,339,921 ....11/15/2031 ... .......I........
Ice Clear US Inc .................................................................................. 549300HWWR1D8OTS2G29 .. Government Bond .......................................... 91282C-GX-3 ........ UNITED STATES OF AMERICA NOTES FIXED 3.875% 30/APR/2025 USD 100 ................... ...................... 17,214,153 ...................... 17,260,000 ...................... 17,118,779 ....04/30/2025 ... .......I........
Ice Clear US Inc .................................................................................. 549300HWWR1D8OTS2G29 .. Government Bond .......................................... 912810-RT-7 ........ UNITED STATES OF AMERICA BOND FIXED 2.25% 15/AUG/2046 USD 100 ..................... ...................... 21,869,438 ...................... 30,600,000 ...................... 31,778,670 ....08/15/2046 ... .......I........
DEUTSCHE BANK AG .................................................................................. 7LTWFZYICNSX8D621K86 . Domestic Bond ............................................. 012653-AD-3 ........ ALBEMARLE CORP CALLABLE NOTES FIXED 4.65% 01/JUN/2027 USD 1000 .................... .......................... 810,964 .......................... 808,000 .......................... 806,146 ....06/01/2027 ... .......I........
DEUTSCHE BANK AG .................................................................................. 7LTWFZYICNSX8D621K86 . Domestic Bond ............................................. 117043-AT-6 ........ BRUNSWICK CORP/DE CALLABLE NOTES FIXED 2.4% 18/AUG/2031 USD 1000 .................. ...................... 10,668,400 ...................... 12,740,000 ...................... 12,716,560 ....08/18/2031 ... .......I........
DEUTSCHE BANK AG .................................................................................. 7LTWFZYICNSX8D621K86 . Domestic Bond ............................................. 16411Q-AN-1 ........ CHENIERE ENERGY PARTNERS LP CALLABLE NOTES FIXED 3.25% 31/JAN/2032 USD 1000 ... ........................4,283,108 ........................4,799,000 ........................3,987,009 ....01/31/2032 ... .......I........
DEUTSCHE BANK AG .................................................................................. 7LTWFZYICNSX8D621K86 . Domestic Bond ............................................. 23311V-AH-0 ........ DCP MIDSTREAM OPERATING LP CALLABLE NOTES FIXED 5.125% 15/MAY/2029 USD 1000 ... .......................... 480,725 .......................... 469,000 .......................... 483,837 ....05/15/2029 ... .......I........
DEUTSCHE BANK AG .................................................................................. 7LTWFZYICNSX8D621K86 . Domestic Bond ............................................. 25470D-AG-4 ........ DISCOVERY COMMUNICATIONS LLC CALLABLE NOTES FIXED 4.95% 15/MAY/2042 USD 1000 .. ........................1,546,292 ........................1,952,000 ........................1,975,547 ....05/15/2042 ... .......I........

DEUTSCHE BANK AG .................................................................................. 7LTWFZYICNSX8D621K86 . Domestic Bond ............................................. 31620M-BT-2 ........
FIDELITY NATIONAL INFORMATION SERVICES INC CALLABLE NOTES FIXED 2.25% 

01/MAR/2031 USD 1000 ........................................................................... ...................... 14,340,058 ...................... 16,320,000 ...................... 16,172,699 ....03/01/2031 ... .......I........
DEUTSCHE BANK AG .................................................................................. 7LTWFZYICNSX8D621K86 . Domestic Bond ............................................. 524660-BA-4 ........ LEGGETT & PLATT INC CALLABLE NOTES FIXED 3.5% 15/NOV/2051 USD 1000 ............... ........................3,369,618 ........................5,050,000 ........................5,127,366 ....11/15/2051 ... .......I........
DEUTSCHE BANK AG .................................................................................. 7LTWFZYICNSX8D621K86 . Domestic Bond ............................................. 824348-AW-6 ........ SHERWIN-WILLIAMS CO/THE CALLABLE NOTES FIXED 3.45% 01/JUN/2027 USD 1000 ........ ...................... 16,101,471 ...................... 16,389,000 ...................... 15,982,112 ....06/01/2027 ... .......I........
DEUTSCHE BANK AG .................................................................................. 7LTWFZYICNSX8D621K86 . Domestic Bond ............................................. 854502-AQ-4 ........ STANLEY BLACK & DECKER INC CALLABLE NOTES FIXED 3% 15/MAY/2032 USD 1000 ........ ........................2,638,638 ........................2,940,000 ........................2,935,554 ....05/15/2032 ... .......I........
DEUTSCHE BANK AG .................................................................................. 7LTWFZYICNSX8D621K86 . Domestic Bond ............................................. 98419M-AL-4 ........ XYLEM INC/NY CALLABLE NOTES FIXED 2.25% 30/JAN/2031 USD 1000 ....................... ...................... 14,677,137 ...................... 16,750,000 ...................... 16,815,570 ....01/30/2031 ... .......I........
NOMURA GLOBAL FINANCIAL PRODUCTS INC. ....................................................... 0Z3VO5H2G7GRS05BHJ91 .. Domestic Bond ............................................. 125491-AN-0 ........ CI FINANCIAL CORP CALLABLE NOTES FIXED 3.2% 17/DEC/2030 USD 1000 ................. ...................... 20,293,612 ...................... 24,010,000 .......................24,054,594 ....12/17/2030 ... .......I........
NOMURA GLOBAL FINANCIAL PRODUCTS INC. ....................................................... 0Z3VO5H2G7GRS05BHJ91 .. Domestic Bond ............................................. 22822V-AP-6 ........ CROWN CASTLE INC CALLABLE NOTES FIXED 4% 15/NOV/2049 USD 1000 ..................... ........................1,553,196 ........................1,918,000 ........................1,911,974 ....11/15/2049 ... .......I........

NOMURA GLOBAL FINANCIAL PRODUCTS INC. ....................................................... 0Z3VO5H2G7GRS05BHJ91 .. Domestic Bond ............................................. 46188B-AA-0 ........
INVITATION HOMES OPERATING PARTNERSHIP LP CALLABLE NOTES FIXED 2% 15/AUG/2031 

USD 1000 ........................................................................................... ........................4,284,368 ........................5,132,000 ........................5,073,628 ....08/15/2031 ... .......I........
NOMURA GLOBAL FINANCIAL PRODUCTS INC. ....................................................... 0Z3VO5H2G7GRS05BHJ91 .. Domestic Bond ............................................. 970648-AK-7 ........ WILLIS NORTH AMERICA INC CALLABLE NOTES FIXED 3.875% 15/SEP/2049 USD 1000 ...... ........................3,591,695 ........................4,621,000 ........................5,001,701 ....09/15/2049 ... .......I........
BANK OF AMERICA NA ............................................................................... B4TYDEB6GKMZO031MB27 . Domestic Bond ............................................. 037833-BA-7 ........ APPLE INC CALLABLE NOTES FIXED 3.45% 09/FEB/2045 USD 1000 .......................... ........................4,332,236 ........................5,180,000 ........................5,370,185 ....02/09/2045 ... .......I........
BANK OF AMERICA NA ............................................................................... B4TYDEB6GKMZO031MB27 . Domestic Bond ............................................. 136375-BN-1 ........ CANADIAN NATIONAL RAILWAY CO CALLABLE NOTES FIXED 6.2% 01/JUN/2036 USD 1000 ... ........................1,129,435 ....................... 1,000,000 .......................... 997,949 ....06/01/2036 ... .......I........
BANK OF AMERICA NA ............................................................................... B4TYDEB6GKMZO031MB27 . Domestic Bond ............................................. 278865-BE-9 ........ ECOLAB INC CALLABLE NOTES FIXED 4.8% 24/MAR/2030 USD 1000 .......................... ........................4,669,812 ........................4,531,000 ........................5,028,462 ....03/24/2030 ... .......I........
BANK OF AMERICA NA ............................................................................... B4TYDEB6GKMZO031MB27 . Domestic Bond ............................................. 539830-BL-2 ........ LOCKHEED MARTIN CORP CALLABLE NOTES FIXED 4.7% 15/MAY/2046 USD 1000 .............. ........................5,752,789 ........................5,942,000 ........................6,094,019 ....05/15/2046 ... .......I........
BANK OF AMERICA NA ............................................................................... B4TYDEB6GKMZO031MB27 . Domestic Bond ............................................. 742718-FP-9 ........ PROCTER & GAMBLE CO/THE CALLABLE NOTES FIXED 1% 23/APR/2026 USD 1000 ............ ........................3,491,670 ........................3,650,000 ........................3,470,884 ....04/23/2026 ... .......I........
BANK OF AMERICA NA ............................................................................... B4TYDEB6GKMZO031MB27 . Domestic Bond ............................................. 81762P-AE-2 ........ SERVICENOW INC CALLABLE NOTES FIXED 1.4% 01/SEP/2030 USD 1000 ..................... ...................... 13,965,536 ...................... 16,277,000 ...................... 16,240,096 ....09/01/2030 ... .......I........

BANK OF AMERICA NA ............................................................................... B4TYDEB6GKMZO031MB27 . Domestic Bond ............................................. 89153V-AQ-2 ........
TOTALENERGIES CAPITAL INTERNATIONAL SA CALLABLE NOTES FIXED 3.455% 19/FEB/2029 

USD 1000 ........................................................................................... ...................... 10,188,456 ...................... 10,458,000 ...................... 10,458,000 ....02/19/2029 ... .......I........
BANK OF AMERICA NA ............................................................................... B4TYDEB6GKMZO031MB27 . Domestic Bond ............................................. 91324P-DQ-2 ........ UNITEDHEALTH GROUP INC CALLABLE NOTES FIXED 4.45% 15/DEC/2048 USD 1000 .......... ........................1,803,368 ........................2,000,000 ........................1,992,660 ....12/15/2048 ... .......I........
CITIBANK NA ........................................................................................ E57ODZWZ7FF32TWEFA76 . Local Authority .......................................... 186398-HN-6 ........ CLEVELAND OHIO PUB PWR SYS REV ............................................................. ........................1,382,308 ........................1,703,000 ........................1,234,840 ....11/15/2030 ... .......I........
CITIBANK NA ........................................................................................ E57ODZWZ7FF32TWEFA76 . Local Authority .......................................... 70869P-NB-9 ........ PENNSYLVANIA ECONOMIC DEV FING ............................................................. ........................1,778,304 ........................2,112,000 ........................2,118,252 ....06/15/2036 ... .......I........
CITIBANK NA ........................................................................................ E57ODZWZ7FF32TWEFA76 . Local Authority .......................................... 91335V-KU-9 ........ UNIV PITTSBURGH OF THE COMWLTH ............................................................. .......................... 664,262 .......................... 805,000 .......................... 805,000 ....09/15/2041 ... .......I........
BNP PARIBAS ......................................................................................... R0MUWSFPU8MPRO8K5P83 .. Domestic Bond ............................................. 012653-AD-3 ........ ALBEMARLE CORP CALLABLE NOTES FIXED 4.65% 01/JUN/2027 USD 1000 .................... ........................2,680,797 ........................2,671,000 ........................2,685,996 ....06/01/2027 ... .......I........
BNP PARIBAS ......................................................................................... R0MUWSFPU8MPRO8K5P83 .. Domestic Bond ............................................. 092113-AS-8 ........ BLACK HILLS CORP CALLABLE NOTES FIXED 3.875% 15/OCT/2049 USD 1000 ................ ........................7,175,529 ........................9,251,000 ...................... 10,362,273 ....10/15/2049 ... .......I........
BNP PARIBAS ......................................................................................... R0MUWSFPU8MPRO8K5P83 .. Domestic Bond ............................................. 16411Q-AN-1 ........ CHENIERE ENERGY PARTNERS LP CALLABLE NOTES FIXED 3.25% 31/JAN/2032 USD 1000 ... .......................... 830,918 .......................... 931,000 .......................... 773,475 ....01/31/2032 ... .......I........
BNP PARIBAS ......................................................................................... R0MUWSFPU8MPRO8K5P83 .. Domestic Bond ............................................. 21036P-AY-4 ........ CONSTELLATION BRANDS INC CALLABLE NOTES FIXED 3.6% 15/FEB/2028 USD 1000 ........ ........................2,559,249 ........................2,621,000 ........................2,619,018 ....02/15/2028 ... .......I........
BNP PARIBAS ......................................................................................... R0MUWSFPU8MPRO8K5P83 .. Domestic Bond ............................................. 212015-AQ-4 ........ CONTINENTAL RESOURCES INC/OK CALLABLE NOTES FIXED 4.9% 01/JUN/2044 USD 1000 .... ........................1,286,250 ........................1,500,000 ........................1,508,826 ....06/01/2044 ... .......I........
BNP PARIBAS ......................................................................................... R0MUWSFPU8MPRO8K5P83 .. Domestic Bond ............................................. 23311V-AK-3 ........ DCP MIDSTREAM OPERATING LP CALLABLE NOTES FIXED 3.25% 15/FEB/2032 USD 1000 ..... ........................1,144,875 ........................1,290,000 ........................1,249,939 ....02/15/2032 ... .......I........
BNP PARIBAS ......................................................................................... R0MUWSFPU8MPRO8K5P83 .. Domestic Bond ............................................. 24702R-AF-8 ........ DELL INC CALLABLE NOTES FIXED 6.5% 15/APR/2038 USD 1000 ............................. .......................... 948,150 .......................... 860,000 .......................... 833,375 ....04/15/2038 ... .......I........
BNP PARIBAS ......................................................................................... R0MUWSFPU8MPRO8K5P83 .. Domestic Bond ............................................. 25746U-AV-1 ........ DOMINION ENERGY INC NOTES FIXED 5.95% 15/JUN/2035 USD 1000 .......................... ........................7,595,148 ........................7,026,000 ........................7,066,615 ....06/15/2035 ... .......I........
BNP PARIBAS ......................................................................................... R0MUWSFPU8MPRO8K5P83 .. Domestic Bond ............................................. 29273R-AP-4 ........ ENERGY TRANSFER LP CALLABLE NOTES FIXED 6.05% 01/JUN/2041 USD 1000 ............... ........................1,437,453 ........................1,400,000 ........................1,050,878 ....06/01/2041 ... .......I........
BNP PARIBAS ......................................................................................... R0MUWSFPU8MPRO8K5P83 .. Domestic Bond ............................................. 30040W-AH-1 ........ EVERSOURCE ENERGY CALLABLE NOTES FIXED 3.45% 15/JAN/2050 USD 1000 ................ ........................4,464,908 ........................6,020,000 ........................6,341,380 ....01/15/2050 ... .......I........
BNP PARIBAS ......................................................................................... R0MUWSFPU8MPRO8K5P83 .. Domestic Bond ............................................. 31428X-BS-4 ........ FEDEX CORP CALLABLE NOTES FIXED 4.95% 17/OCT/2048 USD 1000 ......................... ........................3,483,404 ........................3,710,000 ........................3,690,108 ....10/17/2048 ... .......I........
BNP PARIBAS ......................................................................................... R0MUWSFPU8MPRO8K5P83 .. Domestic Bond ............................................. 35671D-BJ-3 ........ FREEPORT-MCMORAN INC CALLABLE NOTES FIXED 5.4% 14/NOV/2034 USD 1000 .............. .......................... 763,744 .......................... 740,000 .......................... 723,350 ....11/14/2034 ... .......I........
BNP PARIBAS ......................................................................................... R0MUWSFPU8MPRO8K5P83 .. Domestic Bond ............................................. 35671D-CH-6 ........ FREEPORT-MCMORAN INC CALLABLE NOTES FIXED 4.625% 01/AUG/2030 USD 1000 ........... ........................1,997,814 ........................2,000,000 ........................2,000,000 ....08/01/2030 ... .......I........
BNP PARIBAS ......................................................................................... R0MUWSFPU8MPRO8K5P83 .. Domestic Bond ............................................. 404119-BW-8 ........ HCA INC CALLABLE NOTES FIXED 5.875% 01/FEB/2029 USD 1000 ............................ ........................1,160,580 ........................1,104,000 ........................1,135,367 ....02/01/2029 ... .......I........

BNP PARIBAS ......................................................................................... R0MUWSFPU8MPRO8K5P83 .. Domestic Bond ............................................. 460690-BQ-2 ........
INTERPUBLIC GROUP OF COS INC/THE CALLABLE NOTES FIXED 5.4% 01/OCT/2048 USD 1000 

...................................................................................................... ........................9,917,655 ...................... 10,127,000 ...................... 11,176,194 ....10/01/2048 ... .......I........
BNP PARIBAS ......................................................................................... R0MUWSFPU8MPRO8K5P83 .. Domestic Bond ............................................. 501044-DK-4 ........ KROGER CO/THE CALLABLE NOTES FIXED 4.65% 15/JAN/2048 USD 1000 ..................... ........................4,415,135 ........................4,900,000 ........................6,268,335 ....01/15/2048 ... .......I........
BNP PARIBAS ......................................................................................... R0MUWSFPU8MPRO8K5P83 .. Domestic Bond ............................................. 55336V-AT-7 ........ MPLX LP CALLABLE NOTES FIXED 5.5% 15/FEB/2049 USD 1000 .............................. ........................1,437,328 ........................1,477,000 ........................1,548,115 ....02/15/2049 ... .......I........
BNP PARIBAS ......................................................................................... R0MUWSFPU8MPRO8K5P83 .. Domestic Bond ............................................. 56585A-AF-9 ........ MARATHON PETROLEUM CORP CALLABLE NOTES FIXED 6.5% 01/MAR/2041 USD 1000 .......... ...................... 10,826,470 ...................... 10,000,000 ...................... 10,497,928 ....03/01/2041 ... .......I........

BNP PARIBAS ......................................................................................... R0MUWSFPU8MPRO8K5P83 .. Domestic Bond ............................................. 62954H-AV-0 ........
NXP BV / NXP FUNDING LLC / NXP USA INC CALLABLE NOTES FIXED 4.3% 18/JUN/2029 

USD 1000 ........................................................................................... ........................4,965,135 ........................5,000,000 ........................4,896,602 ....06/18/2029 ... .......I........
BNP PARIBAS ......................................................................................... R0MUWSFPU8MPRO8K5P83 .. Domestic Bond ............................................. 68389X-BX-2 ........ ORACLE CORP CALLABLE NOTES FIXED 3.6% 01/APR/2050 USD 1000 ......................... ........................9,886,513 ...................... 13,000,000 ...................... 12,959,096 ....04/01/2050 ... .......I........
BNP PARIBAS ......................................................................................... R0MUWSFPU8MPRO8K5P83 .. Domestic Bond ............................................. 824348-AS-5 ........ SHERWIN-WILLIAMS CO/THE CALLABLE NOTES FIXED 4.55% 01/AUG/2045 USD 1000 ........ ........................7,342,925 ....................... 8,100,000 ........................8,515,391 ....08/01/2045 ... .......I........
BNP PARIBAS ......................................................................................... R0MUWSFPU8MPRO8K5P83 .. Domestic Bond ............................................. 845011-AB-1 ........ SOUTHWEST GAS CORP CALLABLE NOTES FIXED 4.15% 01/JUN/2049 USD 1000 ............... ........................8,058,120 ...................... 10,000,000 ........................9,995,425 ....06/01/2049 ... .......I........
BNP PARIBAS ......................................................................................... R0MUWSFPU8MPRO8K5P83 .. Domestic Bond ............................................. 854502-AL-5 ........ STANLEY BLACK & DECKER INC CALLABLE NOTES FIXED 2.3% 15/MAR/2030 USD 1000 ...... .......................... 313,207 .......................... 352,000 .......................... 321,005 ....03/15/2030 ... .......I........
BNP PARIBAS ......................................................................................... R0MUWSFPU8MPRO8K5P83 .. Domestic Bond ............................................. 87264A-AZ-8 ........ T-MOBILE USA INC CALLABLE NOTES FIXED 4.5% 15/APR/2050 USD 1000 ................... .......................... 489,457 .......................... 549,000 .......................... 609,673 ....04/15/2050 ... .......I........
BNP PARIBAS ......................................................................................... R0MUWSFPU8MPRO8K5P83 .. Domestic Bond ............................................. 902494-BH-5 ........ TYSON FOODS INC CALLABLE NOTES FIXED 5.1% 28/SEP/2048 USD 1000 .................... ...................... 12,328,859 ...................... 13,048,000 ...................... 13,825,801 ....09/28/2048 ... .......I........
BARCLAYS BANK PLC ................................................................................. G5GSEF7VJP5I7OUK5573 .. Domestic Bond ............................................. 012653-AD-3 ........ ALBEMARLE CORP CALLABLE NOTES FIXED 4.65% 01/JUN/2027 USD 1000 .................... ............................68,249 ........................... 68,000 ............................68,382 ....06/01/2027 ... .......I........

 E
0
9
.1

2



STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY

SCHEDULE DB - PART D - SECTION 2
Collateral for Derivative Instruments Open as of Current Statement Date

Collateral Pledged by Reporting Entity

1

Exchange, Counterparty
or Central Clearinghouse

2

Type of Asset Pledged

3

CUSIP 
Identification

4

Description

5

Fair Value

6

Par Value

7
Book/Adjusted 

Carrying
Value

8

Maturity
Date

9
Type of 
Margin

(I, V or IV)
BARCLAYS BANK PLC ................................................................................. G5GSEF7VJP5I7OUK5573 .. Domestic Bond ............................................. 053611-AK-5 ........ AVERY DENNISON CORP CALLABLE NOTES FIXED 2.65% 30/APR/2030 USD 1000 .............. ...................... 12,581,929 ...................... 13,800,000 .......................14,243,598 ....04/30/2030 ... .......I........
BARCLAYS BANK PLC ................................................................................. G5GSEF7VJP5I7OUK5573 .. Domestic Bond ............................................. 16411Q-AN-1 ........ CHENIERE ENERGY PARTNERS LP CALLABLE NOTES FIXED 3.25% 31/JAN/2032 USD 1000 ... ........................1,018,343 ........................1,141,000 .......................... 948,021 ....01/31/2032 ... .......I........
BARCLAYS BANK PLC ................................................................................. G5GSEF7VJP5I7OUK5573 .. Domestic Bond ............................................. 25470D-AG-4 ........ DISCOVERY COMMUNICATIONS LLC CALLABLE NOTES FIXED 4.95% 15/MAY/2042 USD 1000 .. ........................3,440,342 ........................4,343,000 ........................4,395,389 ....05/15/2042 ... .......I........
BARCLAYS BANK PLC ................................................................................. G5GSEF7VJP5I7OUK5573 .. Domestic Bond ............................................. 31428X-BS-4 ........ FEDEX CORP CALLABLE NOTES FIXED 4.95% 17/OCT/2048 USD 1000 ......................... ........................3,483,404 ........................3,710,000 ........................3,690,111 ....10/17/2048 ... .......I........
BARCLAYS BANK PLC ................................................................................. G5GSEF7VJP5I7OUK5573 .. Domestic Bond ............................................. 37940X-AC-6 ........ GLOBAL PAYMENTS INC CALLABLE NOTES FIXED 4.15% 15/AUG/2049 USD 1000 ............. .......................... 804,065 ....................... 1,000,000 .......................... 969,789 ....08/15/2049 ... .......I........
BARCLAYS BANK PLC ................................................................................. G5GSEF7VJP5I7OUK5573 .. Domestic Bond ............................................. 42824C-BK-4 ........ HEWLETT PACKARD ENTERPRISE CO CALLABLE NOTES FIXED 1.75% 01/APR/2026 USD 1000 . ........................7,306,268 ....................... 7,600,000 ........................7,598,446 ....04/01/2026 ... .......I........
BARCLAYS BANK PLC ................................................................................. G5GSEF7VJP5I7OUK5573 .. Domestic Bond ............................................. 50076Q-AE-6 ........ KRAFT HEINZ FOODS CO NOTES FIXED 5% 04/JUN/2042 USD 1000 ............................ ...................... 27,337,828 ...................... 28,000,000 ...................... 27,318,842 ....06/04/2042 ... .......I........
BARCLAYS BANK PLC ................................................................................. G5GSEF7VJP5I7OUK5573 .. Domestic Bond ............................................. 521865-BD-6 ........ LEAR CORP CALLABLE NOTES FIXED 3.55% 15/JAN/2052 USD 1000 ........................... ........................1,163,877 ........................1,665,000 ........................1,231,260 ....01/15/2052 ... .......I........
BARCLAYS BANK PLC ................................................................................. G5GSEF7VJP5I7OUK5573 .. Domestic Bond ............................................. 579780-AS-6 ........ MCCORMICK & CO INC/MD CALLABLE NOTES FIXED 1.85% 15/FEB/2031 USD 1000 ........... ........................2,774,244 ........................3,260,000 ........................3,208,656 ....02/15/2031 ... .......I........
BARCLAYS BANK PLC ................................................................................. G5GSEF7VJP5I7OUK5573 .. Domestic Bond ............................................. 749685-AW-3 ........ RPM INTERNATIONAL INC CALLABLE NOTES FIXED 4.25% 15/JAN/2048 USD 1000 ........... ........................1,949,155 ........................2,250,000 ........................2,221,214 ....01/15/2048 ... .......I........
BARCLAYS BANK PLC ................................................................................. G5GSEF7VJP5I7OUK5573 .. Domestic Bond ............................................. 835495-AL-6 ........ SONOCO PRODUCTS CO CALLABLE NOTES FIXED 3.125% 01/MAY/2030 USD 1000 .............. ........................9,485,931 ...................... 10,187,000 ...................... 10,642,758 ....05/01/2030 ... .......I........
BARCLAYS BANK PLC ................................................................................. G5GSEF7VJP5I7OUK5573 .. Domestic Bond ............................................. 858119-BP-4 ........ STEEL DYNAMICS INC CALLABLE NOTES FIXED 3.25% 15/OCT/2050 USD 1000 ............... .......................... 230,876 .......................... 330,000 .......................... 318,885 ....10/15/2050 ... .......I........
BARCLAYS BANK PLC ................................................................................. G5GSEF7VJP5I7OUK5573 .. Domestic Bond ............................................. 98956P-AB-8 ........ ZIMMER BIOMET HOLDINGS INC CALLABLE NOTES FIXED 5.75% 30/NOV/2039 USD 1000 ..... ........................... 15,780 ........................... 15,000 ............................15,199 ....11/30/2039 ... .......I........
CREDIT AGRICOLE CIB .............................................................................. 1VUV7VQFKUOQSJ21A208 .. Domestic Bond ............................................. 22822V-AC-5 ........ CROWN CASTLE INC CALLABLE NOTES FIXED 3.7% 15/JUN/2026 USD 1000 ................... .............................3,950 .............................4,000 ............................. 3,934 ....06/15/2026 ... .......I........

CREDIT AGRICOLE CIB .............................................................................. 1VUV7VQFKUOQSJ21A208 .. Domestic Bond ............................................. 638612-AJ-0 ........
NATIONWIDE FINANCIAL SERVICES INC CALLABLE NOTES FIXED 6.75% 15/MAY/2087 USD 

1000 ................................................................................................ .......................... 722,673 .......................... 710,000 .......................... 647,148 ....05/15/2067 ... .......I........
SOCIETE GENERALE SA .............................................................................. O2RNE8IBXP4R0TD8PU41 .. Domestic Bond ............................................. 067901-AH-1 ........ BARRICK GOLD CORP CALLABLE NOTES FIXED 5.25% 01/APR/2042 USD 1000 ................ ........................1,001,250 ....................... 1,000,000 .......................... 998,636 ....04/01/2042 ... .......I........
SOCIETE GENERALE SA .............................................................................. O2RNE8IBXP4R0TD8PU41 .. Domestic Bond ............................................. 24668P-AE-7 ........ KONINKLIJKE AHOLD DELHAIZE NV CALLABLE NOTES FIXED 5.7% 01/OCT/2040 USD 1000 .. ........................4,214,160 ........................4,046,000 ........................3,577,014 ....10/01/2040 ... .......I........
SOCIETE GENERALE SA .............................................................................. O2RNE8IBXP4R0TD8PU41 .. Domestic Bond ............................................. 26442C-AA-2 ........ DUKE ENERGY CAROLINAS LLC CALLABLE NOTES FIXED 6.1% 01/JUN/2037 USD 1000 ....... ........................3,341,850 ........................3,043,000 ........................3,042,729 ....06/01/2037 ... .......I........
SOCIETE GENERALE SA .............................................................................. O2RNE8IBXP4R0TD8PU41 .. Domestic Bond ............................................. 373334-GC-9 ........ GEORGIA POWER CO CALLABLE NOTES FIXED 5.65% 01/MAR/2037 USD 1000 ................. ........................1,264,203 ........................1,217,000 ........................1,213,675 ....03/01/2037 ... .......I........
SOCIETE GENERALE SA .............................................................................. O2RNE8IBXP4R0TD8PU41 .. Domestic Bond ............................................. 666807-BP-6 ........ NORTHROP GRUMMAN CORP CALLABLE NOTES FIXED 4.03% 15/OCT/2047 USD 1000 ........... ........................6,006,273 ....................... 7,000,000 ........................6,990,606 ....10/15/2047 ... .......I........
SOCIETE GENERALE SA .............................................................................. O2RNE8IBXP4R0TD8PU41 .. Domestic Bond ............................................. 884903-BH-7 ........ THOMSON REUTERS CORP CALLABLE BOND FIXED 5.85% 15/APR/2040 USD 1000 .............. ...................... 16,358,971 ...................... 15,391,000 ...................... 15,281,314 ....04/15/2040 ... .......I........
SOCIETE GENERALE SA .............................................................................. O2RNE8IBXP4R0TD8PU41 .. Domestic Bond ............................................. 902133-AY-3 ........ TYCO ELECTRONICS GROUP SA CALLABLE NOTES FIXED 2.5% 04/FEB/2032 USD 1000 ....... ........................6,526,981 ........................7,390,000 ........................7,279,390 ....02/04/2032 ... .......I........
UBS AG ............................................................................................... BFM8T61CT2L1QCEMIK50 . Domestic Bond ............................................. 06738E-BM-6 ........ BARCLAYS PLC CALLABLE NOTES VARIABLE 24/JUN/2031 USD 1000 .......................... ........................1,716,510 ........................1,928,000 ........................1,928,000 ....06/24/2031 ... .......I........
UBS AG ............................................................................................... BFM8T61CT2L1QCEMIK50 . Domestic Bond ............................................. 65535H-BP-3 ........ NOMURA HOLDINGS INC NOTES FIXED 6.087% 12/JUL/2033 USD 1000 ........................ ........................2,070,056 ........................1,930,000 ........................2,022,269 ....07/12/2033 ... .......I........
UBS AG ............................................................................................... BFM8T61CT2L1QCEMIK50 . Domestic Bond ............................................. 884903-BH-7 ........ THOMSON REUTERS CORP CALLABLE BOND FIXED 5.85% 15/APR/2040 USD 1000 .............. .......................... 453,855 .......................... 427,000 .......................... 423,957 ....04/15/2040 ... .......I........
MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Local Authority .......................................... 186398-HM-8 ........ CLEVELAND OHIO PUB PWR SYS REV ............................................................. ........................1,938,586 ........................2,279,000 ........................1,742,443 ....11/15/2029 ... .......I........
MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Local Authority .......................................... 231266-LF-2 ........ CURATORS UNIV MO SYS FACS REV ............................................................... ........................5,572,562 ........................5,407,000 ........................5,275,076 ....11/01/2043 ... .......I........
MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Local Authority .......................................... 235036-6Z-8 ........ DALLAS FORT WORTH TEX INTL ARP ............................................................. ........................3,547,070 ........................4,335,000 ........................4,386,704 ....11/01/2040 ... .......I........
MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Local Authority .......................................... 57421C-AW-4 ........ MARYLAND ST HLTH & HGR EDUCTNL FAC ........................................................ .......................... 454,840 .......................... 617,000 .......................... 620,183 ....07/01/2050 ... .......I........
MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Local Authority .......................................... 59333P-3S-5 ........ MIAMI-DADE CNTY FLA AVIATION R ............................................................. ........................7,980,755 ........................8,099,000 ........................8,099,000 ....10/01/2030 ... .......I........
MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Local Authority .......................................... 64966L-M8-1 ........ NEW YORK N Y ..................................................................................... ...................... 13,555,085 ...................... 13,618,000 ...................... 13,602,979 ....06/01/2029 ... .......I........
MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Local Authority .......................................... 70869P-NB-9 ........ PENNSYLVANIA ECONOMIC DEV FING ............................................................. ........................6,746,104 ........................8,012,000 ........................8,035,717 ....06/15/2036 ... .......I........
MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Local Authority .......................................... 735000-TT-8 ........ PORT OAKLAND CALIF REV ........................................................................ ............................30,989 ............................35,000 ............................35,000 ....05/01/2031 ... .......I........
MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Local Authority .......................................... 796253-Y3-0 ........ SAN ANTONIO TEX ELEC & GAS REV ............................................................. ........................2,102,178 ........................1,950,000 ........................2,187,966 ....02/01/2041 ... .......I........
MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Local Authority .......................................... 88213A-KG-9 ........ TEXAS A & M UNIV REV .......................................................................... ........................4,361,310 ........................4,500,000 ........................4,500,000 ....05/15/2029 ... .......I........
MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Local Authority .......................................... 91412H-DU-4 ........ UNIV OF CALIFORNIA CA REVENUES ............................................................. .......................... 985,500 ....................... 1,000,000 ....................... 1,000,000 ....05/15/2032 ... .......I........
GOLDMAN SACHS BANK USA .......................................................................... KD3XUN7C6T14HNAYLU02 .. Local Authority .......................................... 051595-CF-1 ........ AURORA COLO WTR REV ............................................................................ ........................1,937,650 ........................2,500,000 ........................2,456,055 ....08/01/2041 ... .......I........
GOLDMAN SACHS BANK USA .......................................................................... KD3XUN7C6T14HNAYLU02 .. Local Authority .......................................... 186398-HN-6 ........ CLEVELAND OHIO PUB PWR SYS REV ............................................................. ........................3,088,480 ........................3,805,000 ........................2,758,994 ....11/15/2030 ... .......I........
GOLDMAN SACHS BANK USA .......................................................................... KD3XUN7C6T14HNAYLU02 .. Local Authority .......................................... 231266-LF-2 ........ CURATORS UNIV MO SYS FACS REV ............................................................... ........................3,699,926 ........................3,590,000 ........................3,502,408 ....11/01/2043 ... .......I........
GOLDMAN SACHS BANK USA .......................................................................... KD3XUN7C6T14HNAYLU02 .. Local Authority .......................................... 57421C-AW-4 ........ MARYLAND ST HLTH & HGR EDUCTNL FAC ........................................................ ........................3,415,355 ........................4,633,000 ........................4,656,904 ....07/01/2050 ... .......I........
GOLDMAN SACHS BANK USA .......................................................................... KD3XUN7C6T14HNAYLU02 .. Local Authority .......................................... 61204K-PP-0 ........ MONTANA FAC FIN AUTH REV ..................................................................... ............................46,104 ........................... 69,000 ............................69,056 ....08/15/2051 ... .......I........
GOLDMAN SACHS BANK USA .......................................................................... KD3XUN7C6T14HNAYLU02 .. Local Authority .......................................... 64966L-M8-1 ........ NEW YORK N Y ..................................................................................... ...................... 11,232,863 ...................... 11,285,000 ...................... 11,272,552 ....06/01/2029 ... .......I........
GOLDMAN SACHS BANK USA .......................................................................... KD3XUN7C6T14HNAYLU02 .. Local Authority .......................................... 73358W-CW-2 ........ PORT AUTH N Y & N J FOR ISSUES DTD ........................................................ ........................1,139,970 ........................1,055,000 ........................1,055,000 ....11/01/2040 ... .......I........
GOLDMAN SACHS BANK USA .......................................................................... KD3XUN7C6T14HNAYLU02 .. Local Authority .......................................... 735000-TT-8 ........ PORT OAKLAND CALIF REV ........................................................................ ........................1,097,884 ........................1,240,000 ........................1,247,110 ....05/01/2031 ... .......I........
GOLDMAN SACHS BANK USA .......................................................................... KD3XUN7C6T14HNAYLU02 .. Local Authority .......................................... 798170-AN-6 ........ SAN JOSE CALIF REDEEV AGY SUCC ............................................................. ........................1,411,931 ........................1,505,000 ........................1,446,305 ....08/01/2034 ... .......I........
GOLDMAN SACHS BANK USA .......................................................................... KD3XUN7C6T14HNAYLU02 .. Local Authority .......................................... 91412G-XE-0 ........ UNIVERSITY CALIF REVS FOR PREV ............................................................. ........................3,762,240 ........................4,000,000 ........................3,906,456 ....05/15/2045 ... .......I........
GOLDMAN SACHS BANK USA .......................................................................... KD3XUN7C6T14HNAYLU02 .. Local Authority .......................................... 953107-AR-0 ........ WEST HARTFORD CONN ............................................................................. ........................1,506,967 ........................1,925,000 ........................1,925,000 ....07/01/2041 ... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 001192-AK-9 ........ SOUTHERN CO GAS CAPITAL CORP CALLABLE NOTES FIXED 4.4% 01/JUN/2043 USD 1000 .... .......................... 148,160 .......................... 166,000 .......................... 166,178 ....06/01/2043 ... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 007944-AG-6 ........ ADVENTIST HEALTH SYSTEM/WEST CALLABLE BOND FIXED 3.63% 01/MAR/2049 USD 1000 ... .......................... 808,666 ....................... 1,080,000 ........................1,026,500 ....03/01/2049 ... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 008685-AB-5 ........ AHOLD FINANCE USA LLC CALLABLE NOTES FIXED 6.875% 01/MAY/2029 USD 1000 .......... .......................... 330,847 .......................... 300,000 .......................... 284,718 ....05/01/2029 ... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 031162-CW-8 ........ AMGEN INC CALLABLE NOTES FIXED 2.3% 25/FEB/2031 USD 1000 ............................ ........................8,481,966 ........................9,653,000 ........................9,940,810 ....02/25/2031 ... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 031162-DN-7 ........ AMGEN INC CALLABLE NOTES FIXED 5.507% 02/MAR/2026 USD 1000 ......................... ........................1,537,915 ........................1,539,000 ........................1,536,982 ....03/02/2026 ... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 032095-AK-7 ........ AMPHENOL CORP CALLABLE NOTES FIXED 2.05% 01/MAR/2025 USD 1000 ..................... ........................1,508,778 ........................1,528,000 ........................1,519,305 ....03/01/2025 ... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 037735-BZ-9 ........ APPALACHIAN POWER CO CALLABLE NOTES FIXED 5.95% 15/MAY/2033 USD 1000 ............ ........................4,406,459 ........................4,177,000 ........................4,164,723 ....05/15/2033 ... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 040555-CZ-5 ........ ARIZONA PUBLIC SERVICE CO CALLABLE NOTES FIXED 2.6% 15/AUG/2029 USD 1000 ....... ............................32,314 ............................35,000 ............................34,976 ....08/15/2029 ... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 052769-AG-1 ........ AUTODESK INC CALLABLE NOTES FIXED 2.85% 15/JAN/2030 USD 1000 ....................... ........................3,583,008 ........................3,861,000 ........................3,864,237 ....01/15/2030 ... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 10373Q-BG-4 ........ BP CAPITAL MARKETS AMERICA INC CALLABLE NOTES FIXED 3% 24/FEB/2050 USD 1000 ... ........................1,155,258 ........................1,675,000 ........................1,650,051 ....02/24/2050 ... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 126408-HS-5 ........ CSX CORP CALLABLE NOTES FIXED 3.8% 15/APR/2050 USD 1000 ............................. .......................... 989,354 ........................1,200,000 ........................1,212,415 ....04/15/2050 ... .......I........

WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 16877P-AA-8 ........
CHILDREN'S HOSPITAL OF PHILADELPHIA/THE CALLABLE BOND FIXED 2.704% 01/JUL/2050 

USD 1000 ........................................................................................... ........................2,075,785 ........................3,033,000 ........................3,033,000 ....07/01/2050 ... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 199575-AV-3 ........ OHIO POWER CO CALLABLE NOTES FIXED 5.85% 01/OCT/2035 USD 1000 ..................... .......................... 570,037 .......................... 537,000 .......................... 533,522 ....10/01/2035 ... .......I........
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WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 219350-AR-6 ........ CORNING INC CALLABLE NOTES FIXED 7.25% 15/AUG/2036 USD 1000 ........................ ........................4,244,919 ........................4,049,000 ........................4,082,247 ....08/15/2036 ... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 254687-DT-0 ........ WALT DISNEY CO/THE NOTES FIXED 7.625% 30/NOV/2028 USD 1000 ......................... ........................1,715,923 ........................1,522,000 ........................1,803,290 ....11/30/2028 ... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 26078J-AF-7 ........ DUPONT DE NEMOURS INC CALLABLE NOTES FIXED 5.419% 15/NOV/2048 USD 1000 .......... .......................... 804,497 .......................... 731,000 .......................... 838,973 ....11/15/2048 ... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 285512-AF-6 ........ ELECTRONIC ARTS INC CALLABLE NOTES FIXED 2.95% 15/FEB/2051 USD 1000 .............. ........................4,661,363 ........................6,791,000 ........................6,630,240 ....02/15/2051 ... .......I........

WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 29379V-CA-9 ........
ENTERPRISE PRODUCTS OPERATING LLC CALLABLE NOTES FIXED 3.2% 15/FEB/2052 USD 

1000 ................................................................................................ .......................... 223,989 .......................... 317,000 .......................... 314,768 ....02/15/2052 ... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 373334-GC-9 ........ GEORGIA POWER CO CALLABLE NOTES FIXED 5.65% 01/MAR/2037 USD 1000 ................. ........................4,469,896 ........................4,303,000 ........................4,291,243 ....03/01/2037 ... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 375558-BA-0 ........ GILEAD SCIENCES INC CALLABLE NOTES FIXED 4.5% 01/FEB/2045 USD 1000 ............... ........................2,696,637 ........................2,935,000 ........................3,060,116 ....02/01/2045 ... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 406216-BG-5 ........ HALLIBURTON CO CALLABLE NOTES FIXED 3.8% 15/NOV/2025 USD 1000 ..................... ........................2,676,840 ........................2,696,000 ........................2,694,911 ....11/15/2025 ... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 438516-CA-2 ........ HONEYWELL INTERNATIONAL INC CALLABLE NOTES FIXED 2.8% 01/JUN/2050 USD 1000 .... .......................... 118,571 .......................... 168,000 .......................... 166,903 ....06/01/2050 ... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 454889-AT-3 ........ INDIANA MICHIGAN POWER CO CALLABLE NOTES FIXED 4.25% 15/AUG/2048 USD 1000 ...... ........................1,702,651 ........................2,016,000 ........................2,186,388 ....08/15/2048 ... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 548661-CR-6 ........ LOWE'S COS INC CALLABLE NOTES FIXED 5.8% 15/APR/2040 USD 1000 ..................... ........................2,100,334 ........................2,000,000 ........................2,105,016 ....04/15/2040 ... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 548661-DU-8 ........ LOWE'S COS INC CALLABLE NOTES FIXED 4.5% 15/APR/2030 USD 1000 ..................... ........................2,995,154 ........................2,965,000 ........................2,956,332 ....04/15/2030 ... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 58013M-EZ-3 ........ MCDONALD'S CORP CALLABLE MEDIUM TERM NOTE FIXED 4.7% 09/DEC/2035 USD 1000 ...... ........................2,250,434 ........................2,228,000 ........................2,609,537 ....12/09/2035 ... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 58013M-FR-0 ........ MCDONALD'S CORP CALLABLE MEDIUM TERM NOTE FIXED 4.2% 01/APR/2050 USD 1000 ...... .......................... 172,224 .......................... 200,000 .......................... 197,899 ....04/01/2050 ... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 58155Q-AE-3 ........ MCKESSON CORP CALLABLE NOTES FIXED 6% 01/MAR/2041 USD 1000 ......................... .......................... 390,893 .......................... 367,000 .......................... 362,967 ....03/01/2041 ... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 595017-BA-1 ........ MICROCHIP TECHNOLOGY INC CALLABLE NOTES FIXED 4.25% 01/SEP/2025 USD 1000 ....... ........................5,731,216 ........................5,761,000 ........................5,745,660 ....09/01/2025 ... .......I........

WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 65339K-BR-0 ........
NEXTERA ENERGY CAPITAL HOLDINGS INC CALLABLE NOTES FIXED 2.25% 01/JUN/2030 USD 

1000 ................................................................................................ ........................1,783,682 ........................2,002,000 ........................2,026,551 ....06/01/2030 ... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 666807-BU-5 ........ NORTHROP GRUMMAN CORP CALLABLE NOTES FIXED 5.25% 01/MAY/2050 USD 1000 ........... ........................4,438,651 ........................4,351,000 ........................5,336,096 ....05/01/2050 ... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 670346-AS-4 ........ NUCOR CORP CALLABLE NOTES FIXED 2.7% 01/JUN/2030 USD 1000 ........................... ...................... 12,162,597 ...................... 13,215,000 .......................13,536,995 ....06/01/2030 ... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 681919-BD-7 ........ OMNICOM GROUP INC CALLABLE NOTES FIXED 2.6% 01/AUG/2031 USD 1000 ................. .......................... 364,068 .......................... 412,000 .......................... 411,479 ....08/01/2031 ... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 701094-AL-8 ........ PARKER-HANNIFIN CORP CALLABLE NOTES FIXED 4.1% 01/MAR/2047 USD 1000 .............. ........................1,093,131 ........................1,265,000 ........................1,523,042 ....03/01/2047 ... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 718546-AV-6 ........ PHILLIPS 66 CALLABLE NOTES FIXED 3.85% 09/APR/2025 USD 1000 ........................ ........................4,605,100 ........................4,630,000 ........................4,629,680 ....04/09/2025 ... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 720186-AQ-8 ........ PIEDMONT NATURAL GAS CO INC CALLABLE NOTES FIXED 5.4% 15/JUN/2033 USD 1000 ..... ...................... 10,199,722 ........................9,779,000 ...................... 10,112,661 ....06/15/2033 ... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 75513E-BZ-3 ........ RTX CORP CALLABLE NOTES FIXED 7% 01/NOV/2028 USD 1000 ................................ ........................2,165,408 ........................2,000,000 ........................2,389,796 ....11/01/2028 ... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 84265V-AA-3 ........ SOUTHERN COPPER CORP CALLABLE NOTES FIXED 7.5% 27/JUL/2035 USD 1000 .............. ........................9,948,875 ........................8,378,000 ........................8,377,597 ....07/27/2035 ... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 8426EP-AB-4 ........ SOUTHERN CO GAS CAPITAL CORP CALLABLE NOTES FIXED 3.95% 01/OCT/2046 USD 1000 .. ........................1,417,599 ........................1,728,000 ........................1,731,180 ....10/01/2046 ... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 855244-AX-7 ........ STARBUCKS CORP CALLABLE NOTES FIXED 3.35% 12/MAR/2050 USD 1000 .................... ........................2,383,023 ........................3,252,000 ........................3,283,606 ....03/12/2050 ... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 863667-AY-7 ........ STRYKER CORP CALLABLE NOTES FIXED 1.95% 15/JUN/2030 USD 1000 ....................... ...................... 12,676,245 ...................... 14,384,000 ...................... 14,645,371 ....06/15/2030 ... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 882389-CC-1 ........ TEXAS EASTERN TRANSMISSION LP CALLABLE NOTES FIXED 7% 15/JUL/2032 USD 1000 ..... ........................1,928,105 ....................... 1,708,000 ........................1,704,411 ....07/15/2032 ... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 88579Y-BK-6 ........ 3M CO CALLABLE NOTES FIXED 3.25% 26/AUG/2049 USD 1000 ................................ .......................... 783,400 ........................1,053,000 ........................1,031,270 ....08/26/2049 ... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 92343V-AK-0 ........ VERIZON COMMUNICATIONS INC CALLABLE NOTES FIXED 6.4% 15/FEB/2038 USD 1000 ...... ........................2,194,212 ........................2,000,000 ........................1,987,242 ....02/15/2038 ... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 92344G-AS-5 ........ VERIZON COMMUNICATIONS INC CALLABLE NOTES FIXED 7.75% 15/JUN/2032 USD 1000 ..... ........................6,151,370 ........................5,322,000 ........................5,918,982 ....06/15/2032 ... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 927804-FA-7 ........ VIRGINIA ELECTRIC AND POWER CO CALLABLE NOTES FIXED 6% 15/JAN/2036 USD 1000 ... ........................4,349,328 ........................3,983,000 ........................3,978,150 ....01/15/2036 ... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 94106L-BK-4 ........ WASTE MANAGEMENT INC CALLABLE NOTES FIXED 4.15% 15/JUL/2049 USD 1000 ............ .......................... 954,177 ....................... 1,080,000 ........................1,142,526 ....07/15/2049 ... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 976826-BM-8 ........ WISCONSIN POWER AND LIGHT CO CALLABLE NOTES FIXED 3% 01/JUL/2029 USD 1000 ...... ........................2,712,103 ........................2,863,000 ........................2,858,648 ....07/01/2029 ... .......I........
MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Domestic Bond ............................................. 01959L-AA-0 ........ ALLINA HEALTH SYSTEM CALLABLE BOND FIXED 4.805% 15/NOV/2045 USD 1000 ............ .......................... 479,730 .......................... 494,000 .......................... 503,744 ....11/15/2045 ... ......IV.......
MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Domestic Bond ............................................. 031162-CT-5 ........ AMGEN INC CALLABLE NOTES FIXED 2.2% 21/FEB/2027 USD 1000 ............................ ........................2,030,486 ........................2,123,000 ........................2,121,355 ....02/21/2027 ... ......IV.......
MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Domestic Bond ............................................. 031162-DN-7 ........ AMGEN INC CALLABLE NOTES FIXED 5.507% 02/MAR/2026 USD 1000 ......................... .......................... 734,482 .......................... 735,000 .......................... 734,036 ....03/02/2026 ... ......IV.......
MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Domestic Bond ............................................. 040555-DC-5 ........ ARIZONA PUBLIC SERVICE CO CALLABLE NOTES FIXED 2.65% 15/SEP/2050 USD 1000 ...... ........................1,440,412 ........................2,301,000 ........................2,292,847 ....09/15/2050 ... ......IV.......
MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Domestic Bond ............................................. 110122-AP-3 ........ BRISTOL-MYERS SQUIBB CO CALLABLE NOTES FIXED 5.875% 15/NOV/2036 USD 1000 ....... ........................1,099,623 ....................... 1,000,000 .......................... 947,251 ....11/15/2036 ... ......IV.......
MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Domestic Bond ............................................. 125523-CF-5 ........ CIGNA GROUP/THE CALLABLE NOTES FIXED 4.8% 15/JUL/2046 USD 1000 .................... .......................... 777,200 .......................... 836,000 ........................1,063,141 ....07/15/2046 ... ......IV.......

MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Domestic Bond ............................................. 13034V-AB-0 ........
CALIFORNIA INSTITUTE OF TECHNOLOGY CALLABLE BOND FIXED 4.321% 01/AUG/2045 USD 

1000 ................................................................................................ ............................94,037 .......................... 100,000 ............................98,825 ....08/01/2045 ... ......IV.......
MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Domestic Bond ............................................. 166756-AU-0 ........ CHEVRON USA INC CALLABLE NOTES FIXED 5.25% 15/NOV/2043 USD 1000 ................... .......................... 684,697 .......................... 655,000 .......................... 690,880 ....11/15/2043 ... ......IV.......
MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Domestic Bond ............................................. 210518-DD-5 ........ CONSUMERS ENERGY CO CALLABLE BOND FIXED 4.35% 15/APR/2049 USD 1000 ............... ........................1,312,866 ........................1,454,000 ........................1,464,446 ....04/15/2049 ... ......IV.......
MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Domestic Bond ............................................. 26442C-AA-2 ........ DUKE ENERGY CAROLINAS LLC CALLABLE NOTES FIXED 6.1% 01/JUN/2037 USD 1000 ....... ........................4,906,798 ........................4,468,000 ........................4,467,602 ....06/01/2037 ... ......IV.......
MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Domestic Bond ............................................. 278642-AW-3 ........ EBAY INC CALLABLE NOTES FIXED 2.7% 11/MAR/2030 USD 1000 ............................. .......................... 961,455 ........................1,043,000 ........................1,088,268 ....03/11/2030 ... ......IV.......
MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Domestic Bond ............................................. 375558-BF-9 ........ GILEAD SCIENCES INC CALLABLE NOTES FIXED 3.65% 01/MAR/2026 USD 1000 ............. .......................... 946,312 .......................... 954,000 .......................... 946,678 ....03/01/2026 ... ......IV.......
MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Domestic Bond ............................................. 406216-BL-4 ........ HALLIBURTON CO CALLABLE NOTES FIXED 2.92% 01/MAR/2030 USD 1000 .................... ........................... 37,108 ........................... 40,000 ............................39,993 ....03/01/2030 ... ......IV.......
MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Domestic Bond ............................................. 437076-AS-1 ........ HOME DEPOT INC/THE CALLABLE NOTES FIXED 5.875% 16/DEC/2036 USD 1000 .............. ........................1,263,035 ........................1,130,000 ........................1,117,915 ....12/16/2036 ... ......IV.......
MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Domestic Bond ............................................. 548661-CJ-4 ........ LOWE'S COS INC CALLABLE NOTES FIXED 5.5% 15/OCT/2035 USD 1000 ..................... .......................... 323,718 .......................... 306,000 .......................... 292,637 ....10/15/2035 ... ......IV.......
MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Domestic Bond ............................................. 548661-EM-5 ........ LOWE'S COS INC CALLABLE NOTES FIXED 5.625% 15/APR/2053 USD 1000 ................... ........................3,159,130 ........................3,051,000 ........................3,040,683 ....04/15/2053 ... ......IV.......
MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Domestic Bond ............................................. 58013M-FP-4 ........ MCDONALD'S CORP CALLABLE MEDIUM TERM NOTE FIXED 3.5% 01/JUL/2027 USD 1000 ...... ........................1,249,543 ........................1,268,000 ........................1,265,414 ....07/01/2027 ... ......IV.......
MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Domestic Bond ............................................. 62952E-AB-3 ........ NYU LANGONE HOSPITALS CALLABLE NOTES FIXED 5.75% 01/JUL/2043 USD 1000 ........... .......................... 463,047 .......................... 424,000 .......................... 435,166 ....07/01/2043 ... ......IV.......
MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Domestic Bond ............................................. 651639-AX-4 ........ NEWMONT CORP CALLABLE NOTES FIXED 2.8% 01/OCT/2029 USD 1000 ........................ .......................... 358,176 .......................... 382,000 .......................... 384,358 ....10/01/2029 ... ......IV.......
MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Domestic Bond ............................................. 65339K-BS-8 ........ NEXTERA ENERGY CAPITAL HOLDINGS INC NOTES FIXED 5.749% 01/SEP/2025 USD 1000 ... .......................... 527,771 .......................... 522,000 .......................... 521,912 ....09/01/2025 ... ......IV.......
MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Domestic Bond ............................................. 667274-AD-6 ........ NORTHWELL HEALTHCARE INC CALLABLE BOND FIXED 3.809% 01/NOV/2049 USD 1000 ....... ........................2,390,518 ........................3,014,000 ........................3,090,367 ....11/01/2049 ... ......IV.......
MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Domestic Bond ............................................. 67777J-AK-4 ........ OHIOHEALTH CORP CALLABLE BOND FIXED 3.042% 15/NOV/2050 USD 1000 ................... ........................1,084,759 ........................1,455,000 ........................1,455,000 ....11/15/2050 ... ......IV.......

MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Domestic Bond ............................................. 68217F-AA-0 ........
OMNICOM GROUP INC / OMNICOM CAPITAL INC CALLABLE NOTES FIXED 3.6% 15/APR/2026 

USD 1000 ........................................................................................... ........................2,219,899 ........................2,246,000 ........................2,287,765 ....04/15/2026 ... ......IV.......
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY

SCHEDULE DB - PART D - SECTION 2
Collateral for Derivative Instruments Open as of Current Statement Date

Collateral Pledged by Reporting Entity

1
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4
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(I, V or IV)
MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Domestic Bond ............................................. 713448-EU-8 ........ PEPSICO INC CALLABLE NOTES FIXED 3.625% 19/MAR/2050 USD 1000 ....................... .......................... 847,319 ........................1,037,000 ........................1,032,041 ....03/19/2050 ... ......IV.......
MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Domestic Bond ............................................. 744448-CS-8 ........ PUBLIC SERVICE CO OF COLORADO CALLABLE BOND FIXED 3.2% 01/MAR/2050 USD 1000 ... .......................... 297,080 .......................... 414,000 .......................... 409,095 ....03/01/2050 ... ......IV.......
MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Domestic Bond ............................................. 747525-AK-9 ........ QUALCOMM INC CALLABLE NOTES FIXED 4.8% 20/MAY/2045 USD 1000 ........................ .......................... 981,108 ....................... 1,000,000 ........................1,089,098 ....05/20/2045 ... ......IV.......
MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Domestic Bond ............................................. 760759-AY-6 ........ REPUBLIC SERVICES INC CALLABLE NOTES FIXED 0.875% 15/NOV/2025 USD 1000 .......... ........................8,828,089 ........................9,185,000 ........................8,738,864 ....11/15/2025 ... ......IV.......
MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Domestic Bond ............................................. 863667-AH-4 ........ STRYKER CORP CALLABLE NOTES FIXED 3.375% 01/NOV/2025 USD 1000 ..................... ........................2,588,486 ........................2,619,000 ........................2,618,920 ....11/01/2025 ... ......IV.......
MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Domestic Bond ............................................. 882484-AC-2 ........ TEXAS HEALTH RESOURCES CALLABLE NOTES FIXED 2.328% 15/NOV/2050 USD 1000 ......... .......................... 844,092 ........................1,360,000 ........................1,360,000 ....11/15/2050 ... ......IV.......
MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Domestic Bond ............................................. 896516-AA-9 ........ TRINITY HEALTH CORP CALLABLE BOND FIXED 4.125% 01/DEC/2045 USD 1000 .............. ........................2,233,467 ........................2,497,000 ........................2,308,328 ....12/01/2045 ... ......IV.......
MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Domestic Bond ............................................. 913017-BP-3 ........ RTX CORP CALLABLE BOND FIXED 6.125% 15/JUL/2038 USD 1000 ............................ ........................1,392,391 ........................1,249,000 ........................1,246,696 ....07/15/2038 ... ......IV.......

MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Domestic Bond ............................................. 927804-FP-4 ........
VIRGINIA ELECTRIC AND POWER CO CALLABLE NOTES FIXED 4.65% 15/AUG/2043 USD 1000 

...................................................................................................... ........................1,801,548 ........................1,910,000 ........................1,909,289 ....08/15/2043 ... ......IV.......

MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Domestic Bond ............................................. 93884P-DY-3 ........
WASHINGTON GAS LIGHT CO CALLABLE MEDIUM TERM NOTE FIXED 3.65% 15/SEP/2049 USD 

1000 ................................................................................................ .......................... 240,669 .......................... 310,000 .......................... 337,100 ....09/15/2049 ... ......IV.......
MORGAN STANLEY & CO INTERNATIONAL PLC ....................................................... 4PQUHN3JPFGFNF3BB653 .. Domestic Bond ............................................. 96926G-AC-7 ........ WILLIAM MARSH RICE UNIVERSITY CALLABLE BOND FIXED 3.574% 15/MAY/2045 USD 5000 . .......................... 148,408 .......................... 170,000 .......................... 168,617 ....05/15/2045 ... ......IV.......
MORGAN STANLEY & CO INTERNATIONAL PLC ....................................................... 4PQUHN3JPFGFNF3BB653 .. Domestic Bond ............................................. 136375-BL-5 ........ CANADIAN NATIONAL RAILWAY CO NOTES FIXED 6.25% 01/AUG/2034 USD 1000 .............. ........................8,884,284 ........................7,762,000 ...................... 10,268,699 ....08/01/2034 ... ......IV.......
MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Domestic Bond ............................................. 70450Y-AJ-2 ........ PAYPAL HOLDINGS INC CALLABLE NOTES FIXED 3.25% 01/JUN/2050 USD 1000 .............. .......................... 813,924 ........................1,099,000 ........................1,190,808 ....06/01/2050 ... ......IV.......

GOLDMAN SACHS BANK USA .......................................................................... KD3XUN7C6T14HNAYLU02 .. Domestic Bond ............................................. 210385-AF-7 ........
CONSTELLATION ENERGY GENERATION LLC CALLABLE BOND FIXED 5.75% 15/MAR/2054 USD 

1000 ................................................................................................ ........................3,333,248 ........................3,150,000 ........................3,402,394 ....03/15/2054 ... ......IV.......
GOLDMAN SACHS BANK USA .......................................................................... KD3XUN7C6T14HNAYLU02 .. Domestic Bond ............................................. 681919-BB-1 ........ OMNICOM GROUP INC CALLABLE NOTES FIXED 2.45% 30/APR/2030 USD 1000 ................ ...................... 12,525,661 ...................... 13,930,000 ...................... 14,077,630 ....04/30/2030 ... ......IV.......
GOLDMAN SACHS BANK USA .......................................................................... KD3XUN7C6T14HNAYLU02 .. Domestic Bond ............................................. 84265V-AA-3 ........ SOUTHERN COPPER CORP CALLABLE NOTES FIXED 7.5% 27/JUL/2035 USD 1000 .............. ........................2,443,875 ........................2,058,000 ........................2,057,901 ....07/27/2035 ... ......IV.......
GOLDMAN SACHS BANK USA .......................................................................... KD3XUN7C6T14HNAYLU02 .. Domestic Bond ............................................. 913017-CX-5 ........ RTX CORP CALLABLE NOTES FIXED 4.625% 16/NOV/2048 USD 1000 ........................... ........................1,742,058 ....................... 1,887,000 ........................1,906,392 ....11/16/2048 ... ......IV.......
GOLDMAN SACHS BANK USA .......................................................................... KD3XUN7C6T14HNAYLU02 .. Domestic Bond ............................................. 278642-AW-3 ........ EBAY INC CALLABLE NOTES FIXED 2.7% 11/MAR/2030 USD 1000 ............................. ...................... 11,079,319 ...................... 12,019,000 ...................... 12,540,647 ....03/11/2030 ... ......IV.......
GOLDMAN SACHS BANK USA .......................................................................... KD3XUN7C6T14HNAYLU02 .. Domestic Bond ............................................. 92343V-BT-0 ........ VERIZON COMMUNICATIONS INC CALLABLE NOTES FIXED 6.55% 15/SEP/2043 USD 1000 ..... ...................... 10,263,882 ........................8,752,000 ........................8,743,493 ....09/15/2043 ... ......IV.......
NOMURA GLOBAL FINANCIAL PRODUCTS INC. ....................................................... 0Z3VO5H2G7GRS05BHJ91 .. Domestic Bond ............................................. 855244-AU-3 ........ STARBUCKS CORP CALLABLE NOTES FIXED 4.45% 15/Aug/2049 USD 1000 .................... ........................6,372,804 ........................7,207,000 ........................7,510,045 ....08/15/2049 ... ......IV.......
NOMURA GLOBAL FINANCIAL PRODUCTS INC. ....................................................... 0Z3VO5H2G7GRS05BHJ91 .. Domestic Bond ............................................. 927804-FA-7 ........ VIRGINIA ELECTRIC AND POWER CO CALLABLE NOTES FIXED 6% 15/JAN/2036 USD 1000 ... ........................5,689,179 ........................5,210,000 ........................5,203,655 ....01/15/2036 ... ......IV.......
NOMURA GLOBAL FINANCIAL PRODUCTS INC. ....................................................... 0Z3VO5H2G7GRS05BHJ91 .. Domestic Bond ............................................. 96926G-AC-7 ........ WILLIAM MARSH RICE UNIVERSITY CALLABLE BOND FIXED 3.574% 15/MAY/2045 USD 5000 . ........................1,161,074 ........................1,330,000 ........................1,319,177 ....05/15/2045 ... ......IV.......
DEUTSCHE BANK AG .................................................................................. 7LTWFZYICNSX8D621K86 . Domestic Bond ............................................. 26078J-AF-7 ........ DUPONT DE NEMOURS INC CALLABLE NOTES FIXED 5.419% 15/NOV/2048 USD 1000 .......... ........................7,374,739 ....................... 6,701,000 ........................7,663,484 ....11/15/2048 ... ......IV.......
DEUTSCHE BANK AG .................................................................................. 7LTWFZYICNSX8D621K86 . Domestic Bond ............................................. 666807-BU-5 ........ NORTHROP GRUMMAN CORP CALLABLE NOTES FIXED 5.25% 01/MAY/2050 USD 1000 ........... .......................... 417,239 .......................... 409,000 .......................... 501,600 ....05/01/2050 ... ......IV.......
DEUTSCHE BANK AG .................................................................................. 7LTWFZYICNSX8D621K86 . Domestic Bond ............................................. 863667-AN-1 ........ STRYKER CORP CALLABLE NOTES FIXED 3.5% 15/MAR/2026 USD 1000 ........................ ........................6,610,288 ....................... 6,681,000 ........................6,673,590 ....03/15/2026 ... ......IV.......
SOCIETE GENERALE SA .............................................................................. O2RNE8IBXP4R0TD8PU41 .. Domestic Bond ............................................. 007944-AG-6 ........ ADVENTIST HEALTH SYSTEM/WEST CALLABLE BOND FIXED 3.63% 01/MAR/2049 USD 1000 ... ........................4,899,918 ........................6,544,000 ........................6,219,828 ....03/01/2049 ... ......IV.......
SOCIETE GENERALE SA .............................................................................. O2RNE8IBXP4R0TD8PU41 .. Domestic Bond ............................................. 454889-AM-8 ........ INDIANA MICHIGAN POWER CO CALLABLE NOTES FIXED 6.05% 15/MAR/2037 USD 1000 ...... ........................4,843,874 ........................4,450,000 ........................4,491,463 ....03/15/2037 ... ......IV.......

WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 05723K-AF-7 ........
BAKER HUGHES HOLDINGS LLC / BAKER HUGHES CO-OBLIGOR INC CALLABLE NOTES FIXED 

4.08% 15/DEC/2047 USD 1 ....................................................................... .......................... 422,511 .......................... 500,000 .......................... 458,302 ....12/15/2047 ... ......IV.......
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 149123-BL-4 ........ CATERPILLAR INC CALLABLE BOND FIXED 5.3% 15/SEP/2035 USD 1000 ..................... ........................3,067,350 ........................2,850,000 ........................3,693,573 ....09/15/2035 ... ......IV.......
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 20825C-AP-9 ........ CONOCOPHILLIPS CALLABLE BOND FIXED 5.9% 15/MAY/2038 USD 1000 ....................... ........................4,394,712 ........................4,000,000 ........................3,990,011 ....05/15/2038 ... ......IV.......

WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 29379V-BW-2 ........
ENTERPRISE PRODUCTS OPERATING LLC CALLABLE NOTES FIXED 4.2% 31/JAN/2050 USD 

1000 ................................................................................................ ........................3,128,935 ........................3,665,000 ........................3,722,443 ....01/31/2050 ... ......IV.......

WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 404530-AC-1 ........
HACKENSACK MERIDIAN HEALTH INC CALLABLE BOND FIXED 2.675% 01/SEP/2041 USD 1000 

...................................................................................................... ........................1,596,693 ........................2,150,000 ........................2,150,000 ....09/01/2041 ... ......IV.......
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 46124H-AH-9 ........ INTUIT INC CALLABLE NOTES FIXED 5.5% 15/SEP/2053 USD 1000 ........................... ........................1,982,390 ........................1,850,000 ........................1,834,898 ....09/15/2053 ... ......IV.......
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 539830-BL-2 ........ LOCKHEED MARTIN CORP CALLABLE NOTES FIXED 4.7% 15/MAY/2046 USD 1000 .............. ........................3,859,074 ........................3,986,000 ........................4,087,977 ....05/15/2046 ... ......IV.......
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 62952E-AC-1 ........ NYU LANGONE HOSPITALS CALLABLE BOND FIXED 4.784% 01/JUL/2044 USD 1000 ........... ........................2,442,838 ........................2,500,000 ........................2,515,337 ....07/01/2044 ... ......IV.......
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 707631-AA-5 ........ PENN STATE HEALTH CALLABLE BOND FIXED 3.806% 01/NOV/2049 USD 1000 ................ ........................3,391,192 ........................4,425,000 ........................4,425,000 ....11/01/2049 ... ......IV.......
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 723787-AV-9 ........ PIONEER NATURAL RESOURCES CO CALLABLE NOTES FIXED 5.1% 29/MAR/2026 USD 1000 .... ...................... 20,277,480 ...................... 20,000,000 ...................... 20,078,739 ....03/29/2026 ... ......IV.......

WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 74456Q-AU-0 ........
PUBLIC SERVICE ELECTRIC AND GAS CO CALLABLE MEDIUM TERM NOTE FIXED 5.375% 

01/NOV/2039 USD 1000 ........................................................................... ........................1,194,615 ........................1,152,000 ........................1,190,804 ....11/01/2039 ... ......IV.......
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 745332-BX-3 ........ PUGET SOUND ENERGY INC CALLABLE NOTES FIXED 6.274% 15/MAR/2037 USD 1000 ........ ........................4,486,876 ........................4,000,000 ........................4,003,080 ....03/15/2037 ... ......IV.......
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 773903-AJ-8 ........ ROCKWELL AUTOMATION INC CALLABLE NOTES FIXED 4.2% 01/MAR/2049 USD 1000 .......... ........................1,590,712 ........................1,798,000 ........................2,167,399 ....03/01/2049 ... ......IV.......
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 797440-BX-1 ........ SAN DIEGO GAS & ELECTRIC CO CALLABLE BOND FIXED 4.1% 15/JUN/2049 USD 1000 ...... .......................... 505,586 .......................... 600,000 .......................... 725,712 ....06/15/2049 ... ......IV.......
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 833034-AL-5 ........ SNAP-ON INC CALLABLE NOTES FIXED 4.1% 01/MAR/2048 USD 1000 ......................... .......................... 615,282 .......................... 710,000 .......................... 883,202 ....03/01/2048 ... ......IV.......
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 842400-HX-4 ........ SOUTHERN CALIFORNIA EDISON CO CALLABLE BOND FIXED 5.875% 01/DEC/2053 USD 1000 . ........................6,996,716 ........................6,456,000 ........................7,250,184 ....12/01/2053 ... ......IV.......
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 87612E-BL-9 ........ TARGET CORP CALLABLE NOTES FIXED 2.25% 15/APR/2025 USD 1000 ........................ ........................4,936,065 ........................5,000,000 ........................4,917,820 ....04/15/2025 ... ......IV.......
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 883556-CS-9 ........ THERMO FISHER SCIENTIFIC INC CALLABLE NOTES FIXED 1.215% 18/OCT/2024 USD 1000 . ........................6,475,051 ........................6,487,000 ........................6,472,955 ....10/18/2024 ... ......IV.......
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 907818-GE-2 ........ UNION PACIFIC CORP CALLABLE NOTES FIXED 4.75% 21/FEB/2026 USD 1000 ............... ........................3,022,353 ........................3,000,000 ........................2,999,049 ....02/21/2026 ... ......IV.......
BARCLAYS BANK PLC ................................................................................. G5GSEF7VJP5I7OUK5573 .. Domestic Bond ............................................. 009158-BB-1 ........ AIR PRODUCTS AND CHEMICALS INC CALLABLE NOTES FIXED 1.5% 15/OCT/2025 USD 1000 . ........................9,719,990 ...................... 10,000,000 ........................9,643,368 ....10/15/2025 ... ......IV.......

BARCLAYS BANK PLC ................................................................................. G5GSEF7VJP5I7OUK5573 .. Domestic Bond ............................................. 10373Q-AT-7 ........
BP CAPITAL MARKETS AMERICA INC CALLABLE NOTES FIXED 3.119% 04/MAY/2026 USD 1000 

...................................................................................................... ...................... 11,491,826 ...................... 11,681,000 ...................... 11,460,026 ....05/04/2026 ... ......IV.......
BARCLAYS BANK PLC ................................................................................. G5GSEF7VJP5I7OUK5573 .. Domestic Bond ............................................. 26875P-AU-5 ........ EOG RESOURCES INC CALLABLE NOTES FIXED 4.375% 15/APR/2030 USD 1000 ............... ........................6,360,423 ........................6,310,000 ........................6,308,366 ....04/15/2030 ... ......IV.......
BARCLAYS BANK PLC ................................................................................. G5GSEF7VJP5I7OUK5573 .. Domestic Bond ............................................. 30231G-AT-9 ........ EXXON MOBIL CORP CALLABLE NOTES FIXED 3.043% 01/MAR/2026 USD 1000 ................ ...................... 11,908,804 ...................... 12,060,000 ...................... 12,092,895 ....03/01/2026 ... ......IV.......
BARCLAYS BANK PLC ................................................................................. G5GSEF7VJP5I7OUK5573 .. MBS RMBS-REMIC or CM ................................... 3137BM-CT-1 ........ FHLMC_45-41 ...................................................................................... ........................3,760,230 ........................3,242,000 ........................4,103,865 ....12/15/2045 ... ......IV.......
BARCLAYS BANK PLC ................................................................................. G5GSEF7VJP5I7OUK5573 .. MBS RMBS-REMIC or CM ................................... 3137FH-7M-9 ........ FHLMC_4825 ....................................................................................... ........................5,389,038 ........................4,735,000 ........................5,690,518 ....09/15/2048 ... ......IV.......
BARCLAYS BANK PLC ................................................................................. G5GSEF7VJP5I7OUK5573 .. MBS RMBS-REMIC or CM ................................... 3137FH-T6-0 ........ FHLMC_4830 ....................................................................................... ........................3,491,978 ........................2,905,000 ........................3,682,767 ....07/15/2048 ... ......IV.......
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BARCLAYS BANK PLC ................................................................................. G5GSEF7VJP5I7OUK5573 .. MBS RMBS-REMIC or CM ................................... 38380B-EV-3 ........ GNMA_16-134 ...................................................................................... ........................1,544,968 ........................1,471,000 ........................1,828,325 ....10/20/2046 ... ......IV.......
BARCLAYS BANK PLC ................................................................................. G5GSEF7VJP5I7OUK5573 .. MBS RMBS-REMIC or CM ................................... 38380Y-5T-8 ........ GNMA_18-125 ...................................................................................... ...................... 13,158,993 ...................... 11,906,000 ...................... 14,203,656 ....09/20/2048 ... ......IV.......
BARCLAYS BANK PLC ................................................................................. G5GSEF7VJP5I7OUK5573 .. MBS RMBS-REMIC or CM ................................... 38381A-GL-4 ........ GNMA_18-147 ...................................................................................... ...................... 11,197,672 ...................... 10,660,000 ...................... 11,433,375 ....10/20/2048 ... ......IV.......

BARCLAYS BANK PLC ................................................................................. G5GSEF7VJP5I7OUK5573 .. Domestic Bond ............................................. 718172-CS-6 ........
PHILIP MORRIS INTERNATIONAL INC CALLABLE NOTES FIXED 1.75% 01/NOV/2030 USD 1000 

...................................................................................................... ........................6,691,536 ........................7,750,000 ........................7,700,709 ....11/01/2030 ... ......IV.......
BARCLAYS BANK PLC ................................................................................. G5GSEF7VJP5I7OUK5573 .. Domestic Bond ............................................. 883556-CS-9 ........ THERMO FISHER SCIENTIFIC INC CALLABLE NOTES FIXED 1.215% 18/OCT/2024 USD 1000 . ........................4,877,000 ........................4,886,000 ........................4,875,421 ....10/18/2024 ... ......IV.......
MIZUHO CAPITAL MARKETS LLC ..................................................................... OV6W8S6QX2D1J857QP30 .. Domestic Bond ............................................. 007944-AG-6 ........ ADVENTIST HEALTH SYSTEM/WEST CALLABLE BOND FIXED 3.63% 01/MAR/2049 USD 1000 ... ........................1,030,301 ........................1,376,000 ........................1,307,837 ....03/01/2049 ... ......IV.......
MIZUHO CAPITAL MARKETS LLC ..................................................................... OV6W8S6QX2D1J857QP30 .. Domestic Bond ............................................. 375558-BG-7 ........ GILEAD SCIENCES INC CALLABLE NOTES FIXED 4.6% 01/SEP/2035 USD 1000 ............... ........................1,691,319 ........................1,699,000 ....................... 1,707,671 ....09/01/2035 ... ......IV.......
MIZUHO CAPITAL MARKETS LLC ..................................................................... OV6W8S6QX2D1J857QP30 .. Domestic Bond ............................................. 454889-AT-3 ........ INDIANA MICHIGAN POWER CO CALLABLE NOTES FIXED 4.25% 15/AUG/2048 USD 1000 ...... ........................1,914,638 ........................2,267,000 ........................2,458,602 ....08/15/2048 ... ......IV.......
MIZUHO CAPITAL MARKETS LLC ..................................................................... OV6W8S6QX2D1J857QP30 .. Domestic Bond ............................................. 863667-AY-7 ........ STRYKER CORP CALLABLE NOTES FIXED 1.95% 15/JUN/2030 USD 1000 ....................... ........................3,701,351 ........................4,200,000 ........................4,276,318 ....06/15/2030 ... ......IV.......
BANK OF AMERICA NA ............................................................................... B4TYDEB6GKMZO031MB27 . Domestic Bond ............................................. 049560-BA-2 ........ ATMOS ENERGY CORP CALLABLE NOTES FIXED 6.2% 15/NOV/2053 USD 1000 .................. ........................2,461,514 ........................2,135,000 ........................2,130,140 ....11/15/2053 ... ......IV.......

BANK OF AMERICA NA ............................................................................... B4TYDEB6GKMZO031MB27 . Domestic Bond ............................................. 12189T-AD-6 ........
BURLINGTON NORTHERN SANTA FE LLC PUTABLE BOND FIXED 7.29% 01/JUN/2036 USD 1000 

...................................................................................................... ....................... 6,161,610 ........................5,000,000 ........................5,587,345 ....06/01/2036 ... ......IV.......
BANK OF AMERICA NA ............................................................................... B4TYDEB6GKMZO031MB27 . Domestic Bond ............................................. 231021-AS-5 ........ CUMMINS INC CALLABLE NOTES FIXED 2.6% 01/SEP/2050 USD 1000 ......................... ........................1,311,017 ........................2,025,000 ........................1,927,384 ....09/01/2050 ... ......IV.......
BANK OF AMERICA NA ............................................................................... B4TYDEB6GKMZO031MB27 . Domestic Bond ............................................. 742718-DF-3 ........ PROCTER & GAMBLE CO/THE CALLABLE NOTES FIXED 5.55% 05/MAR/2037 USD 1000 ........ ...................... 31,640,213 ...................... 28,400,000 ...................... 28,151,187 ....03/05/2037 ... ......IV.......
BANK OF AMERICA NA ............................................................................... B4TYDEB6GKMZO031MB27 . Domestic Bond ............................................. 872540-AU-3 ........ TJX COS INC/THE CALLABLE NOTES FIXED 4.5% 15/APR/2050 USD 1000 .................... ........................2,037,356 ........................2,178,000 ........................2,305,002 ....04/15/2050 ... ......IV.......
0199999999 - Total 4,110,503,842 4,433,168,486 4,443,373,056 XXX XXX
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GOLDMAN SACHS INTERNATIONAL .................................................................... W22LROWP2IHZNBB6K528 .. Cash.........................................................  ...................... Cash ............................................................................................... ..................... 135,330,499 ..................... 135,330,499 ..............XXX................ .......... .......... ......IV.......
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Equities ................................................... 56418H-10-0 ........ MANPOWERGROUP INC COMMON STOCK USD 0.01 .................................................. .......................... 219,840 .............................3,000 ..............XXX................ .......... .......... .......I........
GOLDMAN SACHS BANK USA .......................................................................... KD3XUN7C6T14HNAYLU02 .. Uniform Mortgage Bac .................................... 3133CM-4S-0 ........ FEPC 06.500 CLQH8933 .......................................................................... ........................2,314,044 ........................2,214,412 ..............XXX................ ... 01/01/2054 ... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Equities ................................................... 00676P-10-7 ........ ADEIA INC COMMON STOCK USD ................................................................... .................................48 .................................. 4 ..............XXX................ .......... .......... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Equities ................................................... 126501-10-5 ........ CTS CORP COMMON STOCK USD 0 .................................................................. ........................2,612,520 ............................54,000 ..............XXX................ .......... .......... .......I........
BARCLAYS BANK PLC ................................................................................. G5GSEF7VJP5I7OUK5573 .. Equities ................................................... 00BG38-2L-7 ........ TRITAX EUROBOX PLC COMMON STOCK GBp 0.01 ................................................ ........................7,486,601 ...................... 10,470,771 ..............XXX................ .......... .......... .......I........
BNP PARIBAS ......................................................................................... R0MUWSFPU8MPRO8K5P83 .. Cash.........................................................  ...................... Cash ............................................................................................... ...................... 14,197,853 ...................... 14,197,853 ..............XXX................ .......... .......... ......IV.......
MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Equities ................................................... 974155-10-3 ........ WINGSTOP INC COMMON STOCK USD 0.01 ........................................................ ..................... 108,738,243 .......................... 264,287 ..............XXX................ .......... .......... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Equities ................................................... 505336-10-7 ........ LA-Z-BOY INC COMMON STOCK USD 1 ............................................................ ........................2,468,480 ........................... 58,000 ..............XXX................ .......... .......... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Equities ................................................... 86272C-10-3 ........ STRATEGIC EDUCATION INC COMMON STOCK USD 0.01 .......................................... ........................2,596,160 ........................... 28,000 ..............XXX................ .......... .......... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Equities ................................................... 985817-10-5 ........ YELP INC COMMON STOCK USD 0.000001 ........................................................ .......................... 418,920 ........................... 12,000 ..............XXX................ .......... .......... .......I........
BANK OF AMERICA NA ............................................................................... B4TYDEB6GKMZO031MB27 . Domestic Bond ............................................. 009158-BA-3 ........ AIR PRODUCTS AND CHEMICALS INC CALLABLE NOTES FIXED 2.8% 15/MAY/2050 USD 1000 . ........................5,861,798 ........................8,313,663 ..............XXX................ ... 05/15/2050 .... .......I........
DEUTSCHE BANK AG .................................................................................. 7LTWFZYICNSX8D621K86 . Domestic Bond ............................................. 63946B-AF-7 ........ NBCUNIVERSAL MEDIA LLC CALLABLE NOTES FIXED 6.4% 30/APR/2040 USD 1000 ........... .......................... 697,918 .......................... 600,000 ..............XXX................ ... 04/30/2040 .... .......I........
MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Equities ................................................... 126650-10-0 ........ CVS HEALTH CORP COMMON STOCK USD 0.01 ..................................................... ...................... 14,267,965 .......................... 232,453 ..............XXX................ .......... .......... .......I........
UBS AG ............................................................................................... BFM8T61CT2L1QCEMIK50 . Equities ................................................... 192446-10-2 ........ COGNIZANT TECHNOLOGY SOLUTIONS CORP COMMON STOCK USD 0.01 ........................... ........................1,339,424 ............................17,420 ..............XXX................ .......... .......... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Equities ................................................... 67011P-10-0 ........ DNOW INC COMMON STOCK USD 0.01 .............................................................. ........................3,022,748 .......................... 235,600 ..............XXX................ .......... .......... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Equities ................................................... 346375-10-8 ........ FORMFACTOR INC COMMON STOCK USD 0.001 ..................................................... ........................2,916,900 ........................... 63,000 ..............XXX................ .......... .......... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Equities ................................................... 01741R-10-2 ........ ATI INC COMMON STOCK USD 0.1 ................................................................ ........................1,126,524 ............................16,999 ..............XXX................ .......... .......... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Equities ................................................... 62855J-10-4 ........ MYRIAD GENETICS INC COMMON STOCK USD 0.01 ............................................... ........................1,481,760 ........................... 56,000 ..............XXX................ .......... .......... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Equities ................................................... 62955J-10-3 ........ NOV INC COMMON STOCK USD 0.01 ............................................................... ........................1,166,524 ............................72,999 ..............XXX................ .......... .......... .......I........
CITIBANK NA ........................................................................................ E57ODZWZ7FF32TWEFA76 . Government Bond .......................................... 912797-MD-6 ........ UNITED STATES OF AMERICA BILL ZERO CPN 26/NOV/2024 USD 100 ......................... .................................93 .................................93 ..............XXX................ ... 11/26/2024 .... .......I........

BANK OF AMERICA NA ............................................................................... B4TYDEB6GKMZO031MB27 . Domestic Bond ............................................. 97068L-AA-6 ........
WILLIS-KNIGHTON MEDICAL CENTER CALLABLE BOND FIXED 4.813% 01/SEP/2048 USD 1000 

...................................................................................................... ........................2,707,612 ........................2,929,881 ..............XXX................ ... 09/01/2048 ... .......I........

BANK OF AMERICA NA ............................................................................... B4TYDEB6GKMZO031MB27 . Domestic Bond ............................................. 207597-EG-6 ........
CONNECTICUT LIGHT AND POWER CO/THE CALLABLE BOND FIXED 4.3% 15/APR/2044 USD 

1000 ................................................................................................ ........................2,108,540 ........................2,274,908 ..............XXX................ ... 04/15/2044 .... .......I........
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DEUTSCHE BANK AG .................................................................................. 7LTWFZYICNSX8D621K86 . Eurobond ................................................... 141878-95-6 ........
EASTERN ENERGY GAS HOLDINGS LLC CALLABLE NOTES FIXED 3.8% 23/MAY/2031 USD 1000 

...................................................................................................... ...................... 12,585,140 ...................... 13,555,000 ..............XXX................ ... 05/23/2031 .... .......I........
GOLDMAN SACHS BANK USA .......................................................................... KD3XUN7C6T14HNAYLU02 .. Uniform Mortgage Bac .................................... 3133KQ-TC-0 ........ FEPC 04.500 CLRA8647 .......................................................................... ........................5,619,876 ........................6,131,256 ..............XXX................ ... 05/01/2053 .... .......I........
SOCIETE GENERALE SA .............................................................................. O2RNE8IBXP4R0TD8PU41 .. Government Bond .......................................... 000001-2K-4 ........ KINGDOM OF SPAIN BOND FIXED 1.9% 31/OCT/2052 EUR 1000 ................................ ...................... 11,222,285 ...................... 15,622,468 ..............XXX................ ... 10/31/2052 .... .......I........

BNP PARIBAS ......................................................................................... R0MUWSFPU8MPRO8K5P83 .. Domestic Bond ............................................. 575718-AH-4 ........
MASSACHUSETTS INSTITUTE OF TECHNOLOGY CALLABLE BOND FIXED 2.294% 01/JUL/2051 

USD 1000 ........................................................................................... ........................1,454,270 ........................2,257,023 ..............XXX................ ... 07/01/2051 ... .......I........
GOLDMAN SACHS INTERNATIONAL .................................................................... W22LROWP2IHZNBB6K528 .. Government Bond .......................................... 001340-72-3 ........ FRENCH REPUBLIC BOND FIXED 0.5% 25/MAY/2029 EUR 1 ..................................... ........................1,285,635 ........................1,416,751 ..............XXX................ ... 05/25/2029 .... .......I........
MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Equities ................................................... 69047Q-10-2 ........ OVINTIV INC COMMON STOCK USD ................................................................ .......................27,369,935 .......................... 713,316 ..............XXX................ .......... .......... .......I........
MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Equities ................................................... 64125C-10-9 ........ NEUROCRINE BIOSCIENCES INC COMMON STOCK USD 0.001 ..................................... ...................... 22,926,050 .......................... 199,253 ..............XXX................ .......... .......... .......I........
UBS AG ............................................................................................... BFM8T61CT2L1QCEMIK50 . Equities ................................................... 532457-10-8 ........ ELI LILLY & CO COMMON STOCK USD 0 ......................................................... ........................1,338,630 .............................1,525 ..............XXX................ .......... .......... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Equities ................................................... 69888T-20-7 ........ PAR PACIFIC HOLDINGS INC COMMON STOCK USD 0.01 ......................................... ........................4,359,733 .......................... 244,106 ..............XXX................ .......... .......... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Equities ................................................... 70435P-10-2 ........ PAYCOR HCM INC COMMON STOCK USD 0.001 ..................................................... .......................... 533,520 ........................... 38,000 ..............XXX................ .......... .......... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Equities ................................................... 498894-10-4 ........ KNIFE RIVER CORP COMMON STOCK USD 0.01 ................................................... ........................1,246,980 ........................... 14,000 ..............XXX................ .......... .......... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Equities ................................................... 497266-10-6 ........ KIRBY CORP COMMON STOCK USD 0.1 ............................................................ ........................1,127,970 .............................9,000 ..............XXX................ .......... .......... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Equities ................................................... 88162G-10-3 ........ TETRA TECH INC COMMON STOCK USD 0.01 ...................................................... .................................46 .................................. 1 ..............XXX................ .......... .......... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Equities ................................................... 553530-10-6 ........ MSC INDUSTRIAL DIRECT CO INC COMMON STOCK USD 0.001 ................................... ........................3,337,289 ............................38,320 ..............XXX................ .......... .......... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Equities ................................................... G3922B-10-7 ........ GENPACT LTD COMMON STOCK USD 0.01 .......................................................... ........................2,945,000 ........................... 76,000 ..............XXX................ .......... .......... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Equities ................................................... 353514-10-2 ........ FRANKLIN ELECTRIC CO INC COMMON STOCK USD 0.1 .......................................... ........................2,835,540 ........................... 27,000 ..............XXX................ .......... .......... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Equities ................................................... 626717-10-2 ........ MURPHY OIL CORP COMMON STOCK USD 1 ......................................................... ........................2,226,180 ........................... 66,000 ..............XXX................ .......... .......... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Equities ................................................... 48242W-10-6 ........ KBR INC COMMON STOCK USD 0.001 ............................................................. .......................... 834,340 ........................... 13,000 ..............XXX................ .......... .......... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Equities ................................................... 053774-10-5 ........ AVIS BUDGET GROUP INC COMMON STOCK USD 0.01 ............................................. ........................1,226,260 ........................... 14,000 ..............XXX................ .......... .......... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Equities ................................................... 825690-10-0 ........ SHUTTERSTOCK INC COMMON STOCK USD 0.01 ................................................... .......................... 817,190 ............................23,000 ..............XXX................ .......... .......... .......I........
BANK OF AMERICA NA ............................................................................... B4TYDEB6GKMZO031MB27 . Domestic Bond ............................................. 26443T-AA-4 ........ DUKE ENERGY INDIANA LLC CALLABLE BOND FIXED 3.75% 15/MAY/2046 USD 1000 .......... ........................1,198,815 ........................1,449,941 ..............XXX................ ... 05/15/2046 .... .......I........

BANK OF AMERICA NA ............................................................................... B4TYDEB6GKMZO031MB27 . Domestic Bond ............................................. 14913Q-3B-3 ........
CATERPILLAR FINANCIAL SERVICES CORP CALLABLE MEDIUM TERM NOTE FIXED 2.15% 

08/NOV/2024 USD 1000 ........................................................................... .............................2,011 .............................2,000 ..............XXX................ ... 11/08/2024 ... .......I........
BANK OF AMERICA NA ............................................................................... B4TYDEB6GKMZO031MB27 . Domestic Bond ............................................. 904764-BR-7 ........ UNILEVER CAPITAL CORP CALLABLE NOTES FIXED 2.625% 12/AUG/2051 USD 1000 .......... ........................3,367,264 ........................4,868,803 ..............XXX................ ... 08/12/2051 ... .......I........
BANK OF AMERICA NA ............................................................................... B4TYDEB6GKMZO031MB27 . Domestic Bond ............................................. 69351U-AH-6 ........ PPL ELECTRIC UTILITIES CORP CALLABLE NOTES FIXED 6.45% 15/AUG/2037 USD 1000 ... ...................... 12,937,890 .......................11,253,544 ..............XXX................ ... 08/15/2037 ... .......I........
BARCLAYS BANK PLC ................................................................................. G5GSEF7VJP5I7OUK5573 .. Equities ................................................... G5361W-10-4 ........ LANCASHIRE HOLDINGS LTD COMMON STOCK GBp 0.5 ............................................ ...................... 18,013,321 ........................2,577,013 ..............XXX................ .......... .......... .......I........

DEUTSCHE BANK AG .................................................................................. 7LTWFZYICNSX8D621K86 . Eurobond ................................................... 44891C-BT-9 ........
HYUNDAI CAPITAL AMERICA CALLABLE MEDIUM TERM NOTE FIXED 1.8% 10/JAN/2028 USD 

1000 ................................................................................................ ........................4,513,329 ........................4,896,000 ..............XXX................ ... 01/10/2028 ... .......I........
DEUTSCHE BANK AG .................................................................................. 7LTWFZYICNSX8D621K86 . Eurobond ................................................... 254061-21-2 ........ NATWEST MARKETS PLC MEDIUM TERM NOTE FIXED 6.375% 08/NOV/2027 GBP 1000 ......... ........................2,659,874 ........................2,414,430 ..............XXX................ ... 11/08/2027 ... .......I........
GOLDMAN SACHS BANK USA .......................................................................... KD3XUN7C6T14HNAYLU02 .. Uniform Mortgage Bac .................................... 3140NP-SH-4 ........ FNMS 05.500 CLBY6819 .......................................................................... ........................2,084,217 ........................2,133,076 ..............XXX................ ... 08/01/2053 ... .......I........
GOLDMAN SACHS BANK USA .......................................................................... KD3XUN7C6T14HNAYLU02 .. Uniform Mortgage Bac .................................... 3140QR-UT-8 ........ FNMS 06.000 CLCB5993 .......................................................................... ........................5,206,866 ........................5,820,736 ..............XXX................ ... 01/01/2053 ... .......I........
SOCIETE GENERALE SA .............................................................................. O2RNE8IBXP4R0TD8PU41 .. Government Bond .......................................... 001332-74-9 ........ FRENCH REPUBLIC BOND FIXED 0.1% 25/JUL/2036 EUR 1 ..................................... ...................... 15,982,706 .......................14,364,552 ..............XXX................ ... 07/25/2036 .... .......I........
SOCIETE GENERALE SA .............................................................................. O2RNE8IBXP4R0TD8PU41 .. Equities ................................................... 023135-10-6 ........ AMAZON.COM INC COMMON STOCK USD 0.01 ...................................................... ...................... 28,575,951 .......................... 152,024 ..............XXX................ .......... .......... .......I........
BANK OF AMERICA NA ............................................................................... B4TYDEB6GKMZO031MB27 . Uniform Mortgage Bac .................................... 31418D-RS-3 ........ FNMA 30YR UMBS .................................................................................. ........................1,793,243 ........................4,311,825 ..............XXX................ ... 08/01/2050 ... ......IV.......
BNP PARIBAS ......................................................................................... R0MUWSFPU8MPRO8K5P83 .. Cash.........................................................  ...................... Cash ............................................................................................... ........................6,697,100 ........................6,697,100 ..............XXX................ .......... .......... ......IV.......
BNP PARIBAS ......................................................................................... R0MUWSFPU8MPRO8K5P83 .. Domestic Bond ............................................. 693342-AC-1 ........ PG&E WILDFIRE RECOVERY FUNDING LLC BOND FIXED 4.377% 03/JUN/2041 USD 1000 ...... ........................1,490,940 ........................1,505,348 ..............XXX................ ... 06/01/2039 ... .......I........
ROYAL BANK OF CANADA ............................................................................. ES7IP3U3RHIGC71XBU11 .. Cash.........................................................  ...................... Cash ............................................................................................... ...................... 20,363,880 ...................... 20,363,880 ..............XXX................ .......... .......... ......IV.......
GOLDMAN SACHS INTERNATIONAL .................................................................... W22LROWP2IHZNBB6K528 .. Government Bond .......................................... 000556-64-0 ........ REPUBLIC OF ITALY BOND FIXED 4.1% 01/FEB/2029 EUR 1000 .............................. ........................2,217,435 ........................2,213,706 ..............XXX................ ... 02/01/2029 .... .......I........
CREDIT AGRICOLE CIB .............................................................................. 1VUV7VQFKUOQSJ21A208 .. Government Bond .......................................... 174248-1Q-8 ........ JAPAN BILL ZERO CPN 10/FEB/2025 JPY 50000 ............................................... ........................2,867,389 ........................2,868,565 ..............XXX................ ... 02/10/2025 .... .......I........
MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Domestic Bond ............................................. 42824C-BK-4 ........ HEWLETT PACKARD ENTERPRISE CO CALLABLE NOTES FIXED 1.75% 01/APR/2026 USD 1000 . ............................12,624 ........................... 13,000 ..............XXX................ ... 04/01/2026 ... .......I........
MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Equities ................................................... 499049-10-4 ........ KNIGHT-SWIFT TRANSPORTATION HOLDINGS INC COMMON STOCK USD 0.01 .................... .......................12,229,623 .......................... 226,265 ..............XXX................ .......... .......... .......I........
MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Equities ................................................... 00BLNN-36-9 ........ WEATHERFORD INTERNATIONAL PLC COMMON STOCK USD 0.001 ................................. ...................... 19,430,428 .......................... 228,137 ..............XXX................ .......... .......... .......I........
UBS AG ............................................................................................... BFM8T61CT2L1QCEMIK50 . Equities ................................................... 78409V-10-4 ........ S&P GLOBAL INC COMMON STOCK USD 1 .......................................................... ........................1,339,225 .............................2,612 ..............XXX................ .......... .......... .......I........
UBS AG ............................................................................................... BFM8T61CT2L1QCEMIK50 . Equities ................................................... 461202-10-3 ........ INTUIT INC COMMON STOCK USD 0.01 ........................................................... .......................... 152,900 ............................... 247 ..............XXX................ .......... .......... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Equities ................................................... G4740B-10-5 ........ ICHOR HOLDINGS LTD COMMON STOCK USD 0.0001 .............................................. ........................1,529,280 ........................... 48,000 ..............XXX................ .......... .......... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Equities ................................................... 55087P-10-4 ........ LYFT INC COMMON STOCK USD 0.00001 ......................................................... ................................424 .................................33 ..............XXX................ .......... .......... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Equities ................................................... 771049-10-3 ........ ROBLOX CORP COMMON STOCK USD 0.0001 ....................................................... ........................1,546,256 ............................34,999 ..............XXX................ .......... .......... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Equities ................................................... 18467V-10-9 ........ CLEAR SECURE INC COMMON STOCK USD 0.00001 ............................................... .......................... 652,506 ............................19,991 ..............XXX................ .......... .......... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Equities ................................................... 74982T-10-3 ........ RXO INC ........................................................................................... ........................1,238,850 ............................45,000 ..............XXX................ .......... .......... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Equities ................................................... 982104-10-1 ........ WORTHINGTON STEEL INC COMMON STOCK USD 0.0001 .......................................... .......................... 959,544 ............................28,998 ..............XXX................ .......... .......... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Equities ................................................... 530307-10-7 ........ LIBERTY BROADBAND CORP COMMON STOCK USD 0.01 ............................................ .................................78 .................................. 1 ..............XXX................ .......... .......... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Equities ................................................... 75281A-10-9 ........ RANGE RESOURCES CORP COMMON STOCK USD 0.01 .............................................. ........................4,580,260 .......................... 149,000 ..............XXX................ .......... .......... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Equities ................................................... 23282W-60-5 ........ CYTOKINETICS INC COMMON STOCK USD 0.001 .................................................. .......................... 209,360 .............................4,000 ..............XXX................ .......... .......... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Equities ................................................... 278865-10-0 ........ ECOLAB INC COMMON STOCK USD 1 ............................................................... ........................2,187,946 .............................8,594 ..............XXX................ .......... .......... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Equities ................................................... 858912-10-8 ........ STERICYCLE INC COMMON STOCK USD 0.01 ...................................................... ............................... 122 .................................. 2 ..............XXX................ .......... .......... .......I........
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WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Equities ................................................... 90385V-10-7 ........ ULTRA CLEAN HOLDINGS INC COMMON STOCK USD 0.001 ........................................ .......................... 911,230 ............................22,690 ..............XXX................ .......... .......... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Equities ................................................... 989207-10-5 ........ ZEBRA TECHNOLOGIES CORP COMMON STOCK USD 0.01 .......................................... ........................4,054,600 ........................... 11,000 ..............XXX................ .......... .......... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Equities ................................................... 894164-10-2 ........ TRAVEL + LEISURE CO COMMON STOCK USD 0.01 ............................................... ........................3,121,483 ............................66,999 ..............XXX................ .......... .......... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Equities ................................................... 75513E-10-1 ........ RTX Corp .......................................................................................... ........................3,731,970 ............................30,999 ..............XXX................ .......... .......... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Equities ................................................... 844895-10-2 ........ SOUTHWEST GAS HOLDINGS INC COMMON STOCK USD 1 .......................................... ........................2,310,045 ............................30,999 ..............XXX................ .......... .......... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Equities ................................................... 790148-10-0 ........ ST JOE CO/THE COMMON STOCK USD 0 ........................................................... .......................... 991,636 ........................... 16,796 ..............XXX................ .......... .......... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Equities ................................................... 364760-10-8 ........ GAP INC/THE COMMON STOCK USD 0.05 .......................................................... ........................3,534,300 .......................... 165,000 ..............XXX................ .......... .......... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Equities ................................................... 668074-30-5 ........ NORTHWESTERN ENERGY GROUP INC COMMON STOCK USD 0.01 ................................... ........................1,296,879 ............................22,645 ..............XXX................ .......... .......... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Equities ................................................... 30214U-10-2 ........ EXPONENT INC COMMON STOCK USD 0.001 ....................................................... ........................2,944,500 ........................... 26,000 ..............XXX................ .......... .......... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Equities ................................................... 054540-20-8 ........ AXCELIS TECHNOLOGIES INC COMMON STOCK USD 0.001 ........................................ ........................2,040,030 ........................... 19,000 ..............XXX................ .......... .......... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Equities ................................................... 852312-30-5 ........ STAAR SURGICAL CO COMMON STOCK USD 0.01 .................................................. ............................... 112 .................................. 3 ..............XXX................ .......... .......... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Equities ................................................... 09739D-10-0 ........ BOISE CASCADE CO COMMON STOCK USD 0.01 ................................................... ........................4,386,190 ........................... 31,000 ..............XXX................ .......... .......... .......I........
CITIBANK NA ........................................................................................ E57ODZWZ7FF32TWEFA76 . Government Bond .......................................... 001162-66-8 ........ STATE OF ISRAEL BOND FIXED 0.5% 30/APR/2025 ILS 1 ..................................... ...................... 25,921,688 ...................... 26,366,065 ..............XXX................ ... 04/30/2025 .... .......I........
BANK OF AMERICA NA ............................................................................... B4TYDEB6GKMZO031MB27 . Domestic Bond ............................................. 744448-CG-4 ........ PUBLIC SERVICE CO OF COLORADO CALLABLE NOTES FIXED 3.6% 15/SEP/2042 USD 1000 .. ............................... 820 .............................1,000 ..............XXX................ ... 09/15/2042 .... .......I........
BANK OF AMERICA NA ............................................................................... B4TYDEB6GKMZO031MB27 . Domestic Bond ............................................. 58933Y-AW-5 ........ MERCK & CO INC CALLABLE NOTES FIXED 4% 07/MAR/2049 USD 1000 ........................ .......................... 783,176 .......................... 895,964 ..............XXX................ ... 03/07/2049 .... .......I........
BANK OF AMERICA NA ............................................................................... B4TYDEB6GKMZO031MB27 . Domestic Bond ............................................. 713448-ES-3 ........ PEPSICO INC CALLABLE NOTES FIXED 2.75% 19/MAR/2030 USD 1000 ........................ ........................1,120,802 ........................1,192,952 ..............XXX................ ... 03/19/2030 .... .......I........
BANK OF AMERICA NA ............................................................................... B4TYDEB6GKMZO031MB27 . Domestic Bond ............................................. 86944B-AH-6 ........ SUTTER HEALTH CALLABLE BOND FIXED 3.161% 15/AUG/2040 USD 1000 ..................... ...................... 19,092,771 .......................23,499,048 ..............XXX................ ... 08/15/2040 ... .......I........
BANK OF AMERICA NA ............................................................................... B4TYDEB6GKMZO031MB27 . Domestic Bond ............................................. 678858-BY-6 ........ OKLAHOMA GAS AND ELECTRIC CO CALLABLE NOTES FIXED 5.6% 01/APR/2053 USD 1000 ... ........................6,411,837 ........................5,907,761 ..............XXX................ ... 04/01/2053 .... .......I........
BANK OF AMERICA NA ............................................................................... B4TYDEB6GKMZO031MB27 . Domestic Bond ............................................. 539830-BL-2 ........ LOCKHEED MARTIN CORP CALLABLE NOTES FIXED 4.7% 15/MAY/2046 USD 1000 .............. ...................... 22,149,601 ...................... 22,194,101 ..............XXX................ ... 05/15/2046 .... .......I........

BANK OF AMERICA NA ............................................................................... B4TYDEB6GKMZO031MB27 . Domestic Bond ............................................. 74456Q-AQ-9 ........
PUBLIC SERVICE ELECTRIC AND GAS CO CALLABLE MEDIUM TERM NOTE FIXED 5.7% 

01/DEC/2036 USD 1000 ........................................................................... ........................3,938,428 ........................3,605,854 ..............XXX................ ... 12/01/2036 ... .......I........
BARCLAYS BANK PLC ................................................................................. G5GSEF7VJP5I7OUK5573 .. Equities ................................................... 000345-21-7 ........ FIRSTGROUP PLC COMMON STOCK GBp 5 .......................................................... .......................14,457,524 ........................9,657,665 ..............XXX................ .......... .......... .......I........
DEUTSCHE BANK AG .................................................................................. 7LTWFZYICNSX8D621K86 . Domestic Bond ............................................. 20030N-DL-2 ........ COMCAST CORP CALLABLE NOTES FIXED 2.8% 15/JAN/2051 USD 1000 ........................ ........................1,494,591 ........................2,222,000 ..............XXX................ ... 01/15/2051 ... .......I........
DEUTSCHE BANK AG .................................................................................. 7LTWFZYICNSX8D621K86 . Domestic Bond ............................................. 87264A-AZ-8 ........ T-MOBILE USA INC CALLABLE NOTES FIXED 4.5% 15/APR/2050 USD 1000 ................... ...................... 13,649,988 ...................... 14,939,000 ..............XXX................ ... 04/15/2050 .... .......I........
DEUTSCHE BANK AG .................................................................................. 7LTWFZYICNSX8D621K86 . Covered Bonds ............................................. 074662-17-0 ........ SANTANDER UK PLC MEDIUM TERM NOTE FIXED 5.25% 16/FEB/2029 GBP 1000 ............... ........................2,977,413 ........................2,785,984 ..............XXX................ ... 02/16/2029 .... .......I........
NOMURA GLOBAL FINANCIAL PRODUCTS INC. ....................................................... 0Z3VO5H2G7GRS05BHJ91 .. Domestic Bond ............................................. 927804-FA-7 ........ VIRGINIA ELECTRIC AND POWER CO CALLABLE NOTES FIXED 6% 15/JAN/2036 USD 1000 ... ........................5,791,176 ........................5,210,000 ..............XXX................ ... 01/15/2036 ... .......I........
GOLDMAN SACHS BANK USA .......................................................................... KD3XUN7C6T14HNAYLU02 .. Uniform Mortgage Bac .................................... 3140NL-5V-7 ........ FNMS 05.000 CLBY4459 .......................................................................... ........................6,346,193 ........................6,590,272 ..............XXX................ ... 07/01/2053 ... .......I........
GOLDMAN SACHS BANK USA .......................................................................... KD3XUN7C6T14HNAYLU02 .. Uniform Mortgage Bac .................................... 3133CG-CJ-4 ........ FEPC 05.500 CLQH3673 .......................................................................... ........................5,612,433 ........................5,591,784 ..............XXX................ ... 10/01/2053 ... .......I........
GOLDMAN SACHS BANK USA .......................................................................... KD3XUN7C6T14HNAYLU02 .. Uniform Mortgage Bac .................................... 3132D9-RY-2 ........ FEPC 05.500 CTSC0503 .......................................................................... ........................9,495,606 ........................9,950,576 ..............XXX................ ... 11/01/2043 ... .......I........
SOCIETE GENERALE SA .............................................................................. O2RNE8IBXP4R0TD8PU41 .. Government Bond .......................................... 000001-2I-3 ........ KINGDOM OF SPAIN BOND FIXED 0.5% 31/OCT/2031 EUR 1000 ................................ .......................... 985,488 ........................1,138,371 ..............XXX................ ... 10/31/2031 ... .......I........
SOCIETE GENERALE SA .............................................................................. O2RNE8IBXP4R0TD8PU41 .. Government Bond .......................................... 000001-2L-5 ........ KINGDOM OF SPAIN BOND FIXED 3.15% 30/APR/2033 EUR 1000 ............................... ........................3,187,189 ........................3,057,977 ..............XXX................ ... 04/30/2033 .... .......I........
BANK OF AMERICA NA ............................................................................... B4TYDEB6GKMZO031MB27 . Government Bond .......................................... 91282C-AE-1 ........ UNITED STATES OF AMERICA NOTES FIXED 0.625% 15/AUG/2030 USD 100 ................... ........................1,583,869 ........................1,874,924 ..............XXX................ ... 08/15/2030 ... ......IV.......
CITIBANK NA ........................................................................................ E57ODZWZ7FF32TWEFA76 . Government Bond .......................................... 91282C-AE-1 ........ UNITED STATES OF AMERICA NOTES FIXED 0.625% 15/AUG/2030 USD 100 ................... .................................79 .................................93 ..............XXX................ ... 08/15/2030 ... ......IV.......
BNP PARIBAS ......................................................................................... R0MUWSFPU8MPRO8K5P83 .. Domestic Bond ............................................. 667274-AC-8 ........ NORTHWELL HEALTHCARE INC CALLABLE BOND FIXED 4.26% 01/NOV/2047 USD 1000 ........ .......................... 131,929 .......................... 148,936 ..............XXX................ ... 11/01/2047 ... .......I........
BNP PARIBAS ......................................................................................... R0MUWSFPU8MPRO8K5P83 .. Domestic Bond ............................................. 819892-AL-4 ........ SHARP HEALTHCARE CALLABLE BOND FIXED 2.68% 01/AUG/2050 USD 1000 ................... ............................50,944 ............................74,968 ..............XXX................ ... 08/01/2050 ... .......I........
BNP PARIBAS ......................................................................................... R0MUWSFPU8MPRO8K5P83 .. Government Bond .......................................... 102460-1Q-5 ........ JAPAN BOND FIXED 0.3% 01/MAY/2026 JPY 50000 ............................................ .......................27,734,353 ...................... 27,691,450 ..............XXX................ ... 05/01/2026 ... .......I........
JPMORGAN CHASE BANK N.A. ........................................................................ 7H6GLXDRUGQFU57RNE97 .. Domestic Bond ............................................. 00287Y-DW-6 ........ ABBVIE INC CALLABLE NOTES FIXED 5.4% 15/MAR/2054 USD 1000 .......................... .................................. 0 .................................. 0 ..............XXX................ ... 03/15/2054 .... ......IV.......

GOLDMAN SACHS INTERNATIONAL .................................................................... W22LROWP2IHZNBB6K528 .. Eurobond ................................................... 215105-92-0 ........
MONDI FINANCE EUROPE GMBH CALLABLE MEDIUM TERM NOTE FIXED 2.375% 01/APR/2028 

EUR 1000 ........................................................................................... .......................... 126,250 .......................... 127,288 ..............XXX................ ... 04/01/2028 ... .......I........
HSBC BANK USA N.A. ............................................................................... 1IE8VN30JCEQV1H4R804 .. Cash.........................................................  ...................... Cash ............................................................................................... ........................3,587,000 ........................3,587,000 ..............XXX................ .......... .......... ......IV.......
CREDIT AGRICOLE CIB .............................................................................. 1VUV7VQFKUOQSJ21A208 .. Cash.........................................................  ...................... Cash ............................................................................................... ........................6,180,950 ........................6,180,950 ..............XXX................ .......... .......... ......IV.......
CITIBANK NA ........................................................................................ E57ODZWZ7FF32TWEFA76 . Government Bond .......................................... 91282C-AE-1 ........ UNITED STATES OF AMERICA NOTES FIXED 0.625% 15/AUG/2030 USD 100 ................... ............................... 316 ............................... 374 ..............XXX................ ... 08/15/2030 ... ......IV.......
CREDIT AGRICOLE CIB .............................................................................. 1VUV7VQFKUOQSJ21A208 .. Government Bond .......................................... 120090-16-9 ........ JAPAN BOND FIXED 2.2% 20/SEP/2026 JPY 50000 ............................................. ............................... 219 ............................... 211 ..............XXX................ ... 09/20/2026 .... .......I........
MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Equities ................................................... 268150-10-9 ........ DYNATRACE INC ................................................................................... .......................... 334,473 .............................6,312 ..............XXX................ .......... .......... .......I........

MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Domestic Bond ............................................. 599191-AA-1 ........
MILEAGE PLUS HOLDINGS LLC / MILEAGE PLUS INTELLECTUAL PROPERTY ASSETS LTD NOTES 

FIXED .............................................................................................. .................................. 3 .................................. 6 ..............XXX................ ... 06/20/2027 ... .......I........
MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Domestic Bond ............................................. 38937L-AC-5 ........ GRAY OAK PIPELINE LLC CALLABLE NOTES FIXED 2.6% 15/OCT/2025 USD 1000 ............ ............................91,864 ............................93,000 ..............XXX................ ... 10/15/2025 .... .......I........
MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Equities ................................................... 191098-10-2 ........ COCA-COLA CONSOLIDATED INC COMMON STOCK USD 1 .......................................... ........................3,202,317 .............................2,471 ..............XXX................ .......... .......... .......I........
MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Equities ................................................... 882681-10-9 ........ TEXAS ROADHOUSE INC COMMON STOCK USD 0.001 .............................................. ........................6,707,415 ............................38,350 ..............XXX................ .......... .......... .......I........
MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Equities ................................................... 565849-10-6 ........ MARATHON OIL CORP COMMON STOCK USD 1 ...................................................... ............................... 132 .................................. 5 ..............XXX................ .......... .......... .......I........
MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Equities ................................................... 023436-10-8 ........ AMEDISYS INC COMMON STOCK USD 0.001 ....................................................... ...................... 10,614,806 .......................... 109,850 ..............XXX................ .......... .......... .......I........
UBS AG ............................................................................................... BFM8T61CT2L1QCEMIK50 . Equities ................................................... 770700-10-2 ........ ROBINHOOD MARKETS INC COMMON STOCK USD 0.0001 .......................................... ........................1,339,441 ........................... 56,067 ..............XXX................ .......... .......... .......I........
UBS AG ............................................................................................... BFM8T61CT2L1QCEMIK50 . Equities ................................................... 25746U-10-9 ........ DOMINION ENERGY INC COMMON STOCK USD 0 ................................................... ............................... 629 .................................11 ..............XXX................ .......... .......... .......I........
UBS AG ............................................................................................... BFM8T61CT2L1QCEMIK50 . Equities ................................................... 023135-10-6 ........ AMAZON.COM INC COMMON STOCK USD 0.01 ...................................................... ........................1,338,346 .............................7,120 ..............XXX................ .......... .......... .......I........
UBS AG ............................................................................................... BFM8T61CT2L1QCEMIK50 . Equities ................................................... 55354G-10-0 ........ MSCI INC COMMON STOCK USD 0.01 .............................................................. .......................... 980,031 .............................1,701 ..............XXX................ .......... .......... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Equities ................................................... 044186-10-4 ........ ASHLAND INC COMMON STOCK USD 0 .............................................................. ........................4,279,236 ............................48,833 ..............XXX................ .......... .......... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Equities ................................................... 17888H-10-3 ........ CIVITAS RESOURCES INC COMMON STOCK USD ................................................... ........................2,918,970 ........................... 57,000 ..............XXX................ .......... .......... .......I........
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WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Equities ................................................... 039653-10-0 ........ ARCOSA INC COMMON STOCK USD 0.01 ........................................................... .......................... 756,000 .............................8,000 ..............XXX................ .......... .......... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Equities ................................................... 67098H-10-4 ........ O-I GLASS INC COMMON STOCK USD 0.01 ....................................................... ........................2,242,630 .......................... 169,000 ..............XXX................ .......... .......... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Equities ................................................... 13057Q-30-5 ........ CALIFORNIA RESOURCES CORP COMMON STOCK USD 0.01 ........................................ ........................4,475,111 ............................86,946 ..............XXX................ .......... .......... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Equities ................................................... 74276R-10-2 ........ PRIVIA HEALTH GROUP INC COMMON STOCK USD 0.01 .......................................... ........................1,139,040 ........................... 63,000 ..............XXX................ .......... .......... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Equities ................................................... 20717M-10-3 ........ CONFLUENT INC COMMON STOCK USD 0.00001 ................................................... ........................4,286,661 .......................... 217,597 ..............XXX................ .......... .......... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Equities ................................................... G39387-10-8 ........ GLOBALFOUNDRIES INC COMMON STOCK USD 0.02 ............................................... .......................... 163,800 .............................4,000 ..............XXX................ .......... .......... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Equities ................................................... 29605J-10-6 ........ ESAB CORP ......................................................................................... ........................1,597,650 ........................... 15,000 ..............XXX................ .......... .......... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Equities ................................................... 70438V-10-6 ........ PAYLOCITY HOLDING CORP COMMON STOCK USD 0.001 .......................................... ........................1,775,290 ........................... 11,000 ..............XXX................ .......... .......... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Government Bond .......................................... 91282C-JJ-1 ........ UNITED STATES OF AMERICA NOTES FIXED 4.5% 15/NOV/2033 USD 100 ..................... ..................... 356,454,970 ..................... 331,279,700 ..............XXX................ ... 11/15/2033 .... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Equities ................................................... 058498-10-6 ........ BALL CORP COMMON STOCK USD 0 ................................................................ .................................67 .................................. 1 ..............XXX................ .......... .......... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Equities ................................................... 530307-30-5 ........ LIBERTY BROADBAND CORP COMMON STOCK USD 0.01 ............................................ ........................2,631,365 ............................33,675 ..............XXX................ .......... .......... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Equities ................................................... 296315-10-4 ........ ESCO TECHNOLOGIES INC COMMON STOCK USD 0.01 ............................................. ........................1,141,990 .............................8,894 ..............XXX................ .......... .......... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Equities ................................................... 624756-10-2 ........ MUELLER INDUSTRIES INC COMMON STOCK USD 0.01 ............................................ ........................2,739,800 ........................... 38,000 ..............XXX................ .......... .......... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Equities ................................................... 25179M-10-3 ........ DEVON ENERGY CORP COMMON STOCK USD 0.1 ................................................... .................................39 .................................. 1 ..............XXX................ .......... .......... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Equities ................................................... 056525-10-8 ........ BADGER METER INC COMMON STOCK USD 1 ....................................................... ........................2,960,109 ............................13,689 ..............XXX................ .......... .......... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Equities ................................................... 258278-10-0 ........ DORMAN PRODUCTS INC COMMON STOCK USD 0.01 ................................................ .......................... 908,640 .............................8,000 ..............XXX................ .......... .......... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Equities ................................................... 57164Y-10-7 ........ MARRIOTT VACATIONS WORLDWIDE CORP COMMON STOCK USD 0.01 ............................. ........................2,860,335 ............................37,390 ..............XXX................ .......... .......... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Equities ................................................... 854231-10-7 ........ STANDEX INTERNATIONAL CORP COMMON STOCK USD 1.5 ........................................ .......................... 729,480 .............................4,000 ..............XXX................ .......... .......... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Equities ................................................... 235851-10-2 ........ DANAHER CORP COMMON STOCK USD 0.01 ......................................................... ........................4,978,853 ........................... 18,076 ..............XXX................ .......... .......... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Equities ................................................... 313855-10-8 ........ FEDERAL SIGNAL CORP COMMON STOCK USD 1 ................................................... ........................2,507,745 ............................26,965 ..............XXX................ .......... .......... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Equities ................................................... 596680-10-8 ........ MIDDLESEX WATER CO COMMON STOCK USD 0 .................................................... .......................... 271,873 .............................4,204 ..............XXX................ .......... .......... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Equities ................................................... 227046-10-9 ........ CROCS INC COMMON STOCK USD 0.001 ........................................................... ........................1,876,030 ........................... 13,000 ..............XXX................ .......... .......... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Equities ................................................... 144285-10-3 ........ CARPENTER TECHNOLOGY CORP COMMON STOCK USD 5 ............................................ ........................3,657,230 ............................23,000 ..............XXX................ .......... .......... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Equities ................................................... 87157D-10-9 ........ SYNAPTICS INC COMMON STOCK USD 0.001 ...................................................... .......................... 313,920 .............................4,000 ..............XXX................ .......... .......... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Equities ................................................... 783549-10-8 ........ RYDER SYSTEM INC COMMON STOCK USD 0.5 ..................................................... ........................2,472,480 ........................... 17,000 ..............XXX................ .......... .......... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Equities ................................................... 344849-10-4 ........ FOOT LOCKER INC COMMON STOCK USD 0.01 ..................................................... ........................4,584,934 .......................... 173,606 ..............XXX................ .......... .......... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Equities ................................................... 02376R-10-2 ........ AMERICAN AIRLINES GROUP INC COMMON STOCK USD 0.01 ..................................... ........................3,248,360 .......................... 281,000 ..............XXX................ .......... .......... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Equities ................................................... 830566-10-5 ........ SKECHERS USA INC COMMON STOCK USD 0.001 .................................................. ........................3,150,080 ........................... 46,000 ..............XXX................ .......... .......... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Equities ................................................... 55277P-10-4 ........ MGE ENERGY INC COMMON STOCK USD 1 .......................................................... ........................1,055,948 ........................... 11,600 ..............XXX................ .......... .......... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Equities ................................................... 781846-20-9 ........ RUSH ENTERPRISES INC COMMON STOCK USD 0.01 .............................................. .......................... 477,810 .............................9,000 ..............XXX................ .......... .......... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Equities ................................................... 689648-10-3 ........ OTTER TAIL CORP COMMON STOCK USD 5 ........................................................ ........................2,421,410 ........................... 31,000 ..............XXX................ .......... .......... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Equities ................................................... 45778Q-10-7 ........ INSPERITY INC COMMON STOCK USD 0.01 ....................................................... .................................87 .................................. 1 ..............XXX................ .......... .......... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Equities ................................................... 74874Q-10-0 ........ QUINSTREET INC COMMON STOCK USD 0.001 ..................................................... .......................... 285,000 ........................... 15,000 ..............XXX................ .......... .......... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Equities ................................................... 61945C-10-3 ........ MOSAIC CO/THE COMMON STOCK USD 0.01 ....................................................... .................................27 .................................. 1 ..............XXX................ .......... .......... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Equities ................................................... 576690-10-1 ........ MATERION CORP COMMON STOCK USD 0 ........................................................... .......................... 978,141 .............................8,700 ..............XXX................ .......... .......... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Equities ................................................... 91879Q-10-9 ........ VAIL RESORTS INC COMMON STOCK USD 0.01 ................................................... ........................2,722,515 ............................15,074 ..............XXX................ .......... .......... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Equities ................................................... 902681-10-5 ........ UGI CORP COMMON STOCK USD 0 .................................................................. .......................... 698,040 ........................... 28,000 ..............XXX................ .......... .......... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Equities ................................................... 89531P-10-5 ........ TREX CO INC COMMON STOCK USD 0.01 .......................................................... ........................1,819,384 ............................26,799 ..............XXX................ .......... .......... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Equities ................................................... 750917-10-6 ........ RAMBUS INC COMMON STOCK USD 0.001 .......................................................... ........................4,254,120 .......................... 101,000 ..............XXX................ .......... .......... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Equities ................................................... 002474-10-4 ........ AZZ INC COMMON STOCK USD 1 ................................................................... ........................1,326,597 ........................... 16,121 ..............XXX................ .......... .......... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Equities ................................................... 458665-30-4 ........ INTERFACE INC COMMON STOCK USD 0.1 ........................................................ .......................... 864,782 ............................46,999 ..............XXX................ .......... .......... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Equities ................................................... 440452-10-0 ........ HORMEL FOODS CORP COMMON STOCK USD 0.01465 .............................................. .......................... 190,288 ............................. 5,999 ..............XXX................ .......... .......... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Equities ................................................... 05351W-10-3 ........ AVANGRID INC ..................................................................................... .................................36 .................................. 1 ..............XXX................ .......... .......... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Equities ................................................... 30303M-10-2 ........ META PLATFORMS INC COMMON STOCK USD 0.000006 ........................................... ........................3,404,160 .............................6,000 ..............XXX................ .......... .......... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Supra Nationals .......................................... 45818W-FT-8 ........ INTER-AMERICAN DEVELOPMENT BANK CALLABLE BOND FIXED 5% 16/JUL/2029 USD 1000 ... ........................9,485,714 ........................9,190,000 ..............XXX................ ... 07/16/2029 ... .......I........
CITIBANK NA ........................................................................................ E57ODZWZ7FF32TWEFA76 . Government Bond .......................................... 91282C-ES-6 ........ UNITED STATES OF AMERICA NOTES FIXED 2.75% 31/MAY/2029 USD 100 .................... .................................91 .................................93 ..............XXX................ ... 05/31/2029 .... .......I........
Ice Clear US Inc .................................................................................. 549300HWWR1D8OTS2G29 .. Cash.........................................................  ...................... Cash ............................................................................................... ...................... 14,904,162 ...................... 14,904,162 ..............XXX................ .......... .......... .......V........
BANK OF AMERICA NA ............................................................................... B4TYDEB6GKMZO031MB27 . Domestic Bond ............................................. 87612E-AF-3 ........ TARGET CORP CALLABLE BOND FIXED 7% 15/JUL/2031 USD 1000 ............................. ........................3,809,025 ........................3,265,868 ..............XXX................ ... 07/15/2031 ... .......I........
BANK OF AMERICA NA ............................................................................... B4TYDEB6GKMZO031MB27 . Domestic Bond ............................................. 717081-EK-5 ........ PFIZER INC CALLABLE NOTES FIXED 4.2% 15/SEP/2048 USD 1000 .......................... ...................... 24,226,380 ...................... 27,128,901 ..............XXX................ ... 09/15/2048 .... .......I........
BANK OF AMERICA NA ............................................................................... B4TYDEB6GKMZO031MB27 . Domestic Bond ............................................. 23338V-AJ-5 ........ DTE ELECTRIC CO CALLABLE BOND FIXED 3.95% 01/MAR/2049 USD 1000 .................... ...................... 21,658,260 ...................... 25,398,971 ..............XXX................ ... 03/01/2049 .... .......I........

BANK OF AMERICA NA ............................................................................... B4TYDEB6GKMZO031MB27 . Domestic Bond ............................................. 93884P-DY-3 ........
WASHINGTON GAS LIGHT CO CALLABLE MEDIUM TERM NOTE FIXED 3.65% 15/SEP/2049 USD 

1000 ................................................................................................ ........................9,228,759 ...................... 11,777,523 ..............XXX................ ... 09/15/2049 .... .......I........

BANK OF AMERICA NA ............................................................................... B4TYDEB6GKMZO031MB27 . Domestic Bond ............................................. 05348E-BG-3 ........
AVALONBAY COMMUNITIES INC CALLABLE MEDIUM TERM NOTE FIXED 2.3% 01/MAR/2030 USD 

1000 ................................................................................................ ........................1,330,727 ........................1,464,941 ..............XXX................ ... 03/01/2030 ... .......I........
BANK OF AMERICA NA ............................................................................... B4TYDEB6GKMZO031MB27 . Domestic Bond ............................................. 491674-BG-1 ........ KENTUCKY UTILITIES CO CALLABLE BOND FIXED 5.125% 01/NOV/2040 USD 1000 ........... ........................4,526,642 ........................4,397,822 ..............XXX................ ... 11/01/2040 ... .......I........
BANK OF AMERICA NA ............................................................................... B4TYDEB6GKMZO031MB27 . Domestic Bond ............................................. 77310V-AA-2 ........ ROCKEFELLER FOUNDATION/THE CALLABLE NOTES FIXED 2.492% 01/OCT/2050 USD 1000 ... ............................... 685 .............................1,000 ..............XXX................ ... 10/01/2050 ... .......I........
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BANK OF AMERICA NA ............................................................................... B4TYDEB6GKMZO031MB27 . Domestic Bond ............................................. 210518-DN-3 ........ CONSUMERS ENERGY CO CALLABLE BOND FIXED 2.65% 15/AUG/2052 USD 1000 ............... ........................2,452,469 ........................3,639,853 ..............XXX................ ... 08/15/2052 .... .......I........

BANK OF AMERICA NA ............................................................................... B4TYDEB6GKMZO031MB27 . Domestic Bond ............................................. 68233J-CK-8 ........
ONCOR ELECTRIC DELIVERY CO LLC CALLABLE NOTES FIXED 4.55% 15/SEP/2032 USD 1000 

...................................................................................................... .............................2,018 .............................2,000 ..............XXX................ ... 09/15/2032 .... .......I........
BANK OF AMERICA NA ............................................................................... B4TYDEB6GKMZO031MB27 . Domestic Bond ............................................. 665772-CX-5 ........ NORTHERN STATES POWER CO/MN CALLABLE BOND FIXED 5.1% 15/MAY/2053 USD 1000 ...... ........................1,236,136 ........................1,197,951 ..............XXX................ ... 05/15/2053 .... .......I........
BANK OF AMERICA NA ............................................................................... B4TYDEB6GKMZO031MB27 . Domestic Bond ............................................. 20826F-AF-3 ........ CONOCOPHILLIPS CO CALLABLE NOTES FIXED 4.15% 15/NOV/2034 USD 1000 ................. ........................2,976,337 ........................2,999,878 ..............XXX................ ... 11/15/2034 .... .......I........
BANK OF AMERICA NA ............................................................................... B4TYDEB6GKMZO031MB27 . Domestic Bond ............................................. 039483-AT-9 ........ ARCHER-DANIELS-MIDLAND CO BOND FIXED 5.935% 01/OCT/2032 USD 1000 .................. ........................2,908,802 ........................2,556,896 ..............XXX................ ... 10/01/2032 ... .......I........
BANK OF AMERICA NA ............................................................................... B4TYDEB6GKMZO031MB27 . Domestic Bond ............................................. 341081-EU-7 ........ FLORIDA POWER & LIGHT CO CALLABLE BOND FIXED 5.4% 01/SEP/2035 USD 1000 .......... ........................1,220,918 ........................1,155,953 ..............XXX................ ... 09/01/2035 .... .......I........
BARCLAYS BANK PLC ................................................................................. G5GSEF7VJP5I7OUK5573 .. Equities ................................................... 019825-13-0 ........ COCA-COLA HBC AG GBp 6.7 ..................................................................... ...................... 11,211,909 .......................... 413,724 ..............XXX................ .......... .......... .......I........
BARCLAYS BANK PLC ................................................................................. G5GSEF7VJP5I7OUK5573 .. Equities ................................................... 00BH4H-KS-3 ........ VODAFONE GROUP PLC COMMON STOCK GBp 0.2095238 .......................................... ...................... 18,106,007 .......................23,943,411 ..............XXX................ .......... .......... .......I........
BARCLAYS BANK PLC ................................................................................. G5GSEF7VJP5I7OUK5573 .. Real Estate Investme ................................... 00BVGB-WW-9 ........ ASSURA PLC ....................................................................................... ........................1,711,149 ........................4,009,253 ..............XXX................ .......... .......... .......I........
BARCLAYS BANK PLC ................................................................................. G5GSEF7VJP5I7OUK5573 .. Real Estate Investme ................................... 00B67G-5X-0 ........ WORKSPACE GROUP PLC REIT GBp 1 ............................................................. ...................... 14,017,439 ........................2,120,641 ..............XXX................ .......... .......... .......I........
DEUTSCHE BANK AG .................................................................................. 7LTWFZYICNSX8D621K86 . Covered Bonds ............................................. 058994-54-5 ........ LLOYDS BANK PLC BOND FIXED 6% 08/FEB/2029 GBP 1000 ................................... ........................1,420,286 ........................1,283,672 ..............XXX................ ... 02/08/2029 .... .......I........
DEUTSCHE BANK AG .................................................................................. 7LTWFZYICNSX8D621K86 . Eurobond ................................................... 001347-61-9 ........ BPCE SA BOND FIXED 0.25% 15/JAN/2026 EUR 100000 ....................................... ...................... 25,127,447 ...................... 26,227,175 ..............XXX................ ... 01/15/2026 ... .......I........
DEUTSCHE BANK AG .................................................................................. 7LTWFZYICNSX8D621K86 . Eurobond ................................................... 001400-1G-2 ........ BPCE SA BOND FIXED 0.01% 14/JAN/2027 EUR 100000 ....................................... ........................1,937,859 ........................2,120,495 ..............XXX................ ... 01/14/2027 ... .......I........
DEUTSCHE BANK AG .................................................................................. 7LTWFZYICNSX8D621K86 . Eurobond ................................................... 232654-64-3 ........ UBS AG/LONDON MEDIUM TERM NOTE FIXED 0.01% 31/MAR/2026 EUR 1000 ................... ...................... 27,066,569 .......................28,219,324 ..............XXX................ ... 03/31/2026 .... .......I........
DEUTSCHE BANK AG .................................................................................. 7LTWFZYICNSX8D621K86 . Domestic Bond ............................................. 38141G-YJ-7 ........ GOLDMAN SACHS GROUP INC/THE CALLABLE NOTES VARIABLE 21/JUL/2032 USD 1000 ....... ........................6,004,854 ........................6,873,000 ..............XXX................ ... 07/21/2032 .... .......I........

DEUTSCHE BANK AG .................................................................................. 7LTWFZYICNSX8D621K86 . Domestic Bond ............................................. 68233J-CK-8 ........
ONCOR ELECTRIC DELIVERY CO LLC CALLABLE NOTES FIXED 4.55% 15/SEP/2032 USD 1000 

...................................................................................................... ........................1,461,113 ........................1,448,000 ..............XXX................ ... 09/15/2032 .... .......I........
DEUTSCHE BANK AG .................................................................................. 7LTWFZYICNSX8D621K86 . Eurobond ................................................... 280660-97-3 ........ BARCLAYS BANK PLC CALL/PUT MEDIUM TERM NOTE FIXED 0% 16/APR/2027 USD 1000 ...... ...................... 27,112,341 ...................... 27,134,000 ..............XXX................ ... 04/16/2027 ... .......I........
NOMURA GLOBAL FINANCIAL PRODUCTS INC. ....................................................... 0Z3VO5H2G7GRS05BHJ91 .. Domestic Bond ............................................. 571748-BS-0 ........ MARSH & MCLENNAN COS INC CALLABLE NOTES FIXED 6.25% 01/NOV/2052 USD 1000 ....... ........................2,005,413 ....................... 1,680,000 ..............XXX................ ... 11/01/2052 ... .......I........
GOLDMAN SACHS BANK USA .......................................................................... KD3XUN7C6T14HNAYLU02 .. Uniform Mortgage Bac .................................... 3140XG-UA-5 ........ FNMS 03.000 CLFS1476 .......................................................................... ........................1,382,289 ........................1,773,000 ..............XXX................ ... 03/01/2052 .... .......I........
GOLDMAN SACHS BANK USA .......................................................................... KD3XUN7C6T14HNAYLU02 .. Uniform Mortgage Bac .................................... 3133C5-ZE-4 ........ FEPC 05.000 CLQG5241 .......................................................................... ........................5,693,863 ........................5,765,456 ..............XXX................ ... 06/01/2053 ... .......I........
GOLDMAN SACHS BANK USA .......................................................................... KD3XUN7C6T14HNAYLU02 .. Uniform Mortgage Bac .................................... 3132DW-JF-1 ........ FEPC 05.500 CLSD8362 .......................................................................... ...................... 67,871,308 ...................... 71,835,648 ..............XXX................ ... 09/01/2053 .... .......I........
GOLDMAN SACHS BANK USA .......................................................................... KD3XUN7C6T14HNAYLU02 .. Uniform Mortgage Bac .................................... 3133CF-ME-6 ........ FEPC 06.000 CLQH3057 .......................................................................... ........................8,935,205 ........................9,090,336 ..............XXX................ ... 10/01/2053 ... .......I........
GOLDMAN SACHS BANK USA .......................................................................... KD3XUN7C6T14HNAYLU02 .. Uniform Mortgage Bac .................................... 3140XM-X8-4 ........ FNMS 05.000 CLFS6102 .......................................................................... ........................6,593,871 ........................6,989,600 ..............XXX................ ... 10/01/2053 ... .......I........
GOLDMAN SACHS BANK USA .......................................................................... KD3XUN7C6T14HNAYLU02 .. Uniform Mortgage Bac .................................... 3133W6-JY-4 ........ FEPC 05.500 CLQI0279 .......................................................................... ........................7,488,240 ........................7,410,968 ..............XXX................ ... 02/01/2054 .... .......I........
GOLDMAN SACHS BANK USA .......................................................................... KD3XUN7C6T14HNAYLU02 .. Uniform Mortgage Bac .................................... 3133CU-2K-1 ........ FEPC 06.000 CLQJ4378 .......................................................................... ........................1,334,360 ........................1,285,180 ..............XXX................ ... 09/01/2054 .... .......I........
SOCIETE GENERALE SA .............................................................................. O2RNE8IBXP4R0TD8PU41 .. Government Bond .......................................... 000001-2G-4 ........ KINGDOM OF SPAIN BOND FIXED 1.2% 31/OCT/2040 EUR 1000 ................................ ........................6,701,556 ........................8,997,595 ..............XXX................ ... 10/31/2040 ... .......I........
SOCIETE GENERALE SA .............................................................................. O2RNE8IBXP4R0TD8PU41 .. Government Bond .......................................... 000001-2K-2 ........ KINGDOM OF SPAIN BOND FIXED 0.7% 30/APR/2032 EUR 1000 ................................ ........................2,808,005 ........................3,225,385 ..............XXX................ ... 04/30/2032 .... .......I........
SOCIETE GENERALE SA .............................................................................. O2RNE8IBXP4R0TD8PU41 .. Government Bond .......................................... 001400-BK-Z ........ FRENCH REPUBLIC BOND FIXED 2% 25/NOV/2032 EUR 1 ........................................ ........................8,457,844 ........................8,783,314 ..............XXX................ ... 11/25/2032 .... .......I........
SOCIETE GENERALE SA .............................................................................. O2RNE8IBXP4R0TD8PU41 .. Government Bond .......................................... 000001-2L-7 ........ KINGDOM OF SPAIN BOND FIXED 3.55% 31/OCT/2033 EUR 1000 ............................... .......................29,494,411 ...................... 27,901,250 ..............XXX................ ... 10/31/2033 .... .......I........
BANK OF AMERICA NA ............................................................................... B4TYDEB6GKMZO031MB27 . MBS Mortgage Pass Th ................................... 36179V-SG-6 ........ GNMA2 30YR ....................................................................................... ........................3,241,869 ........................8,172,669 ..............XXX................ ... 08/20/2050 ... ......IV.......
BANK OF AMERICA NA ............................................................................... B4TYDEB6GKMZO031MB27 . Government Bond .......................................... 91282C-CB-5 ........ UNITED STATES OF AMERICA NOTES FIXED 1.625% 15/MAY/2031 USD 100 ................... .......................... 598,446 .......................... 677,973 ..............XXX................ ... 05/15/2031 .... ......IV.......
CITIBANK NA ........................................................................................ E57ODZWZ7FF32TWEFA76 . Government Bond .......................................... 912797-GW-1 ........ UNITED STATES OF AMERICA BILL ZERO CPN 03/OCT/2024 USD 100 ......................... ............................... 280 ............................... 280 ..............XXX................ ... 10/03/2024 .... ......IV.......
CITIBANK NA ........................................................................................ E57ODZWZ7FF32TWEFA76 . Government Bond .......................................... 91282C-EB-3 ........ UNITED STATES OF AMERICA NOTES FIXED 1.875% 28/FEB/2029 USD 100 ................... ................................349 ............................... 374 ..............XXX................ ... 02/28/2029 .... ......IV.......
BNP PARIBAS ......................................................................................... R0MUWSFPU8MPRO8K5P83 .. Government Bond .......................................... 000113-51-7 ........ FEDERAL REPUBLIC OF GERMANY BOND FIXED 5.5% 04/JAN/2031 EUR 0.01 ................. ............................... 972 ............................... 781 ..............XXX................ ... 01/04/2031 ... .......I........
BNP PARIBAS ......................................................................................... R0MUWSFPU8MPRO8K5P83 .. Domestic Bond ............................................. 91412N-BC-3 ........ UNIVERSITY OF CHICAGO/THE CALLABLE BOND FIXED 4.003% 01/OCT/2053 USD 1000 ...... .............................8,149 .............................8,996 ..............XXX................ ... 10/01/2053 ... .......I........
BNP PARIBAS ......................................................................................... R0MUWSFPU8MPRO8K5P83 .. Domestic Bond ............................................. 623115-AF-9 ........ MOUNT SINAI HOSPITAL/THE CALLABLE BOND FIXED 3.391% 01/JUL/2050 USD 1000 ....... .......................... 326,314 .......................... 514,777 ..............XXX................ ... 07/01/2050 ... .......I........
BNP PARIBAS ......................................................................................... R0MUWSFPU8MPRO8K5P83 .. Domestic Bond ............................................. 001306-AC-3 ........ AHS HOSPITAL CORP CALLABLE BOND FIXED 2.78% 01/JUL/2051 USD 1000 .................. .............................4,174 .............................5,997 ..............XXX................ ... 07/01/2051 ... .......I........
BNP PARIBAS ......................................................................................... R0MUWSFPU8MPRO8K5P83 .. Government Bond .......................................... 001400-FT-H ........ FRENCH REPUBLIC BOND FIXED 3% 25/MAY/2054 EUR 1 ........................................ ..................... 272,007,991 ..................... 303,302,586 ..............XXX................ ... 05/25/2054 .... .......I........
BNP PARIBAS ......................................................................................... R0MUWSFPU8MPRO8K5P83 .. Government Bond .......................................... 105171-1Q-8 ........ JAPAN BOND FIXED 0.4% 20/JUN/2029 JPY 50000 ............................................. ..................... 146,728,058 ..................... 146,813,532 ..............XXX................ ... 06/20/2029 .... .......I........
TORONTO DOMINION NEW YORK ....................................................................... 69LASGQF5I0RN31MEN24 .. Cash.........................................................  ...................... Cash ............................................................................................... ........................7,590,000 ........................7,590,000 ..............XXX................ .......... .......... ......IV.......
JPMORGAN CHASE BANK N.A. ........................................................................ 7H6GLXDRUGQFU57RNE97 .. Domestic Bond ............................................. 00287Y-CB-3 ........ ABBVIE INC CALLABLE NOTES FIXED 4.25% 21/NOV/2049 USD 1000 ......................... .................................. 0 .................................. 0 ..............XXX................ ... 11/21/2049 .... ......IV.......
JPMORGAN CHASE BANK N.A. ........................................................................ 7H6GLXDRUGQFU57RNE97 .. Domestic Bond ............................................. 665789-BA-0 ........ NORTHERN STATES POWER CO/WI CALLABLE BOND FIXED 4.2% 01/SEP/2048 USD 1000 ...... .................................. 0 .................................. 0 ..............XXX................ ... 09/01/2048 ... ......IV.......
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Government Bond .......................................... 912810-SF-6 ........ UNITED STATES OF AMERICA BOND FIXED 3% 15/FEB/2049 USD 100 ......................... .......................... 636,334 .......................... 781,000 ..............XXX................ ... 02/15/2049 .... ......IV.......
GOLDMAN SACHS INTERNATIONAL .................................................................... W22LROWP2IHZNBB6K528 .. Domestic Bond ............................................. 50066C-AN-9 ........ KOREA GAS CORP MEDIUM TERM NOTE FIXED 3.125% 20/JUL/2027 USD 1000 ................ .......................... 194,715 .......................... 198,352 ..............XXX................ ... 07/20/2027 ... .......I........
GOLDMAN SACHS INTERNATIONAL .................................................................... W22LROWP2IHZNBB6K528 .. Government Bond .......................................... 207853-32-1 ........ PEOPLE'S REPUBLIC OF CHINA CALLABLE BOND FIXED 0.5% 12/NOV/2031 EUR 1000 ....... ........................1,048,437 ........................1,217,538 ..............XXX................ ... 11/12/2031 ... .......I........
GOLDMAN SACHS INTERNATIONAL .................................................................... W22LROWP2IHZNBB6K528 .. Government Bond .......................................... 168863-DU-9 ........ REPUBLIC OF CHILE CALLABLE BOND FIXED 3.25% 21/SEP/2071 USD 1000 ................. .......................... 340,339 .......................... 511,748 ..............XXX................ ... 09/21/2071 ... .......I........
GOLDMAN SACHS INTERNATIONAL .................................................................... W22LROWP2IHZNBB6K528 .. Government Bond .......................................... 000517-08-3 ........ REPUBLIC OF ITALY BOND FIXED 1.6% 01/JUN/2026 EUR 1000 .............................. .......................... 597,184 .......................... 602,128 ..............XXX................ ... 06/01/2026 ... .......I........
CREDIT SUISSE INTERNATIONAL .................................................................... E58DKGMJYYYJLN8C3868 .. Cash.........................................................  ...................... Cash ............................................................................................... ...................... 13,718,000 ...................... 13,718,000 ..............XXX................ .......... .......... ......IV.......
CITIBANK NA ........................................................................................ E57ODZWZ7FF32TWEFA76 . Cash.........................................................  ...................... Cash ............................................................................................... ...................... 54,468,101 ...................... 54,468,101 ..............XXX................ .......... .......... ......IV.......
CREDIT AGRICOLE CIB .............................................................................. 1VUV7VQFKUOQSJ21A208 .. Government Bond .......................................... 001315-40-4 ........ FRENCH REPUBLIC BOND FIXED 1.25% 25/MAY/2036 EUR 1 .................................... .................................76 .................................92 ..............XXX................ ... 05/25/2036 .... .......I........
MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Equities ................................................... 92840M-10-2 ........ VISTRA CORP COMMON STOCK USD 0.01 .......................................................... .......................... 688,780 .............................5,851 ..............XXX................ .......... .......... .......I........
MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Equities ................................................... 98980F-10-4 ........ ZOOMINFO TECHNOLOGIES INC COMMON STOCK USD .............................................. ........................1,474,893 .......................... 140,466 ..............XXX................ .......... .......... .......I........
MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Equities ................................................... 780287-10-8 ........ ROYAL GOLD INC .................................................................................. ...................... 12,720,169 ............................89,705 ..............XXX................ .......... .......... .......I........
MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Equities ................................................... 858912-10-8 ........ STERICYCLE INC COMMON STOCK USD 0.01 ...................................................... .......................10,933,942 .......................... 179,392 ..............XXX................ .......... .......... .......I........
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MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Equities ................................................... 171484-10-8 ........ CHURCHILL DOWNS INC COMMON STOCK USD 0 .................................................... ........................4,572,226 ............................34,116 ..............XXX................ .......... .......... .......I........
UBS AG ............................................................................................... BFM8T61CT2L1QCEMIK50 . Equities ................................................... 25809K-10-5 ........ DOORDASH INC COMMON STOCK USD 0.00001 ..................................................... ........................1,338,384 .............................9,410 ..............XXX................ .......... .......... .......I........
UBS AG ............................................................................................... BFM8T61CT2L1QCEMIK50 . Equities ................................................... 501044-10-1 ........ KROGER CO/THE COMMON STOCK USD 1 ........................................................... ............................... 565 .................................10 ..............XXX................ .......... .......... .......I........
UBS AG ............................................................................................... BFM8T61CT2L1QCEMIK50 . Equities ................................................... 701094-10-4 ........ PARKER-HANNIFIN CORP COMMON STOCK USD 0.5 ................................................ ........................1,338,309 .............................2,115 ..............XXX................ .......... .......... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Equities ................................................... 904311-20-6 ........ UNDER ARMOUR INC COMMON STOCK USD 0.000333 .............................................. ........................1,648,360 .......................... 196,000 ..............XXX................ .......... .......... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Equities ................................................... 23355L-10-6 ........ DXC TECHNOLOGY CO COMMON STOCK USD 0.01 .................................................. ........................2,569,280 .......................... 124,000 ..............XXX................ .......... .......... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Equities ................................................... 98311A-10-5 ........ WYNDHAM HOTELS & RESORTS INC COMMON STOCK USD 0.01 .................................... ........................2,585,280 ............................32,000 ..............XXX................ .......... .......... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Equities ................................................... 45332Y-10-9 ........ INARI MEDICAL INC COMMON STOCK USD 0.001 ................................................. ........................1,277,200 ........................... 31,000 ..............XXX................ .......... .......... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Equities ................................................... 421298-10-0 ........ HAYWARD HOLDINGS INC COMMON STOCK USD 0.001 ............................................. ........................1,587,040 .......................... 104,000 ..............XXX................ .......... .......... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Equities ................................................... 68622V-10-6 ........ ORGANON & CO COMMON STOCK USD 0.01 ........................................................ ........................4,384,184 .......................... 228,581 ..............XXX................ .......... .......... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Equities ................................................... 98401F-10-5 ........ XENCOR INC COMMON STOCK USD 0.01 ........................................................... ........................2,274,784 .......................... 112,335 ..............XXX................ .......... .......... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Supra Nationals .......................................... 04517P-BR-2 ........ ASIAN DEVELOPMENT BANK CALLABLE BOND FIXED 5% 24/MAR/2028 USD 10000 ............. ...................... 15,590,600 ...................... 15,000,000 ..............XXX................ ... 03/24/2028 .... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Equities ................................................... 49926D-10-9 ........ KNOWLES CORP COMMON STOCK USD 0.01 ........................................................ .......................... 216,480 ........................... 12,000 ..............XXX................ .......... .......... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Equities ................................................... 79546E-10-4 ........ SALLY BEAUTY HOLDINGS INC COMMON STOCK USD 0.01 ........................................ ........................4,482,280 .......................... 334,000 ..............XXX................ .......... .......... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Equities ................................................... 968223-20-6 ........ JOHN WILEY & SONS INC COMMON STOCK USD 1 ................................................. .......................... 624,992 ............................12,999 ..............XXX................ .......... .......... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Equities ................................................... 775133-10-1 ........ ROGERS CORP COMMON STOCK USD 1 .............................................................. ........................1,653,600 ........................... 15,000 ..............XXX................ .......... .......... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Equities ................................................... 646025-10-6 ........ NEW JERSEY RESOURCES CORP COMMON STOCK USD 2.5 ......................................... ........................3,472,080 ........................... 74,000 ..............XXX................ .......... .......... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Equities ................................................... 398433-10-2 ........ GRIFFON CORP COMMON STOCK USD 0.25 ......................................................... ........................2,351,481 ............................33,844 ..............XXX................ .......... .......... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Equities ................................................... 371901-10-9 ........ GENTEX CORP COMMON STOCK USD 0.06 .......................................................... ........................2,354,480 ........................... 76,000 ..............XXX................ .......... .......... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Equities ................................................... 747619-10-4 ........ QUANEX BUILDING PRODUCTS CORP COMMON STOCK USD 0.01 ................................... ........................1,355,340 ............................49,000 ..............XXX................ .......... .......... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Equities ................................................... 03820C-10-5 ........ APPLIED INDUSTRIAL TECHNOLOGIES INC COMMON STOCK USD 0 ............................... ........................2,230,600 ........................... 10,000 ..............XXX................ .......... .......... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Equities ................................................... 086516-10-1 ........ BEST BUY CO INC COMMON STOCK USD 0.1 ...................................................... ........................2,965,540 ............................29,000 ..............XXX................ .......... .......... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Equities ................................................... G36738-10-5 ........ FRESH DEL MONTE PRODUCE INC COMMON STOCK USD 0.01 ..................................... ........................2,692,811 ............................91,999 ..............XXX................ .......... .......... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Equities ................................................... 451107-10-6 ........ IDACORP INC COMMON STOCK USD 0 .............................................................. .......................... 928,980 .............................9,000 ..............XXX................ .......... .......... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Equities ................................................... 257651-10-9 ........ DONALDSON CO INC COMMON STOCK USD 5 ....................................................... ........................2,509,880 ............................34,000 ..............XXX................ .......... .......... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Equities ................................................... 24906P-10-9 ........ DENTSPLY SIRONA INC COMMON STOCK USD 0.01 ............................................... .............................1,623 .................................60 ..............XXX................ .......... .......... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Equities ................................................... 609027-10-7 ........ MONARCH CASINO & RESORT INC COMMON STOCK USD 0.01 ..................................... ........................2,841,120 ........................... 36,000 ..............XXX................ .......... .......... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Equities ................................................... 012348-10-8 ........ ALBANY INTERNATIONAL CORP COMMON STOCK USD 0.001 ...................................... ........................1,612,056 ............................18,489 ..............XXX................ .......... .......... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Equities ................................................... 093671-10-5 ........ H&R BLOCK INC COMMON STOCK USD 0 ........................................................... ........................2,609,176 ............................40,999 ..............XXX................ .......... .......... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Equities ................................................... 420261-10-9 ........ HAWKINS INC COMMON STOCK USD 0.01 .......................................................... .......................... 697,321 ............................. 5,559 ..............XXX................ .......... .......... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Equities ................................................... 741511-10-9 ........ PRICESMART INC COMMON STOCK USD 0.0001 ................................................... ........................1,060,292 ........................... 11,612 ..............XXX................ .......... .......... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Equities ................................................... 053807-10-3 ........ AVNET INC COMMON STOCK USD 1 ................................................................ ........................2,391,346 ............................43,999 ..............XXX................ .......... .......... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Equities ................................................... 302081-10-4 ........ EXLSERVICE HOLDINGS INC COMMON STOCK USD 0.001 ......................................... ........................1,971,840 ............................52,000 ..............XXX................ .......... .......... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Equities ................................................... 29355X-10-7 ........ ENPRO INC COMMON STOCK USD 0.01 ............................................................ ........................1,132,600 .............................7,000 ..............XXX................ .......... .......... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Equities ................................................... 983793-10-0 ........ XPO INC COMMON STOCK USD 0.001 .............................................................. ........................3,868,864 ............................34,689 ..............XXX................ .......... .......... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Equities ................................................... 13100M-50-9 ........ CALIX INC COMMON STOCK USD ................................................................... ........................1,454,365 ............................37,815 ..............XXX................ .......... .......... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Equities ................................................... 681116-10-9 ........ OLLIE'S BARGAIN OUTLET HOLDINGS INC COMMON STOCK USD 0.001 ......................... .......................... 678,860 .............................7,000 ..............XXX................ .......... .......... .......I........
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Equities ................................................... 868459-10-8 ........ SUPERNUS PHARMACEUTICALS INC COMMON STOCK USD 0.001 ................................... ........................2,613,719 ............................84,999 ..............XXX................ .......... .......... .......I........

WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Supra Nationals .......................................... 45906M-5J-6 ........
INTERNATIONAL BANK FOR RECONSTRUCTION & DEVELOPMENT CALLABLE BOND FIXED 5.75% 

02/MAY/2034 USD 1000 ........................................................................... ...................... 42,289,697 ...................... 40,700,000 ..............XXX................ ... 05/02/2034 .... .......I........
Ice Clear US Inc .................................................................................. 549300HWWR1D8OTS2G29 .. Cash.........................................................  ...................... Cash ............................................................................................... ..................... 164,413,996 ..................... 164,413,996 ..............XXX................ .......... .......... .......V........
BANK OF AMERICA NA ............................................................................... B4TYDEB6GKMZO031MB27 . Domestic Bond ............................................. 744448-BZ-3 ........ PUBLIC SERVICE CO OF COLORADO CALLABLE BOND FIXED 6.25% 01/SEP/2037 USD 1000 .. ........................4,531,536 ........................4,009,838 ..............XXX................ ... 09/01/2037 ... .......I........

BANK OF AMERICA NA ............................................................................... B4TYDEB6GKMZO031MB27 . Domestic Bond ............................................. 03523T-BU-1 ........
ANHEUSER-BUSCH INBEV WORLDWIDE INC CALLABLE NOTES FIXED 5.45% 23/JAN/2039 USD 

1000 ................................................................................................ ........................9,604,100 ........................8,849,641 ..............XXX................ ... 01/23/2039 .... .......I........
BANK OF AMERICA NA ............................................................................... B4TYDEB6GKMZO031MB27 . Domestic Bond ............................................. 26884A-BM-4 ........ ERP OPERATING LP CALLABLE NOTES FIXED 2.5% 15/FEB/2030 USD 1000 ................... ...................... 14,343,076 ...................... 15,589,368 ..............XXX................ ... 02/15/2030 .... .......I........

BANK OF AMERICA NA ............................................................................... B4TYDEB6GKMZO031MB27 . Domestic Bond ............................................. 12189T-AD-6 ........
BURLINGTON NORTHERN SANTA FE LLC PUTABLE BOND FIXED 7.29% 01/JUN/2036 USD 1000 

...................................................................................................... ........................6,340,931 ........................4,999,797 ..............XXX................ ... 06/01/2036 ... .......I........
BANK OF AMERICA NA ............................................................................... B4TYDEB6GKMZO031MB27 . Domestic Bond ............................................. 427866-BG-2 ........ HERSHEY CO/THE CALLABLE NOTES FIXED 2.65% 01/JUN/2050 USD 1000 .................... ........................2,696,536 ........................4,004,838 ..............XXX................ ... 06/01/2050 ... .......I........
BANK OF AMERICA NA ............................................................................... B4TYDEB6GKMZO031MB27 . Domestic Bond ............................................. 02361D-AX-8 ........ AMEREN ILLINOIS CO CALLABLE BOND FIXED 2.9% 15/JUN/2051 USD 1000 .................. ........................8,009,345 .......................11,543,532 ..............XXX................ ... 06/15/2051 ... .......I........
BANK OF AMERICA NA ............................................................................... B4TYDEB6GKMZO031MB27 . Domestic Bond ............................................. 907818-DJ-4 ........ UNION PACIFIC CORP CALLABLE NOTES FIXED 4.75% 15/SEP/2041 USD 1000 ............... .......................... 961,680 .......................... 999,959 ..............XXX................ ... 09/15/2041 .... .......I........
BANK OF AMERICA NA ............................................................................... B4TYDEB6GKMZO031MB27 . Domestic Bond ............................................. 69351U-AS-2 ........ PPL ELECTRIC UTILITIES CORP CALLABLE BOND FIXED 4.125% 15/JUN/2044 USD 1000 ... .......................... 461,369 .......................... 509,979 ..............XXX................ ... 06/15/2044 .... .......I........
BANK OF AMERICA NA ............................................................................... B4TYDEB6GKMZO031MB27 . Domestic Bond ............................................. 91324P-AR-3 ........ UNITEDHEALTH GROUP INC CALLABLE NOTES FIXED 5.8% 15/MAR/2036 USD 1000 ........... .......................... 885,597 .......................... 798,968 ..............XXX................ ... 03/15/2036 .... .......I........
BANK OF AMERICA NA ............................................................................... B4TYDEB6GKMZO031MB27 . Domestic Bond ............................................. 110122-AP-3 ........ BRISTOL-MYERS SQUIBB CO CALLABLE NOTES FIXED 5.875% 15/NOV/2036 USD 1000 ....... ........................7,273,569 ........................6,399,741 ..............XXX................ ... 11/15/2036 ... .......I........
BARCLAYS BANK PLC ................................................................................. G5GSEF7VJP5I7OUK5573 .. Equities ................................................... 00BCRX-1J-1 ........ JUST GROUP PLC COMMON STOCK GBp 10 ........................................................ ...................... 21,444,009 ...................... 15,230,120 ..............XXX................ .......... .......... .......I........
BARCLAYS BANK PLC ................................................................................. G5GSEF7VJP5I7OUK5573 .. Equities ................................................... 00B61T-VQ-0 ........ INCHCAPE PLC COMMON STOCK GBp 10 ........................................................... ........................4,505,645 .......................... 555,224 ..............XXX................ .......... .......... .......I........
BARCLAYS BANK PLC ................................................................................. G5GSEF7VJP5I7OUK5573 .. Equities ................................................... G4593F-13-8 ........ HISCOX LTD COMMON STOCK GBp 6.5 ............................................................ ...................... 31,058,972 ........................2,663,720 ..............XXX................ .......... .......... .......I........
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY

Collateral Pledged to Reporting Entity

1

Exchange, Counterparty
or Central Clearinghouse

2

Type of Asset Pledged

3

CUSIP 
Identification

4

Description

5

Fair Value

6

Par Value

7
Book/Adjusted 

Carrying
Value

8

Maturity
Date

9
Type of 
Margin

(I, V or IV)

DEUTSCHE BANK AG .................................................................................. 7LTWFZYICNSX8D621K86 . Covered Bonds ............................................. 059619-13-6 ........ SANTANDER UK PLC MEDIUM TERM NOTE FIXED 5.75% 02/MAR/2026 GBP 1000 ............... ........................1,005,538 .......................... 956,383 ..............XXX................ ... 03/02/2026 .... .......I........

DEUTSCHE BANK AG .................................................................................. 7LTWFZYICNSX8D621K86 . Eurobond ................................................... 218205-48-8 ........
SIEMENS FINANCIERINGSMAATSCHAPPIJ NV MEDIUM TERM NOTE FIXED 0.375% 05/JUN/2026 

EUR 100000 ........................................................................................ ...................... 21,896,212 ...................... 22,655,815 ..............XXX................ ... 06/05/2026 ... .......I........

DEUTSCHE BANK AG .................................................................................. 7LTWFZYICNSX8D621K86 . Eurobond ................................................... 230560-07-2 ........
SANTANDER CONSUMER FINANCE SA MEDIUM TERM NOTE FIXED 0% 23/FEB/2026 EUR 100000 

...................................................................................................... ...................... 27,017,762 ...................... 28,124,460 ..............XXX................ ... 02/23/2026 .... .......I........
DEUTSCHE BANK AG .................................................................................. 7LTWFZYICNSX8D621K86 . Domestic Bond ............................................. 06738E-CA-1 ........ BARCLAYS PLC CALLABLE NOTES VARIABLE 09/AUG/2033 USD 1000 .......................... ........................1,056,530 ....................... 1,000,000 ..............XXX................ ... 08/09/2033 .... .......I........
DEUTSCHE BANK AG .................................................................................. 7LTWFZYICNSX8D621K86 . Domestic Bond ............................................. 138278-45-0 ........ COOPERATIEVE RABOBANK UA MEDIUM TERM NOTE FIXED 1.25% 23/MAR/2026 EUR 1000 .... ...................... 26,351,300 ...................... 26,929,170 ..............XXX................ ... 03/23/2026 .... .......I........
NOMURA GLOBAL FINANCIAL PRODUCTS INC. ....................................................... 0Z3VO5H2G7GRS05BHJ91 .. Domestic Bond ............................................. 171232-AQ-4 ........ CHUBB CORP/THE CALLABLE NOTES FIXED 6% 11/MAY/2037 USD 1000 ........................ ........................3,103,441 ........................2,712,000 ..............XXX................ ... 05/11/2037 ... .......I........
GOLDMAN SACHS BANK USA .......................................................................... KD3XUN7C6T14HNAYLU02 .. Uniform Mortgage Bac .................................... 3140NJ-P9-9 ........ FNMS 05.000 CLBY2247 .......................................................................... ........................2,095,938 ........................2,188,652 ..............XXX................ ... 05/01/2053 .... .......I........
GOLDMAN SACHS BANK USA .......................................................................... KD3XUN7C6T14HNAYLU02 .. Uniform Mortgage Bac .................................... 3133CC-3F-1 ........ FEPC 05.500 CLQH0798 .......................................................................... ........................2,207,258 ........................2,214,764 ..............XXX................ ... 08/01/2053 ... .......I........
GOLDMAN SACHS BANK USA .......................................................................... KD3XUN7C6T14HNAYLU02 .. Uniform Mortgage Bac .................................... 3132DW-LD-3 ........ FHLMC 30YR UMBS SUPER ......................................................................... ........................1,885,388 ........................2,000,000 ..............XXX................ ... 03/01/2054 .... .......I........
GOLDMAN SACHS BANK USA .......................................................................... KD3XUN7C6T14HNAYLU02 .. Uniform Mortgage Bac .................................... 3133WC-G6-5 ........ FHLMC 30YR UMBS ................................................................................. ............................... 957 .............................1,000 ..............XXX................ ... 05/01/2054 .... .......I........
GOLDMAN SACHS BANK USA .......................................................................... KD3XUN7C6T14HNAYLU02 .. Uniform Mortgage Bac .................................... 3132AE-UL-8 ........ FEPC 03.500 ZLZT2387 .......................................................................... ........................1,477,921 ........................1,789,934 ..............XXX................ ... 06/01/2046 ... .......I........
SOCIETE GENERALE SA .............................................................................. O2RNE8IBXP4R0TD8PU41 .. Government Bond .......................................... 001340-49-6 ........ FRENCH REPUBLIC BOND FIXED 1.5% 25/MAY/2050 EUR 1 ..................................... ........................8,109,355 ...................... 11,984,796 ..............XXX................ ... 05/25/2050 .... .......I........
SOCIETE GENERALE SA .............................................................................. O2RNE8IBXP4R0TD8PU41 .. Government Bond .......................................... 000001-2K-6 ........ KINGDOM OF SPAIN BOND FIXED 2.55% 31/OCT/2032 EUR 1000 ............................... ........................4,495,892 ........................4,441,879 ..............XXX................ ... 10/31/2032 .... .......I........
SOCIETE GENERALE SA .............................................................................. O2RNE8IBXP4R0TD8PU41 .. Government Bond .......................................... 001400-FT-H ........ FRENCH REPUBLIC BOND FIXED 3% 25/MAY/2054 EUR 1 ........................................ ...................... 27,941,304 ...................... 30,614,777 ..............XXX................ ... 05/25/2054 .... .......I........
SOCIETE GENERALE SA .............................................................................. O2RNE8IBXP4R0TD8PU41 .. Government Bond .......................................... 000001-27-C ........ KINGDOM OF SPAIN BOND FIXED 1% 30/NOV/2030 EUR 1000 .................................. ...................... 11,752,970 ........................9,161,654 ..............XXX................ ... 11/30/2030 ... .......I........
BANK OF AMERICA NA ............................................................................... B4TYDEB6GKMZO031MB27 . Uniform Mortgage Bac .................................... 31418D-UG-5 ........ FNMA 30YR UMBS .................................................................................. ........................2,291,102 ........................3,948,840 ..............XXX................ ... 11/01/2050 ... ......IV.......
CITIBANK NA ........................................................................................ E57ODZWZ7FF32TWEFA76 . Cash.........................................................  ...................... Cash ............................................................................................... ...................... 55,179,083 ...................... 55,179,083 ..............XXX................ .......... .......... ......IV.......
CITIBANK NA ........................................................................................ E57ODZWZ7FF32TWEFA76 . Government Bond .......................................... 91282C-DN-8 ........ UNITED STATES OF AMERICA NOTES FIXED 1% 15/DEC/2024 USD 100 ........................ .................................93 .................................93 ..............XXX................ ... 12/15/2024 .... ......IV.......
BNP PARIBAS ......................................................................................... R0MUWSFPU8MPRO8K5P83 .. Government Bond .......................................... 130067-1L-7 ........ JAPAN BOND FIXED 0.6% 20/JUN/2050 JPY 50000 ............................................. ................................253 ................................349 ..............XXX................ ... 06/20/2050 ... .......I........
BNP PARIBAS ......................................................................................... R0MUWSFPU8MPRO8K5P83 .. Government Bond .......................................... 130069-1M-1 ........ JAPAN BOND FIXED 0.7% 20/DEC/2050 JPY 50000 ............................................. ...................... 12,237,137 ...................... 16,638,839 ..............XXX................ ... 12/20/2050 .... .......I........
BNP PARIBAS ......................................................................................... R0MUWSFPU8MPRO8K5P83 .. Government Bond .......................................... 001400-BK-Z ........ FRENCH REPUBLIC BOND FIXED 2% 25/NOV/2032 EUR 1 ........................................ ............................... 319 ................................335 ..............XXX................ ... 11/25/2032 .... .......I........
CREDIT AGRICOLE CIB .............................................................................. 1VUV7VQFKUOQSJ21A208 .. Cash.........................................................  ...................... Cash ............................................................................................... ........................3,043,302 ........................3,043,302 ..............XXX................ .......... .......... ......IV.......
UBS AG ............................................................................................... BFM8T61CT2L1QCEMIK50 . Cash.........................................................  ...................... Cash ............................................................................................... ...................... 16,830,000 ...................... 16,830,000 ..............XXX................ .......... .......... ......IV.......
WELLS FARGO BANK NA .............................................................................. KB1H1DSPRFMYMCUFXT09 .. Domestic Bond ............................................. 369550-BM-9 ........ GENERAL DYNAMICS CORP CALLABLE NOTES FIXED 3.625% 01/APR/2030 USD 1000 .......... ........................5,593,706 ........................5,605,000 ..............XXX................ ... 04/01/2030 ... ......IV.......
SOCIETE GENERALE SA .............................................................................. O2RNE8IBXP4R0TD8PU41 .. Cash.........................................................  ...................... Cash ............................................................................................... .......................... 537,000 .......................... 537,000 ..............XXX................ .......... .......... ......IV.......
GOLDMAN SACHS INTERNATIONAL .................................................................... W22LROWP2IHZNBB6K528 .. Government Bond .......................................... 202217-96-6 ........ STATE OF ISRAEL MEDIUM TERM NOTE FIXED 2% 03/JUL/2069 EUR 100000 ................. .......................... 199,790 .......................... 332,056 ..............XXX................ ... 07/03/2069 ... .......I........
GOLDMAN SACHS INTERNATIONAL .................................................................... W22LROWP2IHZNBB6K528 .. Government Bond .......................................... 168863-EB-0 ........ REPUBLIC OF CHILE CALLABLE BOND FIXED 4.85% 22/JAN/2029 USD 1000 .................. ........................2,270,177 ........................2,203,689 ..............XXX................ ... 01/22/2029 .... .......I........
MORGAN STANLEY & CO INTERNATIONAL PLC ....................................................... 4PQUHN3JPFGFNF3BB653 .. Cash.........................................................  ...................... Cash ............................................................................................... .......................... 493,951 .......................... 493,951 ..............XXX................ .......... .......... ......IV.......
MORGAN STANLEY CAPITAL SERVICES ............................................................... I7331LVCZKQKX5T7XV54 .. Cash.........................................................  ...................... Cash ............................................................................................... ...................... 23,912,000 ...................... 23,912,000 ..............XXX................ .......... .......... ......IV.......
CITIBANK NA ........................................................................................ E57ODZWZ7FF32TWEFA76 . Government Bond .......................................... 91282C-DY-4 ........ UNITED STATES OF AMERICA NOTES FIXED 1.875% 15/FEB/2032 USD 100 ................... ............................... 248 ............................... 280 ..............XXX................ ... 02/15/2032 .... ......IV.......
0299999999 - Total 2,855,762,595 2,325,304,771 XXX XXX XXX
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY

SCHEDULE DB - PART E
Derivatives Hedging Variable Annuity Guarantees as of Current Statement Date

This schedule is specific for the derivatives and the hedging programs captured in SSAP No. 108
CDHS Hedged Item Hedging Instruments

1

Identifier

2

Description

3

Prior Fair 
Value in Full 

Contract 
Cash Flows 
Attributed to 

Interest 
Rates

4

Ending Fair 
Value in Full 

Contract 
Cash Flows 
Attributed to 

Interest 
Rates

5
Fair Value 

Gain (Loss) 
in Full 

Contract 
Cash Flows 
Attributed to 

Interest 
Rates
(4-3)

6

Fair Value 
Gain (Loss) 
in Hedged 

Item 
Attributed to 

Hedged
Risk

7

Current Year 
Increase/ 

(Decrease)
in VM-21 
Liability

8

Current Year 
Increase/ 

(Decrease)
in VM-21 
Liability 

Attributed to 
Interest 
Rates

9

Change in 
the Hedged 

Item 
Attributed to 
Hedged Risk 
Percentage

(6/5)

10
Current Year 

Increase/ 
(Decrease)
in VM-21 
Liability 

Attributed to 
Hedged

Risk
(8*9)

11

Prior 
Deferred 
Balance

12

Current Year 
Fair Value 
Fluctuation

of the
Hedge 

Instruments

13

Current Year 
Natural 
Offset to
VM-21 
Liability

14
Hedging 

Instruments' 
Current Fair 

Value 
Fluctuation 

Not
Attributed to 

Hedged
Risk

15

Hedge Gain 
(Loss) in 

Current Year 
Deferred 

Adjustment
[12-(13+14)]

16

Current Year 
Prescribed 
Deferred 

Amortization

17

Current Year 
Additional 
Deferred 

Amortization

18

Current Year 
Total 

Deferred 
Amortization

(16+17)

19

Ending 
Deferred 
Balance

(11+15+18)

Total 0 0 0 0 0 0 XXX 0 0 0 0 0 0 0 0 0 0 
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY

SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date
(Securities lending collateral assets reported in aggregate on Line 10 of the Assets page (Line 9 for Separate Accounts)

and not included on Schedules A, B, BA, D, DB and E)
1

CUSIP
Identification

2

Description

3

Code

4
NAIC

Designation,
NAIC

Designation
Modifier and SVO

Administrative 
Symbol

5

Fair Value

6

Book/Adjusted 
Carrying Value

7

Maturity Date

0109999999. Total - U.S. Government Bonds 0 0 XXX
0309999999. Total - All Other Government Bonds 0 0 XXX
0509999999. Total - U.S. States, Territories and Possessions Bonds 0 0 XXX
0709999999. Total - U.S. Political Subdivisions Bonds 0 0 XXX
0909999999. Total - U.S. Special Revenues Bonds 0 0 XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 0 0 XXX
1309999999. Total - Hybrid Securities 0 0 XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0 0 XXX
1909999999. Subtotal - Unaffiliated Bank Loans 0 0 XXX
2419999999. Total - Issuer Obligations 0 0 XXX
2429999999. Total - Residential Mortgage-Backed Securities 0 0 XXX
2439999999. Total - Commercial Mortgage-Backed Securities 0 0 XXX
2449999999. Total - Other Loan-Backed and Structured Securities 0 0 XXX
2459999999. Total - SVO Identified Funds 0 0 XXX
2469999999. Total - Affiliated Bank Loans 0 0 XXX
2479999999. Total - Unaffiliated Bank Loans 0 0 XXX
2489999999. Total - Unaffiliated Certificates of Deposit 0 0 XXX
2509999999. Total Bonds 0 0 XXX
4109999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) - Industrial and Miscellaneous 
(Unaffiliated) 0 0 XXX

4409999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) - Parent, Subsidiaries and Affiliates 0 0 XXX
4509999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) 0 0 XXX
5109999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Industrial and Miscellaneous 
(Unaffiliated) 0 0 XXX

5409999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Mutual Funds 0 0 XXX
5609999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Unit Investment Trusts 0 0 XXX
5809999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Closed-End Funds 0 0 XXX
5979999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Parent, Subsidiaries and Affiliates 0 0 XXX
5989999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) 0 0 XXX
5999999999. Total - Preferred and Common Stocks 0 0 XXX
9999999999 - Totals 0 0 XXX
General Interrogatories:

1. Total activity for the year Fair Value $ ..................................0 Book/Adjusted Carrying Value $ ..................................0 

2. Average balance for the year Fair Value $ ..................................0 Book/Adjusted Carrying Value $ ..................................0 

3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:

NAIC 1  $ .......................0 NAIC 2  $ .......................0 NAIC 3  $ ...................... 0 NAIC 4  $ ...................... 0 NAIC 5  $ .......................0 NAIC 6  $ ...................... 0 
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY

SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date
(Securities lending collateral assets included on Schedules A, B, BA, D, DB and E

and not reported in aggregate on Line 10 of the Assets page (Line 9 for Separate Accounts))
1

CUSIP
Identification

2

Description

3

Code

4
NAIC

Designation,
NAIC

Designation
Modifier and SVO

Administrative 
Symbol

5

Fair Value

6

Book/Adjusted 
Carrying Value

7

Maturity Date
912828-Z7-8 ......... UNITEDSTATESTREASURY SENIOR GOVT_BND ............................................................. .......... ............1.A ........... .....................129,106,094 .....................134,673,617 ....... 01/31/2027 .......
91282C-JU-6 ......... UNITEDSTATESTREASURY SENIOR GOVT BND ............................................................. .......... ............1.A ........... ...................... 75,046,524 ...................... 75,062,884 ....... 01/31/2026 .......
91282C-KM-2 ......... UNITEDSTATESTREASURY SENIOR GOVT BND ............................................................. .......... ............1.A ........... ...................... 44,968,064 ...................... 45,001,611 ....... 04/30/2026 .......
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 249,120,682 254,738,112 XXX
36202E-6E-4 ......... GOVERNMENTNATIONALMORTGAGEA POOL# 004469 ........................................................ .......... ............1.A ........... ....................... 1,401,496 ....................... 1,378,157 ....... 06/20/2039 .......
36225B-ND-6 ......... GOVERNMENT NATIONAL MORTGAGE A POOL# 781 ........................................................ .......... ............1.A ........... .......................... 333,127 ..........................318,647 ....... 05/15/2031 .......
36241K-LQ-9 ......... GOVERNMENT NATIONAL MORTGAGE A POOL# 782 ........................................................ .......... ............1.A ........... .......................... 148,453 .......................... 144,026 ....... 01/15/2037 .......
36292C-BU-7 ......... GOVERNMENT NATIONAL MORTGAGE A POOL# 644 ........................................................ .......... ............1.A ........... .......................... 369,089 .......................... 355,015 ....... 07/15/2035 .......
38384C-2M-0 ......... GNMA_23-112A AGENCY CMO 12A-AF .................................................................... .......... ............1.A ........... ....................... 8,267,463 ....................... 8,150,862 ....... 08/20/2053 .......
38384G-NQ-9 ......... GOVERNMENT NATIONAL MORTGAGE A GNMA_23-1 ........................................................ .......... ............1.A ........... ....................... 4,927,659 ....................... 4,887,039 ....... 12/20/2053 .......
38384J-CM-4 ......... GNMA_24-21B AGENCY CMO 21B-FC ...................................................................... .......... ............1.A ........... ...................... 19,299,998 ...................... 19,231,939 ....... 10/20/2053 .......
0029999999. Subtotal - Bonds - U.S. Governments - Residential Mortgage-Backed Securities 34,747,285 34,465,685 XXX
0109999999. Total - U.S. Government Bonds 283,867,967 289,203,797 XXX
0309999999. Total - All Other Government Bonds 0 0 XXX
0509999999. Total - U.S. States, Territories and Possessions Bonds 0 0 XXX
0709999999. Total - U.S. Political Subdivisions Bonds 0 0 XXX
20753B-AA-0 ......... CAS_23-R07 WHOLE CMO 7-2M1 144A ................................................................... .......... ............1.E ........... ....................... 1,680,671 ....................... 1,674,299 ....... 09/25/2043 .......
20753D-AA-6 ......... FANNIE MAE - CAS_22-R09 MEZZANIN WHOLE_C ........................................................ .......... ............1.A ........... ....................... 3,600,287 ........................3,534,734 ....... 09/25/2042 .......
20753U-AA-8 ......... FANNIE MAE - CAS_24-R01 WHOLE CMO 1-1M1 ......................................................... .......... ............1.A ........... ....................... 6,879,582 ....................... 6,869,039 ....... 01/25/2044 .......
20753Y-CH-3 ......... CONNECTICUT AVENUE SECURITIES MEZZANIN W ........................................................ .......... ............1.A ........... ....................... 9,371,642 ....................... 9,214,987 ....... 03/25/2042 .......
20754A-AA-1 ......... CONNECTICUT AVENUE SECURITIES SENIOR WHO ........................................................ .......... ............1.A ........... ....................... 2,718,227 ....................... 2,708,271 ....... 12/25/2041 .......
20754G-AA-8 ......... FANNIEMAECONNECTICUTAVENUE WHOLE CMO 2-1 ........................................................ .......... ............1.A ........... ....................... 1,367,930 ....................... 1,367,040 ....... 02/25/2044 .......
20754L-AA-7 ......... FANNIE MAE CONNECTICUT AVENUE SENIOR WHO ........................................................ .......... ............1.A ........... ..........................960,681 .......................... 950,325 ....... 12/25/2041 .......
20755A-AB-8 ......... CAS_23-R02 WHOLE_CMO _23-R02 144A ................................................................. .......... ............1.A ........... ....................... 4,573,075 ....................... 4,482,536 ....... 01/25/2043 .......
3128LB-2V-9 ......... FEDERAL HOME LOAN MORTGAGE COR POOL# A77 ........................................................ .......... ............1.A ........... ........................... 39,338 ........................... 38,712 ....... 06/01/2038 .......
3128M7-QY-5 ......... FEDERAL HOME LOAN MORTGAGE COR POOL# G05 ........................................................ .......... ............1.A ........... .......................... 135,935 .......................... 132,957 ....... 06/01/2039 .......
3128M8-B6-0 ......... FEDERAL HOME LOAN MORTGAGE COR POOL# G06 ........................................................ .......... ............1.A ........... .......................... 645,414 .......................... 672,938 ....... 10/01/2040 .......
3128M9-U2-6 ......... FEDERAL HOME LOAN MORTGAGE COR POOL# G07 ........................................................ .......... ............1.A ........... .......................... 517,938 .......................... 556,459 ....... 10/01/2043 .......
31292H-4K-7 ......... FEDERAL HOME LOAN MORTGAGE COR POOL# C01 ........................................................ .......... ............1.A ........... .......................... 116,334 ..........................111,770 ....... 12/01/2033 .......
31292S-CF-5 ......... FEDERAL HOME LOAN MORTGAGE COR POOL# C09 ........................................................ .......... ............1.A ........... ........................... 73,993 ........................... 79,738 ....... 12/01/2044 .......
3132A5-HQ-1 ......... FEDERALHOMELOANMORTGAGECOR POOL# ZS4739 ......................................................... .......... ............1.A ........... ....................... 5,859,722 ....................... 6,372,949 ....... 10/01/2047 .......
3132AC-EP-1 ......... FEDERALHOMELOANMORTGAGECOR POOL# ZT0142 ......................................................... .......... ............1.A ........... ...................... 13,436,862 ...................... 14,620,221 ....... 09/01/2047 .......
3132DS-NM-0 ......... FEDERALHOMELOANMORTGAGECOR POOL#SD4896 ........................................................... .......... ............1.A ........... ....................... 2,337,515 ....................... 2,292,111 ....... 02/01/2054 .......
3132DS-TT-9 ......... FEDERALHOMELOANMORTGAGECOR POOL#SD5062 ........................................................... .......... ............1.A ........... ....................... 4,922,508 ....................... 4,884,241 ....... 03/01/2054 .......
3132QT-HS-8 ......... FEDERAL HOME LOAN MORTGAGE COR POOL# Q36 ........................................................ .......... ............1.A ........... ..........................177,373 .......................... 194,289 ....... 10/01/2045 .......
3133KK-FL-8 ......... FEDERALHOMELOANMORTGAGECOR POOL# RA3771 ......................................................... .......... ............1.A ........... ....................... 9,828,474 ...................... 12,090,973 ....... 10/01/2050 .......
3133KM-VJ-1 ......... FEDERALHOMELOANMORTGAGECOR POOL# RA6017 ......................................................... .......... ............1.A ........... ...................... 35,995,995 ...................... 44,118,946 ....... 10/01/2051 .......
3133Q3-G8-8 ......... FREDDIEMAC STRIP FHSTR_406 AGENCY CMO _4 ........................................................ .......... ............1.A ........... ....................... 6,591,705 ....................... 6,542,127 ....... 10/25/2053 .......
3133Q3-GP-0 ......... FREDDIEMAC STRIP FHSTR_406 SENIOR AGENCY ........................................................ .......... ............1.A ........... ....................... 8,817,548 ....................... 8,688,593 ....... 10/25/2053 .......
3133Q3-H7-9 ......... FREDDIEMAC STRIP FHSTR_406 SENIOR AGENCY ........................................................ .......... ............1.A ........... ...................... 22,029,215 ...................... 21,580,587 ....... 10/25/2053 .......
3133Q3-JB-8 ......... FREDDIEMAC STRIP FHSTR_406 SENIOR AGENCY ........................................................ .......... ............1.A ........... ...................... 11,062,287 ...................... 10,802,338 ....... 10/25/2053 .......
3133Q3-L6-6 ......... FHS_406 AGENCY CMO 413-F44 .......................................................................... .......... ............1.A ........... ...................... 17,901,838 ...................... 17,852,921 ....... 05/25/2054 .......
3136BQ-GV-5 ......... FNMA_23-46A AGENCY CMO 40E-FA ...................................................................... .......... ............1.A ........... ...................... 18,054,196 ...................... 17,946,116 ....... 09/25/2053 .......
3136BS-6Q-3 ......... FANNIEMAEREMICSFNMA_24-70 AGENCY CMO 70D ........................................................ .......... ............1.A ........... ....................... 5,000,000 ....................... 5,000,000 ....... 10/25/2054 .......
3137HA-L7-9 ......... FHMS_KJ45 AGENCY CMO 335A-FA ....................................................................... .......... ............1.A ........... ...................... 18,821,416 ...................... 18,779,443 ....... 09/25/2053 .......
3137HB-GJ-7 ......... FEDERALHOMELOANMORTGAGECOR AGENCY CMO 37 ........................................................ .......... ............1.A ........... ....................... 8,791,512 ....................... 8,704,381 ....... 02/25/2054 .......
3137HB-KC-7 ......... FHLMC_5378 AGENCY CMO 378C-FA ...................................................................... .......... ............1.A ........... ....................... 8,777,854 ....................... 8,769,201 ....... 02/25/2054 .......
3137HC-Q8-8 ......... FREDDIEMACFHLMC_5145 AGENCY CMO 415A-FB ......................................................... .......... ............1.A ........... ....................... 4,679,369 ....................... 4,651,519 ....... 05/25/2054 .......
3137HD-JA-9 ......... FEDERALHOMELOANMORTGAGECOR AGENCY CMO 42 ........................................................ .......... ............1.A ........... ...................... 19,721,849 ...................... 19,585,941 ....... 06/25/2054 .......
3138E0-RK-7 ......... FEDERAL NATIONAL MORTGAGE ASSO POOL# AJ7 ........................................................ .......... ............1.A ........... ....................... 3,617,405 ....................... 3,752,733 ....... 12/01/2041 .......
3138EK-AQ-8 ......... FEDERAL NATIONAL MORTGAGE ASSO POOL# AL2 ........................................................ .......... ............1.A ........... ....................... 2,308,977 ....................... 2,486,632 ....... 11/01/2042 .......
3138EK-H6-5 ......... FEDERAL NATIONAL MORTGAGE ASSO POOL# AL2 ........................................................ .......... ............1.A ........... ....................... 2,465,131 ....................... 2,676,598 ....... 12/01/2042 .......
3138ER-JQ-4 ......... FEDERAL NATIONAL MORTGAGE ASSO POOL# AL9 ........................................................ .......... ............1.A ........... ....................... 1,494,461 ....................... 1,599,828 ....... 10/01/2046 .......
3138ER-P8-7 ......... FEDERAL NATIONAL MORTGAGE ASSO POOL# AL9 ........................................................ .......... ............1.A ........... ........................3,932,573 ....................... 4,271,519 ....... 10/01/2046 .......
3138LU-S2-2 ......... FEDERAL NATIONAL MORTGAGE ASSO POOL# AO4 ........................................................ .......... ............1.A ........... .......................... 576,599 .......................... 619,390 ....... 06/01/2042 .......
3138NX-RW-9 ......... FEDERAL NATIONAL MORTGAGE ASSO POOL# AR1 ........................................................ .......... ............1.A ........... ....................... 2,556,351 ....................... 2,767,192 ....... 01/01/2043 .......
3138WC-CL-5 ......... FEDERAL NATIONAL MORTGAGE ASSO POOL# AS2 ........................................................ .......... ............1.A ........... ..........................477,157 ..........................516,728 ....... 07/01/2044 .......
3138WD-3S-8 ......... FEDERAL NATIONAL MORTGAGE ASSO POOL# AS4 ........................................................ .......... ............1.A ........... ....................... 1,719,910 ....................... 1,874,598 ....... 02/01/2045 .......
3138WE-KK-4 ......... FEDERAL NATIONAL MORTGAGE ASSO POOL# AS4 ........................................................ .......... ............1.A ........... ....................... 1,054,939 ....................... 1,151,172 ....... 04/01/2045 .......
3138WE-KT-5 ......... FEDERAL NATIONAL MORTGAGE ASSO POOL# AS4 ........................................................ .......... ............1.A ........... ....................... 1,026,246 ....................... 1,116,710 ....... 04/01/2045 .......
3138WE-XE-4 ......... FEDERAL NATIONAL MORTGAGE ASSO POOL# AS5 ........................................................ .......... ............1.A ........... ....................... 1,244,199 ....................... 1,346,379 ....... 06/01/2045 .......
3138WF-2Z-8 ......... FEDERAL NATIONAL MORTGAGE ASSO POOL# AS6 ........................................................ .......... ............1.A ........... ....................... 6,252,119 ....................... 6,848,712 ....... 11/01/2045 .......
3138WF-BX-3 ......... FEDERAL NATIONAL MORTGAGE ASSO POOL# AS5 ........................................................ .......... ............1.A ........... ....................... 2,086,605 ....................... 2,232,736 ....... 07/01/2045 .......
3138WG-5R-1 ......... FEDERAL NATIONAL MORTGAGE ASSO POOL# AS7 ........................................................ .......... ............1.A ........... ....................... 4,001,614 ........................4,453,489 ....... 05/01/2046 .......
3138WH-EX-6 ......... FEDERAL NATIONAL MORTGAGE ASSO POOL# AS7 ........................................................ .......... ............1.A ........... ....................... 5,646,520 ....................... 6,258,963 ....... 06/01/2046 .......
3138WK-QV-0 ......... FEDERAL NATIONAL MORTGAGE ASSO POOL# AS9 ........................................................ .......... ............1.A ........... ....................... 4,119,991 ........................4,314,395 ....... 04/01/2047 .......
3138WX-4U-8 ......... FEDERAL NATIONAL MORTGAGE ASSO POOL# AT9 ........................................................ .......... ............1.A ........... ..........................862,691 ..........................918,786 ....... 06/01/2043 .......
3138WZ-U2-6 ......... FEDERAL NATIONAL MORTGAGE ASSO POOL# AU0 ........................................................ .......... ............1.A ........... ....................... 1,014,266 ....................... 1,095,988 ....... 08/01/2043 .......
3138YK-WB-5 ......... FEDERAL NATIONAL MORTGAGE ASSO POOL# AY6 ........................................................ .......... ............1.A ........... .......................... 574,003 ..........................627,146 ....... 05/01/2045 .......
3138YK-X5-7 ......... FEDERAL NATIONAL MORTGAGE ASSO POOL# AY6 ........................................................ .......... ............1.A ........... ........................2,213,595 ....................... 2,390,369 ....... 06/01/2045 .......
3138YX-FR-1 ......... FEDERAL NATIONAL MORTGAGE ASSO POOL# AZ5 ........................................................ .......... ............1.A ........... .......................... 408,982 .......................... 443,137 ....... 08/01/2045 .......
31392R-E3-1 ......... FREDDIE MAC FHLMC_2469 SENIOR AGENCY_CMO ........................................................ .......... ............1.A ........... ..........................148,165 ..........................138,361 ....... 07/15/2032 .......
3140E1-AW-3 ......... FEDERAL NATIONAL MORTGAGE ASSO POOL# AZ8 ........................................................ .......... ............1.A ........... ..........................679,130 .......................... 737,239 ....... 09/01/2045 .......
3140E8-YM-4 ......... FEDERAL NATIONAL MORTGAGE ASSO POOL# BA4 ........................................................ .......... ............1.A ........... ....................... 2,805,363 ....................... 3,051,752 ....... 11/01/2045 .......
3140E8-YT-9 ......... FEDERAL NATIONAL MORTGAGE ASSO POOL# BA4 ........................................................ .......... ............1.A ........... .......................... 904,173 .......................... 983,530 ....... 11/01/2045 .......
3140EU-GT-0 ......... FEDERAL NATIONAL MORTGAGE ASSO POOL# BC0 ........................................................ .......... ............1.A ........... ........................2,347,499 ....................... 2,585,487 ....... 02/01/2046 .......
3140F0-G5-7 ......... FEDERAL NATIONAL MORTGAGE ASSO POOL# BC4 ........................................................ .......... ............1.A ........... ....................... 3,251,718 ....................... 3,630,966 ....... 10/01/2046 .......
3140H6-N8-8 ......... FEDERAL NATIONAL MORTGAGE ASSO POOL# BJ4 ........................................................ .......... ............1.A ........... ....................... 1,528,968 ....................... 1,608,814 ....... 02/01/2048 .......
3140HN-AX-0 ......... FEDERAL NATIONAL MORTGAGE ASSO POOL# BK8 ........................................................ .......... ............1.A ........... ....................... 8,760,710 ...................... 10,793,203 ....... 10/01/2050 .......
3140J6-A3-1 ......... FEDERAL NATIONAL MORTGAGE ASSO POOL# BM1 ........................................................ .......... ............1.A ........... ....................... 4,098,265 ........................4,449,203 ....... 10/01/2047 .......
3140J7-LR-4 ......... FEDERAL NATIONAL MORTGAGE ASSO POOL# BM3 ........................................................ .......... ............1.A ........... ....................... 2,544,715 ....................... 2,759,711 ....... 10/01/2047 .......
3140KC-NY-4 ......... FEDERAL NATIONAL MORTGAGE ASSO POOL# BP4 ........................................................ .......... ............1.A ........... ....................... 5,685,613 ....................... 6,780,377 ....... 04/01/2050 .......
3140KY-LC-6 ......... FEDERAL NATIONAL MORTGAGE ASSO POOL# BR1 ........................................................ .......... ............1.A ........... ...................... 16,283,081 ...................... 19,414,885 ....... 05/01/2051 .......
3140L7-XU-1 ......... FEDERAL NATIONAL MORTGAGE ASSO POOL# BR8 ........................................................ .......... ............1.A ........... ...................... 19,472,114 ...................... 23,023,641 ....... 05/01/2051 .......
3140M5-QP-3 ......... FEDERAL NATIONAL MORTGAGE ASSO POOL# BU4 ........................................................ .......... ............1.A ........... ...................... 13,592,560 ...................... 13,074,629 ....... 07/01/2053 .......
3140Q9-C2-7 ......... FEDERAL NATIONAL MORTGAGE ASSO POOL# CA1 ........................................................ .......... ............1.A ........... ....................... 2,749,368 ....................... 2,883,732 ....... 06/01/2048 .......
3140QC-5Q-5 ......... FEDERAL NATIONAL MORTGAGE ASSO POOL# CA5 ........................................................ .......... ............1.A ........... ........................5,213,555 ....................... 6,046,822 ....... 03/01/2050 .......
3140QC-MR-4 ......... FEDERAL NATIONAL MORTGAGE ASSO POOL# CA4 ........................................................ .......... ............1.A ........... ...................... 15,804,470 ...................... 18,594,633 ....... 12/01/2049 .......
3140QE-A5-1 ......... FEDERAL NATIONAL MORTGAGE ASSO POOL# CA6 ........................................................ .......... ............1.A ........... ...................... 24,459,924 ...................... 29,984,909 ....... 07/01/2050 .......
3140QE-DP-4 ......... FEDERAL NATIONAL MORTGAGE ASSO POOL# CA6 ........................................................ .......... ............1.A ........... ...................... 41,926,497 ...................... 51,340,705 ....... 07/01/2050 .......
3140QE-J9-4 ......... FEDERAL NATIONAL MORTGAGE ASSO POOL# CA6 ........................................................ .......... ............1.A ........... ...................... 17,494,027 ...................... 21,525,997 ....... 08/01/2050 .......
3140QE-ZE-5 ......... FEDERAL NATIONAL MORTGAGE ASSO POOL# CA7 ........................................................ .......... ............1.A ........... ...................... 16,024,240 ...................... 19,722,380 ....... 09/01/2050 .......
3140QE-ZS-4 ......... FEDERAL NATIONAL MORTGAGE ASSO POOL# CA7 ........................................................ .......... ............1.A ........... ...................... 11,376,085 ...................... 13,316,679 ....... 09/01/2050 .......
3140QF-BS-7 ......... FEDERAL NATIONAL MORTGAGE ASSO POOL# CA7 ........................................................ .......... ............1.A ........... ...................... 29,628,666 ...................... 36,128,388 ....... 10/01/2050 .......
3140QF-F4-6 ......... FEDERAL NATIONAL MORTGAGE ASSO POOL# CA7 ........................................................ .......... ............1.A ........... ....................... 5,928,241 ....................... 7,131,837 ....... 10/01/2050 .......
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3140QK-C9-7 ......... FEDERAL NATIONAL MORTGAGE ASSO POOL# CB0 ........................................................ .......... ............1.A ........... ...................... 34,234,700 ...................... 40,316,411 ....... 04/01/2051 .......
3140QL-DE-3 ......... FEDERAL NATIONAL MORTGAGE ASSO POOL# CB1 ........................................................ .......... ............1.A ........... ...................... 13,724,424 ...................... 16,437,881 ....... 07/01/2051 .......
3140QL-R5-7 ......... FEDERAL NATIONAL MORTGAGE ASSO POOL# CB1 ........................................................ .......... ............1.A ........... ...................... 31,551,930 ......................37,001,808 ....... 08/01/2051 .......
3140QM-JL-9 ......... FEDERAL NATIONAL MORTGAGE ASSO POOL# CB2 ........................................................ .......... ............1.A ........... ...................... 18,028,673 ...................... 20,933,129 ....... 11/01/2051 .......
3140QM-JM-7 ......... FEDERAL NATIONAL MORTGAGE ASSO POOL# CB2 ........................................................ .......... ............1.A ........... ...................... 19,796,684 ...................... 23,316,811 ....... 11/01/2051 .......
3140QS-F2-2 ......... FEDERAL NATIONAL MORTGAGE ASSO POOL#CB64 ........................................................ .......... ............1.A ........... ....................... 4,701,919 ....................... 4,708,364 ....... 06/01/2053 .......
3140QT-EV-7 ......... FEDERAL NATIONAL MORTGAGE ASSO POOL# CB7 ........................................................ .......... ............1.A ........... ....................... 4,600,077 ....................... 4,460,216 ....... 10/01/2053 .......
3140QT-EZ-8 ......... FEDERAL NATIONAL MORTGAGE ASSO POOL# CB7 ........................................................ .......... ............1.A ........... ........................9,592,899 ....................... 9,219,420 ....... 10/01/2053 .......
3140QT-J5-9 ......... FEDERAL NATIONAL MORTGAGE ASSO POOL# CB7 ........................................................ .......... ............1.A ........... ...................... 57,608,312 ...................... 56,685,092 ....... 11/01/2053 .......
3140QT-WX-3 ......... FEDERAL NATIONAL MORTGAGE ASSO POOL#CB78 ........................................................ .......... ............1.A ........... ....................... 5,012,209 ....................... 4,960,281 ....... 01/01/2054 .......
3140X9-N4-3 ......... FEDERAL NATIONAL MORTGAGE ASSO POOL# FM5 ........................................................ .......... ............1.A ........... ...................... 15,582,275 ...................... 18,422,931 ....... 01/01/2051 .......
3140XP-VU-0 ......... FEDERAL NATIONAL MORTGAGE ASSO POOL#FS78 ........................................................ .......... ............1.A ........... ........................4,483,954 ....................... 4,355,197 ....... 04/01/2054 .......
3140XR-AK-1 ......... FEDERAL NATIONAL MORTGAGE ASSO POOL#FS90 ........................................................ .......... ............1.A ........... ....................... 5,086,400 ....................... 5,103,926 ....... 09/01/2054 .......
31410L-K3-5 ......... FEDERAL NATIONAL MORTGAGE ASSO POOL# 890 ........................................................ .......... ............1.A ........... .......................... 433,024 .......................... 455,392 ....... 12/01/2042 .......
31417F-3E-6 ......... FEDERAL NATIONAL MORTGAGE ASSO POOL# AB8 ........................................................ .......... ............1.A ........... ....................... 1,747,855 ....................... 1,895,471 ....... 04/01/2043 .......
31417G-RY-4 ......... FEDERAL NATIONAL MORTGAGE ASSO POOL# AB9 ........................................................ .......... ............1.A ........... ....................... 5,992,810 ....................... 6,505,363 ....... 05/01/2043 .......
31417G-XM-3 ......... FEDERAL NATIONAL MORTGAGE ASSO POOL# AB9 ........................................................ .......... ............1.A ........... .......................... 262,175 ..........................282,008 ....... 06/01/2043 .......
31418A-KW-7 ......... FEDERAL NATIONAL MORTGAGE ASSO POOL# MA1 ........................................................ .......... ............1.A ........... .......................... 206,598 .......................... 225,559 ....... 10/01/2042 .......
31418B-T5-5 ......... FEDERAL NATIONAL MORTGAGE ASSO POOL# MA2 ........................................................ .......... ............1.A ........... ........................... 81,933 ........................... 88,861 ....... 08/01/2045 .......
31418C-S5-4 ......... FEDERAL NATIONAL MORTGAGE ASSO POOL# MA3 ........................................................ .......... ............1.A ........... ....................... 1,168,373 ....................... 1,254,851 ....... 01/01/2048 .......
31418E-GT-1 ......... FEDERAL NATIONAL MORTGAGE ASSO POOL# MA4 ........................................................ .......... ............1.A ........... ...................... 20,756,563 ...................... 20,906,177 ....... 07/01/2052 .......
31418M-XJ-6 ......... FEDERAL NATIONAL MORTGAGE ASSO POOL# AD0 ........................................................ .......... ............1.A ........... .......................... 112,991 .......................... 113,992 ....... 09/01/2036 .......
3142GQ-AF-9 ......... FEDERALHOMELOANMORTGAGECOR POOL# RJ0005 ......................................................... .......... ............1.A ........... ....................... 4,700,540 ....................... 4,610,561 ....... 10/01/2053 .......
3142GQ-DP-4 ......... FEDERALHOMELOANMORTGAGECOR POOL# RJ0109 ......................................................... .......... ............1.A ........... ...................... 27,468,581 ...................... 26,668,322 ....... 10/01/2053 .......
3142GR-P9-5 ......... FEDERALHOMELOANMORTGAGECOR POOL#RJ1347 ........................................................... .......... ............1.A ........... ....................... 9,856,703 ....................... 9,713,063 ....... 04/01/2054 .......
0829999999. Subtotal - Bonds - U.S. Special Revenues - Residential Mortgage-Backed Securities 854,642,368 937,982,869 XXX
35563X-AQ-5 ......... STRUCTURED AGENCY CREDIT RISK WHOLE_CMO ......................................................... .......... ............1.A ........... ....................... 4,602,615 ....................... 4,590,831 ....... 10/25/2048 .......
35564C-AN-7 ......... FREDDIE MAC - SLST SLST_18-2 SENIOR AGEN ........................................................ .......... ............1.A ........... ........................4,939,442 ....................... 5,014,945 ....... 11/25/2028 .......
35564K-3F-4 ......... FREDDIE MAC STACR REMIC TRUST WHOLE_CMO ......................................................... .......... ............1.A ........... ....................... 6,326,875 ....................... 6,251,357 ....... 11/25/2043 .......
35564K-H3-6 ......... STRUCTURED AGENCY CREDIT RISK WHOLE_CMO ......................................................... .......... ............1.A ........... ....................... 8,433,827 ....................... 8,300,204 ....... 09/25/2042 .......
35564K-PU-7 ......... FREDDIE MAC STACR REMIC TRUST WHOLE_CMO ......................................................... .......... ............1.A ........... ...................... 12,657,779 ...................... 12,428,713 ....... 01/25/2042 .......
35564K-RE-1 ......... STRUCTURED AGENCY CREDIT RISK MEZZANIN W ........................................................ .......... ............1.A ........... ..........................894,860 ..........................879,878 ....... 02/25/2042 .......
35564K-RF-8 ......... STRUCTURED AGENCY CREDIT RISK MEZZANIN W ........................................................ .......... ............1.A ........... ....................... 1,040,410 .......................... 984,819 ....... 02/25/2042 .......
35564K-UW-7 ......... FREDDIE MAC STACR REMIC TRUST WHOLE_CMO ......................................................... .......... ............1.A ........... ....................... 7,898,933 ....................... 7,791,410 ....... 04/25/2042 .......
35564K-WS-4 ......... FREDDIE MAC STACR REMIC TRUST MEZZANIN W ........................................................ .......... ............1.A ........... ....................... 1,172,053 ....................... 1,154,851 ....... 05/25/2042 .......
57563N-AB-4 ......... MASSACHUSETTS EDL FING AUTH SENIOR ABS_A ........................................................ .......... ..........1.A FE ......... .......................... 898,389 .......................... 908,454 ....... 05/25/2033 .......
0849999999. Subtotal - Bonds - U.S. Special Revenues - Other Loan-Backed and Structured Securities 48,865,183 48,305,462 XXX
0909999999. Total - U.S. Special Revenues Bonds 903,507,551 986,288,331 XXX
025816-DS-5 ......... AMERICAN EXPRESS COMPANY SENIOR CORP BND ........................................................ .......... ..........1.F FE ......... ....................... 3,001,161 ....................... 3,000,000 ....... 04/23/2027 .......
06675D-CH-3 ......... BANQUE FEDERATIVE DU CREDIT MU SRP CORP ......................................................... .......... .......... 1.D FE ......... ....................... 1,258,776 ....................... 1,250,000 ....... 01/23/2027 .......
21688A-BB-7 ......... COOPERATIEVE RABOBANK UA  NEW SRP CORP B ........................................................ .......... .......... 1.D FE ......... ....................... 2,007,966 ....................... 2,000,986 ....... 01/09/2026 .......
257469-AJ-5 ......... DOMINION ENERGY INC SENIOR CORP_BND ............................................................... .......... .......... 2.B FE ......... ....................... 3,382,331 ....................... 3,385,877 ....... 08/01/2033 .......
36962G-X7-4 ......... GENERALELECTRICCO SENIOR CORP_BND ................................................................. .......... .......... 2.A FE ......... ...................... 15,868,038 ...................... 16,190,885 ....... 08/15/2036 .......
37045X-ES-1 ......... GENERAL MOTORS FINANCIAL CO IN SENIOR CO ........................................................ .......... .......... 2.B FE ......... .......................... 452,541 ..........................450,000 ....... 05/08/2027 .......
58769J-AN-7 ......... MERCEDES-BENZ FINANCE NORTH AM SENIOR CO ........................................................ .......... ..........1.F FE ......... ....................... 3,003,816 ....................... 3,000,000 ....... 01/09/2026 .......
63743H-FQ-0 ......... NATIONAL RURAL UTILITIES COOPE SENIOR CO ........................................................ .......... ..........1.F FE ......... ....................... 1,307,190 ....................... 1,300,000 ....... 02/05/2027 .......
639057-AM-0 ......... NATWEST GROUP PLC SENIOR CORP BND ................................................................. .......... ..........1.G FE ......... ....................... 2,509,998 ....................... 2,500,000 ....... 03/01/2028 .......
65339K-CR-9 ......... NEXTERA ENERGY CAPITAL HOLDING SENIOR CO ........................................................ .......... .......... 2.A FE ......... ....................... 1,505,973 ....................... 1,500,000 ....... 01/29/2026 .......
66765R-AZ-9 ......... NORTHWEST NATURAL GAS COMPANY SECURED CO ........................................................ .......... ..........1.F FE ......... ...................... 13,453,252 ...................... 12,994,231 ....... 11/10/2027 .......
78016F-ZV-9 ......... ROYALBANKOFCANADA SENIOR CORP BND  MTN ........................................................... .......... ..........1.E FE ......... ....................... 3,018,750 ....................... 3,005,100 ....... 01/12/2026 .......
78016H-ZU-7 ......... ROYALBANKOFCANADA SENIOR CORP BND  MTN ........................................................... .......... ..........1.E FE ......... ....................... 2,008,986 ....................... 2,000,000 ....... 01/19/2027 .......
830505-BA-0 ......... SKANDINAVISKA ENSKILDA BANKEN SRP CORP B ........................................................ .......... .......... 1.D FE ......... ....................... 2,510,573 ....................... 2,500,000 ....... 03/05/2027 .......
928668-CD-2 ......... VOLKSWAGEN GROUP OF AMERICA FI SENIOR CO ........................................................ .......... ..........1.G FE ......... ....................... 1,998,860 ....................... 2,000,000 ....... 03/20/2026 .......
48121@-AE-1 ......... JRD HOLDINGS LLC SENIOR CORP_BND .................................................................. .......... .......... 2.B PL ......... ....................... 2,134,647 ........................2,133,333 ....... 04/25/2025 .......
Q0458*-AE-9 ......... AQUASURE FINANCE PTY LTD SECURED CORP_BN ........................................................ .......... ..........1.G FE ......... ...................... 22,131,347 ...................... 22,200,000 ....... 07/12/2027 .......
02665W-EK-3 ......... AMERICAN HONDA FINANCE CORPORA SENIOR CO ........................................................ .......... ..........1.G FE ......... ....................... 1,476,848 ....................... 1,471,861 ....... 07/07/2026 .......
03740M-AA-8 ......... AON NORTH AMERICA INC SENIOR CORP BND ............................................................ .......... .......... 2.A FE ......... ....................... 1,021,669 ....................... 1,018,348 ....... 03/01/2027 .......
075887-BF-5 ......... BECTON DICKINSON AND COMPANY SENIOR CORP ........................................................ .......... .......... 2.B FE ......... ....................... 2,739,679 ....................... 2,748,372 ....... 12/15/2024 .......
110122-DN-5 ......... BRISTOL-MYERS SQUIBB CO SENIOR CORP_BND ......................................................... .......... ..........1.F FE ......... ....................... 1,759,209 ....................... 1,755,543 ....... 11/13/2025 .......
11135F-BB-6 ......... BROADCOM INC SENIOR CORP_BND ........................................................................ .......... .......... 2.B FE ......... ....................... 1,405,311 ....................... 1,401,802 ....... 11/15/2025 .......
14913R-2Z-9 ......... CATERPILLAR FINANCIAL SERVICES SENIOR CO ........................................................ .......... ..........1.F FE ......... ....................... 1,640,813 ....................... 1,641,437 ....... 08/12/2025 .......
22822V-AS-0 ......... CROWN CASTLE INC SENIOR CORP_BND .................................................................. .......... .......... 2.B FE ......... ....................... 1,753,988 ....................... 1,752,000 ....... 07/15/2025 .......
24422E-WJ-4 ......... JOHN DEERE CAPITAL CORP SENIOR CORP_BND ......................................................... .......... ..........1.E FE ......... ....................... 1,920,409 ....................... 1,920,703 ....... 09/08/2025 .......
254687-FN-1 ......... WALT DISNEY CO SENIOR CORP_BND ..................................................................... .......... ..........1.G FE ......... ....................... 2,210,315 ....................... 2,214,899 ....... 03/24/2025 .......
345397-D2-6 ......... FORDMOTORCREDITCOMPANYLLC SENIOR CORP BN ........................................................ .......... .......... 2.C FE ......... ....................... 1,492,221 ....................... 1,488,222 ....... 06/10/2026 .......
370334-CX-0 ......... GENERAL MILLS INC SENIOR CORP BND ................................................................. .......... .......... 2.B FE ......... ....................... 1,491,504 ....................... 1,483,775 ....... 01/30/2027 .......
37045X-DU-7 ......... GENERAL MOTORS FINANCIAL CO IN SENIOR CO ........................................................ .......... .......... 2.B FE ......... ....................... 2,781,528 ....................... 2,787,408 ....... 04/07/2025 .......
404280-DE-6 ......... HSBC HOLDINGS PLC SENIOR CORP_BND ................................................................. .......... ..........1.G FE ......... ....................... 2,793,196 ....................... 2,770,641 ....... 12/09/2025 .......
437076-CR-1 ......... HOME DEPOT INC SENIOR CORP_BND ..................................................................... .......... ..........1.F FE ......... ....................... 2,744,415 ....................... 2,745,822 ....... 09/15/2025 .......
438516-CB-0 ......... HONEYWELLINTERNATIONALINC SENIOR CORP_BN ........................................................ .......... ..........1.F FE ......... ....................... 2,839,088 ....................... 2,857,046 ....... 06/01/2025 .......
44891A-CM-7 ......... HYUNDAI CAPITAL AMERICA SENIOR CORP_BND ......................................................... .......... ..........1.G FE ......... ....................... 1,488,516 ....................... 1,482,879 ....... 09/21/2026 .......
501044-DR-9 ......... KROGER CO SENIOR CORP BND ........................................................................... .......... .......... 2.B FE ......... ....................... 1,484,437 ....................... 1,479,468 ....... 08/15/2026 .......
502431-AP-4 ......... L3HARRIS TECHNOLOGIES INC SENIOR CORP BN ........................................................ .......... .......... 2.B FE ......... ....................... 1,486,785 ....................... 1,481,583 ....... 01/15/2027 .......
609207-AU-9 ......... MONDELEZ INTERNATIONAL INC SENIOR CORP_B ........................................................ .......... .......... 2.B FE ......... ....................... 2,060,741 ....................... 2,066,301 ....... 05/04/2025 .......
637639-AL-9 ......... NATIONAL SECURITIES CLEARING C SENIOR CO ........................................................ .......... ..........1.B FE ......... ....................... 1,473,248 ....................... 1,469,501 ....... 06/26/2026 .......
64952W-FB-4 ......... NEW YORK LIFE GLOBAL FUNDING SECURED COR ........................................................ .......... ..........1.A FE ......... ....................... 1,486,893 ....................... 1,484,839 ....... 04/02/2026 .......
68389X-BT-1 ......... ORACLE CORPORATION SENIOR CORP_BND ................................................................ .......... .......... 2.B FE ......... ....................... 1,703,852 ....................... 1,705,869 ....... 04/01/2025 .......
693475-BQ-7 ......... PNC FINANCIAL SERVICES GROUP I SENIOR CO ........................................................ .......... ..........1.G FE ......... ....................... 1,484,360 ....................... 1,482,006 ....... 06/12/2026 .......
709599-BU-7 ......... PENSKE TRUCK LEASING CO LP SENIOR CORP_B ........................................................ .......... .......... 2.B FE ......... ....................... 1,500,852 ....................... 1,495,761 ....... 05/24/2026 .......
74256L-EX-3 ......... PRINCIPAL LIFE GLOBAL FUNDING SECURED CO ........................................................ .......... ..........1.E FE ......... ....................... 1,474,005 ....................... 1,469,657 ....... 01/16/2027 .......
74368C-BX-1 ......... PROTECTIVE LIFE GLOBAL FUNDING SECURED C ........................................................ .......... .......... 1.D FE ......... ....................... 1,472,645 ....................... 1,469,600 ....... 01/12/2027 .......
83444M-AA-9 ......... SOLVENTUM CORP SENIOR CORP BND 144A ............................................................... .......... .......... 2.C FE ......... ....................... 1,503,348 ....................... 1,496,087 ....... 02/25/2027 .......
857477-CB-7 ......... STATE STREET CORP SENIOR CORP_BND ................................................................. .......... ..........1.E FE ......... ....................... 1,478,410 ....................... 1,476,406 ....... 05/18/2026 .......
87166F-AD-5 ......... SYNCHRONY BANK SENIOR CORP_BND ..................................................................... .......... .......... 2.C FE ......... ....................... 2,731,077 ....................... 2,725,109 ....... 08/22/2025 .......
874054-AF-6 ......... TAKE-TWO INTERACTIVE SOFTWARE SENIOR COR ........................................................ .......... .......... 2.B FE ......... ....................... 2,763,598 ....................... 2,764,366 ....... 04/14/2025 .......
87612E-BL-9 ......... TARGET CORPORATION SENIOR CORP_BND ................................................................ .......... ..........1.F FE ......... ....................... 1,974,426 ....................... 1,980,095 ....... 04/15/2025 .......
89236T-MD-4 ......... TOYOTA MOTOR CREDIT CORP SENIOR CORP BND ........................................................ .......... ..........1.E FE ......... ....................... 1,474,969 ....................... 1,469,360 ....... 05/15/2026 .......
89788M-AA-0 ......... TRUIST FINANCIAL CORP SENIOR CORP_BND ............................................................ .......... .......... 2.A FE ......... ....................... 2,206,950 ....................... 2,213,581 ....... 08/05/2025 .......
911312-BX-3 ......... UNITED PARCEL SERVICE INC SENIOR CORP_BN ........................................................ .......... ..........1.F FE ......... ....................... 2,738,538 ....................... 2,745,046 ....... 04/01/2025 .......
931142-EW-9 ......... WALMART INC SENIOR CORP_BND ......................................................................... .......... .......... 1.C FE ......... ........................2,469,555 ....................... 2,468,930 ....... 09/09/2025 .......
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations 148,081,603 147,894,735 XXX
00971A-AA-0 ......... AJAX MORTGAGE LOAN TRUST AJAXM WHOLE_CMO ........................................................ .......... ..........1.A FE ......... ....................... 1,455,526 ....................... 1,640,943 ....... 09/25/2065 .......
009740-AA-9 ......... AJAX MORTGAGE LOAN TRUST AJAXM SUPSEN WH ........................................................ .......... ..........1.A FE ......... ...................... 11,774,702 ...................... 13,358,036 ....... 12/25/2060 .......
02151D-AC-8 ......... COUNTRYWIDE ALTERNATIVE LOAN T SUPSEN WH ........................................................ .......... ..........1.A FM ......... ....................... 6,568,380 ....................... 6,579,267 ....... 09/25/2047 .......
07336P-AB-0 ......... BOMFT_24-EDU1 WHOLE CMO -EDU1-B 144A ............................................................. .......... .......... 1.C FE ......... .......................... 721,559 .......................... 721,562 ....... 06/25/2047 .......
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12567R-AA-8 ......... CIM TRUST CIM_21-R6 WHOLE_CMO _21-R6 144 ........................................................ .......... ............1.A ........... ....................... 1,474,309 ....................... 1,656,725 ....... 07/25/2061 .......
12653T-BX-8 ......... CSMC TRUST 2018-J1 CSMC_18-J1 WHOLE_CMO ......................................................... .......... ............1.A ........... ........................2,954,540 ........................3,356,452 ....... 02/25/2048 .......
12660B-AM-3 ......... CREDIT SUISSE MORTGAGE TRUST C SENIOR WH ........................................................ .......... ..........1.A FE ......... ........................2,322,396 ....................... 2,435,380 ....... 01/25/2067 .......
12661G-AA-7 ......... CREDIT SUISSE MORTGAGE TRUST C WHOLE_CMO ........................................................ .......... ..........1.A FE ......... ........................2,428,432 ....................... 2,769,021 ....... 01/25/2060 .......
16160D-AD-5 ......... CHASEHOMELENDINGMORTGAGETR WHOLE CMO 24- ........................................................ .......... ..........1.A FE ......... ....................... 2,741,532 ....................... 2,698,366 ....... 01/25/2055 .......
17329M-CL-1 ......... CITIGROUP MORTGAGE LOAN TRUST SUPSEN WHO ........................................................ .......... ............1.A ........... ....................... 6,219,976 ....................... 7,115,364 ....... 07/25/2051 .......
17330C-AA-6 ......... CITIGROUP MORTGAGE LOAN TRUST WHOLE_CMO ......................................................... .......... ............1.A ........... ....................... 2,021,030 ....................... 2,198,276 ....... 02/25/2052 .......
19687Y-AA-3 ......... COLT FUNDING LLC COLT_20-RPL1 SENIOR WHO ........................................................ .......... ..........1.A FE ......... ....................... 5,622,615 ....................... 6,515,024 ....... 01/25/2065 .......
31738Q-AA-4 ......... FINANCE OF AMERICA STRUCTURED WHOLE_CMO ......................................................... .......... ..........1.A FE ......... ...................... 11,854,276 ...................... 12,306,822 ....... 07/25/2051 .......
31738Q-AB-2 ......... FINANCE OF AMERICA STRUCTURED WHOLE_CMO ......................................................... .......... .......... 1.C FE ......... ....................... 2,852,754 ........................2,963,929 ....... 07/25/2051 .......
33852E-AF-6 ......... FLAGSTAR MORTGAGE TRUST FSMT_2 WHOLE_CMO ........................................................ .......... ............1.A ........... ....................... 1,364,511 ....................... 1,565,476 ....... 04/25/2051 .......
36168K-AD-9 ......... GCAT LLC GCAT_21-NQM5 WHOLE_CMO _21-NQM5 ........................................................ .......... ............1.A ........... ....................... 4,550,314 ....................... 5,451,696 ....... 07/26/2066 .......
36168X-AA-7 ......... GCAT TRUST GCAT_22-HX1 SENIOR WHOLE_CMO ......................................................... .......... ..........1.A FE ......... ....................... 1,985,687 ....................... 2,134,868 ....... 12/25/2066 .......
46591H-BM-1 ......... JP MORGAN WEALTH MANAGEMENT JP MEZZANIN ......................................................... .......... .......... 2.A FE ......... .......................... 794,625 .......................... 859,148 ....... 11/25/2036 .......
46591H-BX-7 ......... CHASE MORTGAGE FINANCE CORPORA MEZZANIN ......................................................... .......... .......... 1.C FE ......... ....................... 4,292,651 ....................... 4,641,950 ....... 02/25/2050 .......
46592X-BQ-6 ......... JP MORGAN MORTGAGE TRUST JPMMT WHOLE_CMO ........................................................ .......... ............1.A ........... ....................... 2,325,751 ....................... 2,671,050 ....... 04/25/2052 .......
46653P-AM-9 ......... JP MORGAN MORTGAGE TRUST JPMMT SUPSEN WH ........................................................ .......... ............1.A ........... ....................... 1,459,174 ....................... 1,607,178 ....... 10/25/2051 .......
46654W-AQ-4 ......... JP MORGAN MORTGAGE TRUST JPMMT SUPSEN WH ........................................................ .......... ............1.A ........... ....................... 1,361,170 ....................... 1,481,532 ....... 07/25/2052 .......
46654W-BT-7 ......... JP MORGAN MORTGAGE TRUST JPMMT SENIOR WH ........................................................ .......... ............1.A ........... ....................... 1,385,798 ....................... 1,557,428 ....... 07/25/2052 .......
52525B-AD-4 ......... LEHMAN XS TRUST LXS_07-16N SUPSEN WHOLE_ ........................................................ .......... ..........1.A FM ......... ....................... 7,898,580 ....................... 8,288,711 ....... 09/25/2047 .......
585494-AK-3 ......... MELLO MORTGAGE CAPITAL ACCEPTA WHOLE_CMO ........................................................ .......... ............1.A ........... ....................... 2,999,077 ........................3,426,525 ....... 06/01/2051 .......
585498-AJ-7 ......... MELLO MORTGAGE CAPITAL ACCEPTA SENIOR WH ........................................................ .......... ............1.A ........... ....................... 8,634,300 ....................... 9,623,971 ....... 03/25/2048 .......
58549K-AF-8 ......... MELLO MORTGAGE CAPITAL ACCEPTA WHOLE_CMO ........................................................ .......... ............1.A ........... ....................... 3,182,165 ....................... 3,635,677 ....... 06/25/2051 .......
58549R-AJ-5 ......... MELLO MORTGAGE CAPITAL ACCEPTA SUPSEN WH ........................................................ .......... ............1.A ........... ....................... 1,665,202 ....................... 1,886,699 ....... 07/01/2051 .......
64830J-AA-8 ......... NEW RESIDENTIAL MORTGAGE LOAN WHOLE_CMO ......................................................... .......... ............1.A ........... ....................... 1,309,104 ....................... 1,468,887 ....... 04/25/2061 .......
670857-AB-7 ......... ONSLOW BAY FINANCIAL LLC TRUST WHOLE_CMO ........................................................ .......... ............1.A ........... ....................... 1,381,342 ....................... 1,653,021 ....... 05/25/2061 .......
670857-AC-5 ......... ONSLOW BAY FINANCIAL LLC TRUST WHOLE_CMO ........................................................ .......... ............1.A ........... ....................... 1,398,826 ....................... 1,653,266 ....... 05/25/2061 .......
670857-AD-3 ......... ONSLOW BAY FINANCIAL LLC TRUST MEZZANIN ......................................................... .......... ............1.A ........... ..........................621,708 .......................... 999,684 ....... 05/25/2061 .......
67114V-AA-1 ......... OBX TRUST OBX_22-NQM1 WHOLE_CMO _22-NQM1 ........................................................ .......... ..........1.A FE ......... ....................... 1,272,530 ....................... 1,414,412 ....... 11/25/2061 .......
67115D-AA-0 ......... OBX TRUST OBX_21-NQM4 WHOLE_CMO _21-NQM4 ........................................................ .......... ............1.A ........... ....................... 1,511,444 ....................... 1,758,999 ....... 10/25/2061 .......
67448D-AL-4 ......... OBX TRUST OBX_22-NQM2 WHOLE_CMO _22-NQM2 ........................................................ .......... ..........1.A FE ......... ....................... 3,503,202 ....................... 3,681,941 ....... 01/25/2062 .......
67448X-AD-8 ......... OBX TRUST OBX_21-J3 WHOLE_CMO _21-J3 144 ........................................................ .......... ............1.A ........... ....................... 1,361,227 ....................... 1,550,301 ....... 10/25/2051 .......
67647V-AD-1 ......... OCEANVIEW MORTGAGE TRUST OCMT WHOLE_CMO ......................................................... .......... ............1.A ........... ....................... 3,888,623 ....................... 4,458,291 ....... 06/25/2051 .......
69357Q-AA-4 ......... PRESTON RIDGE PARTNERS MORTGAG WHOLE_CMO ........................................................ .......... ..........1.A FE ......... ....................... 1,887,775 ....................... 2,054,119 ....... 10/25/2051 .......
743874-AJ-8 ......... PROVIDENT FUNDING MORTGAGE LOA SENIOR WH ........................................................ .......... ............1.A ........... ..........................914,188 ....................... 1,056,215 ....... 02/25/2050 .......
74936R-AE-4 ......... RCKT MORTGAGE TRUST RCKT_21-2 SUPSEN WHO ........................................................ .......... ............1.A ........... ....................... 3,415,878 ....................... 3,891,528 ....... 06/25/2051 .......
75409J-AG-2 ......... RATE MORTGAGE TRUST RATE_21-J1 SUPSEN WH ........................................................ .......... ............1.A ........... ....................... 2,068,948 ....................... 2,367,302 ....... 07/25/2051 .......
81748W-AD-8 ......... SEQUOIA MORTGAGE TRUST SEMT_21 SUPSEN WH ........................................................ .......... ............1.A ........... ........................3,243,434 ....................... 3,719,044 ....... 06/25/2051 .......
81748X-AD-6 ......... SEQUOIA MORTGAGE TRUST SEMT_21 SUPSEN WH ........................................................ .......... ............1.A ........... ....................... 5,628,407 ....................... 6,418,389 ....... 07/25/2051 .......
85573J-AB-2 ......... STARWOOD MORTGAGE RESIDENTIAL WHOLE_CMO ......................................................... .......... ............1.A ........... .......................... 811,944 .......................... 936,726 ....... 06/25/2056 .......
85573Q-AA-8 ......... STARWOOD MORTGAGE RESIDENTIAL WHOLE_CMO ......................................................... .......... ..........1.A FE ......... ........................3,923,922 ....................... 4,603,323 ....... 09/25/2066 .......
85573Q-AC-4 ......... STARWOOD MORTGAGE RESIDENTIAL WHOLE_CMO ......................................................... .......... .......... 1.C FE ......... ....................... 1,714,502 ....................... 1,972,419 ....... 09/25/2066 .......
85573T-AA-2 ......... STARWOOD MORTGAGE RESIDENTIAL WHOLE_CMO ......................................................... .......... ..........1.A FE ......... ....................... 1,954,284 ....................... 2,188,711 ....... 12/25/2066 .......
92258D-AA-5 ......... VELOCITY COMMERCIAL CAPITAL LO SENIOR SE ........................................................ .......... ..........1.A FE ......... ...................... 10,033,715 ...................... 11,221,796 ....... 12/26/2051 .......
92259L-AB-4 ......... VELOCITY COMMERCIAL CAPITAL LO SENIOR SE ........................................................ .......... ..........1.A FE ......... ....................... 2,125,518 ....................... 2,305,806 ....... 02/25/2050 .......
92259M-AA-4 ......... VELOCITY COMMERCIAL CAPITAL LO SENIOR_CM ........................................................ .......... ..........1.A FE ......... ....................... 3,191,705 ....................... 3,793,067 ....... 08/25/2051 .......
92259M-AH-9 ......... VELOCITY COMMERCIAL CAPITAL LO SUB SUB_C ........................................................ .......... ..........1.G FE ......... ..........................702,378 .......................... 906,484 ....... 08/25/2051 .......
92538M-AA-7 ......... VERUS SECURITIZATION TRUST VER SENIOR WH ........................................................ .......... ..........1.A FE ......... ....................... 1,027,631 ....................... 1,192,494 ....... 10/25/2066 .......
92538M-AB-5 ......... VERUS SECURITIZATION TRUST VER SENIOR WH ........................................................ .......... ..........1.B FE ......... ....................... 3,771,276 ........................4,365,225 ....... 10/25/2066 .......
92538Q-AA-8 ......... VERUSSECURITIZATIONTRUSTVER WHOLE_CMO _2 ........................................................ .......... ..........1.A FE ......... ....................... 1,546,226 ....................... 1,725,540 ....... 10/25/2066 .......
95003J-AC-9 ......... WELLS FARGO MORTGAGE BACKED SE SUPSEN WH ........................................................ .......... ............1.A ........... ....................... 2,664,212 ....................... 3,020,433 ....... 12/25/2050 .......
1029999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Residential Mortgage-Backed 
Securities 171,784,981 191,524,499 XXX

03881J-AA-4 ......... ARBOR REALTY COLLATERALIZED LO SENIOR_CM ........................................................ .......... ..........1.A FE ......... ....................... 3,536,623 ........................3,494,199 ....... 05/15/2037 .......
03990D-AA-5 ......... ARESCOMMERCIALMORTGAGETRUST SENIOR CMBS ......................................................... .......... ..........1.A FE ......... ....................... 4,005,000 ....................... 3,978,916 ....... 07/15/2041 .......
03990D-AC-1 ......... ARECMT_24-IND SENIOR CMBS 24-IND-B 144A ......................................................... .......... .......... 1.D FE ......... ....................... 4,003,750 ....................... 3,972,619 ....... 07/15/2041 .......
05592A-AA-8 ......... BPR TRUST BPR_21-TY LCF SENIOR_CMBS _21- ........................................................ .......... ............1.A ........... ....................... 1,660,344 ....................... 1,662,582 ....... 09/15/2038 .......
05609K-AA-7 ......... BX COMMERCIAL MORTGAGE TRUST B LCF SENIO ........................................................ .......... ............1.A ........... ....................... 5,006,023 ....................... 4,894,042 ....... 10/15/2038 .......
05609Q-AA-4 ......... BX TRUST BX_21-ACNT LCF SENIOR_CMBS _21- ........................................................ .......... ............1.A ........... ....................... 4,667,256 ....................... 4,620,319 ....... 11/15/2038 .......
05612A-AA-4 ......... BX COMMERCIAL MORTGAGE TRUST B SENIOR CM ........................................................ .......... ..........1.A FE ......... ....................... 1,990,000 ....................... 2,000,000 ....... 02/15/2041 .......
05612G-AA-1 ......... BX COMMERCIAL MORTGAGE TRUST B SENIOR CM ........................................................ .......... ..........1.A FE ......... ...................... 11,372,862 ...................... 11,343,748 ....... 03/15/2041 .......
05612T-AA-3 ......... BXCOMMERCIALMORTGAGETRUSTB SENIOR CMBS T ........................................................ .......... ..........1.A FE ......... ....................... 1,000,000 .......................... 997,500 ....... 06/15/2041 .......
05612T-AC-9 ......... BX_24-VLT4 SUB CMBS T4-B 144A ...................................................................... .......... .......... 1.D FE ......... ....................... 1,500,000 ....................... 1,496,250 ....... 06/15/2041 .......
05613Q-AA-8 ......... BXCOMMERCIALMORTGAGETRUSTB SENIOR CMBS R ........................................................ .......... ..........1.A FE ......... ....................... 5,000,000 ....................... 4,987,548 ....... 10/15/2041 .......
05625A-AA-9 ......... BLP_24-INDS SENIOR CMBS NDS-A 144A ................................................................ .......... ..........1.A FE ......... ....................... 1,993,750 ....................... 1,995,000 ....... 03/15/2041 .......
096817-AA-9 ......... BOCACOMMERCIALMORTGAGETRUST SENIOR CMBS ......................................................... .......... ..........1.A FE ......... ........................4,249,999 ........................4,239,374 ....... 08/15/2041 .......
12433B-AA-5 ......... BX COMMERCIAL MORTGAGE TRUST B SENIOR CM ........................................................ .......... ..........1.A FE ......... ....................... 7,340,322 ....................... 7,312,852 ....... 05/15/2041 .......
12433C-AA-3 ......... BXCOMMERCIALMORTGAGETRUSTB SENIOR CMBS R ........................................................ .......... ..........1.A FE ......... ....................... 3,254,063 ....................... 3,241,875 ....... 08/15/2041 .......
30227F-AA-8 ......... EXTENDED STAY AMERICA TRUST ES LCF SENIO ........................................................ .......... ............1.A ........... ....................... 8,899,216 ....................... 8,776,698 ....... 07/15/2038 .......
403956-AA-3 ......... HILTONUSATRUSTHILT_24-ORL SENIOR CMBS -O ........................................................ .......... ..........1.A FE ......... ....................... 1,996,250 ....................... 1,995,000 ....... 05/15/2037 .......
40424U-AA-5 ......... HLTNCOMMERCIALMORTGAGETRUST SENIOR CMBS ......................................................... .......... ..........1.A FE ......... .......................... 998,125 .......................... 997,499 ....... 06/15/2041 .......
40424U-AC-1 ......... HLTNCM_24-DPLO SENIOR CMBS 4-DPLO-B 144A ........................................................ .......... .......... 1.D FE ......... .......................... 499,688 .......................... 498,750 ....... 06/15/2041 .......
43732V-AA-4 ......... HOME PARTNERS OF AMERICA TRUST SUB SENIO ........................................................ .......... ..........1.B FE ......... ....................... 1,521,038 ....................... 1,607,553 ....... 12/17/2026 .......
43732V-AC-0 ......... HOME PARTNERS OF AMERICA TRUST SENIOR_CM ........................................................ .......... .......... 1.D FE ......... ....................... 1,463,563 ....................... 1,548,970 ....... 12/17/2026 .......
449173-AA-1 ......... HYTCOMMERCIALMORTGAGETRUST SENIOR CMBS 4 ........................................................ .......... ..........1.A FE ......... ....................... 2,746,563 ....................... 2,743,382 ....... 08/15/2041 .......
46187X-AC-9 ......... INVITATION HOMES TRUST IHSFR_1 SUB SUB_C ........................................................ .......... ..........1.A FE ......... ....................... 1,498,056 ....................... 1,497,118 ....... 01/17/2038 .......
53218D-AA-6 ......... LIFE FINANCIAL SERVICES TRUST SENIOR_CMB ........................................................ .......... ............1.A ........... ........................2,538,225 ........................2,552,022 ....... 05/15/2039 .......
55284A-AA-6 ......... MF1 MULTIFAMILY HOUSING MORTGA SENIOR SE ........................................................ .......... ..........1.A FE ......... ....................... 1,963,232 ....................... 1,964,211 ....... 10/18/2036 .......
55285A-AA-5 ......... MF1 MULTIFAMILY HOUSING MORTGA LCF SENIO ........................................................ .......... ..........1.A FE ......... ....................... 3,378,402 ........................3,359,428 ....... 06/19/2037 .......
62475W-AA-3 ......... MTN COMMERCIAL MORTGAGE TRUST LCF SENIOR ........................................................ .......... ............1.A ........... ....................... 9,931,250 ....................... 9,853,906 ....... 03/15/2039 .......
67021H-AA-4 ......... NRTHMT_24-PARK SENIOR CMBS 4-PARK-A 144A ........................................................ .......... ..........1.A FE ......... ...................... 12,505,621 ...................... 12,468,750 ....... 03/15/2039 .......
78457J-AA-0 ......... STORAGEMARTCOMMERCIALMORTGAG LCF SENIOR_ ........................................................ .......... ............1.A ........... ....................... 2,953,988 ....................... 2,898,981 ....... 01/15/2039 .......
78457J-AG-7 ......... STORAGEMARTCOMMERCIALMORTGAG SUB SUB_CMB ........................................................ .......... ............1.A ........... ....................... 4,937,651 ....................... 4,901,563 ....... 01/15/2039 .......
78472U-AA-6 ......... SOUND POINT CLO LTD SNDPT_18-2 LCF SENIO ........................................................ .......... ............1.A ........... ....................... 4,817,518 ....................... 4,716,144 ....... 11/15/2038 .......
78474P-AG-2 ......... STAR_22-SFR3 SUB_CMBS _22-SFR3 144A .............................................................. .......... .......... 3.A FE ......... ....................... 9,168,418 ....................... 9,225,000 ....... 05/17/2039 .......
85520A-AA-7 ......... STARTRUSTSTAR_24-SFR4 SENIOR CMBS SFR4-A ........................................................ .......... ..........1.A FE ......... ....................... 5,004,688 ....................... 5,000,000 ....... 10/17/2041 .......
87277J-AA-9 ......... TPG REAL ESTATE FINANCE TRTX_2 SENIOR_CM ........................................................ .......... ..........1.A FE ......... ....................... 1,952,428 ....................... 1,964,707 ....... 02/15/2039 .......
92258R-AA-4 ......... VELOCITY COMMERCIAL CAPITAL LO SENIOR_CM ........................................................ .......... ..........1.A FE ......... ....................... 5,457,765 ....................... 6,627,590 ....... 10/25/2051 .......
92259M-AE-6 ......... VELOCITY COMMERCIAL CAPITAL LO SUB SUB_C ........................................................ .......... .......... 1.D FE ......... ....................... 2,149,911 ....................... 2,802,088 ....... 08/25/2051 .......
92259M-AL-0 ......... VELOCITY COMMERCIAL CAPITAL LO SUB SUB_C ........................................................ .......... .......... 2.C FE ......... ....................... 1,100,454 ....................... 1,513,068 ....... 08/25/2051 .......
05492T-AD-2 ......... BARCLAYS COMMERCIAL MORTGAGE S PAC SENIO ........................................................ .......... ............1.A ........... ....................... 1,338,767 ....................... 1,327,533 ....... 02/15/2053 .......
12515H-AZ-8 ......... CD COMMERCIAL MORTGAGE TRUST C LCF SENIO ........................................................ .......... ............1.A ........... ....................... 2,514,662 ....................... 2,505,950 ....... 08/15/2050 .......
61691N-AE-5 ......... MORGAN STANLEY CAPITAL I TRUST LCF SENIO ........................................................ .......... ............1.A ........... ....................... 1,942,919 ....................... 1,924,211 ....... 12/15/2050 .......
1039999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Commercial Mortgage-Backed 
Securities 153,858,390 155,506,946 XXX
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00090N-AA-8 ......... ABPCI DIRECT LENDING FUND ABS ABS_ABS _2 ........................................................ .......... ..........1.F FE ......... ........................1,954,952 ....................... 1,974,699 ....... 03/01/2032 .......
001746-AN-6 ......... AMERICAN MONEY MANAGEMENT CORP SENIOR AB ........................................................ .......... ..........1.A FE ......... ....................... 2,112,377 ....................... 2,106,651 ....... 05/26/2031 .......
00834X-AA-7 ......... AFFIRM ASSET SECURITIZATION TR ABS 24-X1 ........................................................ .......... ..........1.A FE ......... ....................... 1,681,354 ....................... 1,675,809 ....... 05/15/2029 .......
00901Q-AA-0 ......... AIMCO CLO LTD AIMCO_23-20 ABS_ABS _23-20 ........................................................ .......... ..........1.A FE ......... ....................... 3,009,704 ....................... 3,000,000 ....... 10/16/2036 .......
00901Q-AC-6 ......... AIMCO CLO LTD AIMCO_23-20 SENIOR ABS_23- ........................................................ .......... .......... 1.C FE ......... ....................... 8,032,058 ....................... 8,000,000 ....... 10/16/2036 .......
03328W-BE-7 ......... ANCHORAGE CAPITAL CLO ANCHC_16 ABS -RR-A ........................................................ .......... ..........1.A FE ......... ....................... 7,508,126 ....................... 7,500,000 ....... 07/15/2037 .......
03329F-AN-4 ......... ANCHORAGE CAPITAL CLO LTD ANCH ABS_ABS _ ........................................................ .......... ..........1.A FE ......... ....................... 8,008,112 ....................... 8,000,000 ....... 07/20/2034 .......
03330R-AC-9 ......... ANCHC_28 ABS HC_28-B 144A ........................................................................... .......... .......... 1.C FE ......... .......................... 504,590 ..........................500,000 ....... 04/20/2037 .......
03666L-AL-6 ......... ANTARES CLO LTD ANTR_20-1R ABS_ABS _20-1 ........................................................ .......... ..........1.A FE ......... ....................... 6,002,774 ....................... 6,000,000 ....... 10/23/2033 .......
04016V-AA-3 ......... ARESCLOLTDARES_18-47A SENIOR ABS_ABS _18 ........................................................ .......... ..........1.A FE ......... ....................... 2,107,224 ....................... 2,103,555 ....... 04/15/2030 .......
04206R-AA-2 ......... CROP_21-T1 ABS_ABS _21-T1 144A ..................................................................... .......... ..........1.F FE ......... ....................... 1,786,110 ....................... 1,809,871 ....... 11/15/2027 .......
055328-AL-2 ......... BCC MIDDLE MARKET CLO 2018-1 L ABS 1R-A1 ....................................................... .......... ..........1.A FE ......... ....................... 1,006,495 ....................... 1,000,000 ....... 04/20/2036 .......
056162-AQ-3 ......... BABSON CLO LTD BABSN_15-1A MEZZANIN ABS_ ........................................................ .......... ..........1.A FE ......... ....................... 7,008,817 ....................... 7,000,000 ....... 01/20/2031 .......
05683T-AL-3 ......... BAIN CAPITAL CREDIT CLO LTD BC ABS_ABS _ ........................................................ .......... ..........1.A FE ......... .......................... 312,009 .......................... 312,500 ....... 10/21/2034 .......
05765X-AE-1 ......... BALBOA BAY LOAN FUNDING LTD BO MEZZANIN ......................................................... .......... .......... 1.C FE ......... ....................... 1,997,236 ....................... 1,953,500 ....... 07/20/2034 .......
067936-AA-2 ......... BABSN_24-2 ABS 24-2-A1 144A ......................................................................... .......... ..........1.A FE ......... ....................... 1,001,280 ....................... 1,000,000 ....... 07/15/2039 .......
067936-AG-9 ......... BABSN_24-2 ABS _24-2-C 144A ......................................................................... .......... ..........1.F FE ......... ....................... 1,005,081 ....................... 1,000,000 ....... 07/15/2039 .......
07133Y-AL-4 ......... BATTERYPARKCLOLTDBATPK_19- ABS -1A -AR 1 ....................................................... .......... ..........1.A FE ......... ....................... 3,007,500 ....................... 3,000,000 ....... 07/15/2036 .......
072929-AE-2 ......... BAYSWATERPARKCLOBAYPK_23-1 ABS_ABS _1 14 ........................................................ .......... .......... 1.C FE ......... ....................... 5,085,125 ....................... 5,000,000 ....... 01/20/2037 .......
07336Q-AC-6 ......... BAYVIEWOPPORTUNITYMASTERFUN WHOLE CMO -C ........................................................ .......... ..........1.G FE ......... ..........................801,661 ..........................801,664 ....... 12/25/2031 .......
07403C-AL-5 ......... BRMTN_22-1 ABS 22-1-BR ............................................................................... .......... .......... 1.C FE ......... ....................... 1,005,296 ....................... 1,000,000 ....... 07/15/2037 .......
07403C-AN-1 ......... BEAR MOUNTAIN PARK CLO LTD BRM ABS 2-1A- ........................................................ .......... ..........1.F FE ......... ....................... 1,007,754 ....................... 1,000,000 ....... 07/15/2037 .......
08049A-AE-3 ......... BELMONTPARKCLOBMTPK_24-1A ABS 24-1A-B 14 ........................................................ .......... .......... 1.C FE ......... ....................... 5,047,514 ....................... 5,000,000 ....... 04/15/2037 .......
08861Y-AC-0 ......... BANKERS HEALTHCARE GROUP SECUR SUB ABS_A ........................................................ .......... ..........1.E FE ......... ....................... 2,223,270 ....................... 2,464,191 ....... 11/17/2033 .......
113520-AC-4 ......... BROOKHAVENPARKCLOLTDBROOKP ABS 24_1A-B1 ......................................................... .......... .......... 1.C FE ......... ....................... 2,019,171 ....................... 2,000,000 ....... 04/19/2037 .......
125488-AA-4 ......... CIFC FUNDING LTD CIFC_23-2 ABS_ABS _23-2 ........................................................ .......... ..........1.A FE ......... ....................... 6,535,043 ....................... 6,500,000 ....... 01/21/2037 .......
125488-AC-0 ......... CIFC FUNDING LTD CIFC_23-2 ABS_ABS _23-2 ........................................................ .......... .......... 1.C FE ......... ....................... 6,532,850 ....................... 6,500,000 ....... 01/21/2037 .......
12550M-AJ-9 ......... CIFC FUNDING LTD CIFC_15-3A SENIOR ABS_A ........................................................ .......... ..........1.A FE ......... ....................... 1,253,100 ....................... 1,251,473 ....... 04/19/2029 .......
12550M-AN-0 ......... CIFC FUNDING LTD CIFC_15-3A MEZZANIN ABS ........................................................ .......... .......... 1.C FE ......... ....................... 4,006,596 ....................... 4,000,000 ....... 04/19/2029 .......
12550T-AW-5 ......... CIFC FUNDING LTD CIFC_15-4A ABS_ABS _15- ........................................................ .......... ..........1.A FE ......... .......................... 525,107 .......................... 525,000 ....... 04/20/2034 .......
12572G-AQ-0 ......... CIFC FUNDING LTD CIFC_22-5 ABS -5R-BR 14 ........................................................ .......... .......... 1.C FE ......... ....................... 1,009,067 ....................... 1,000,000 ....... 01/16/2037 .......
13079W-DC-9 ......... SYMPHONY CLO LTD SYMP_12-9A SENIOR ABS_A ........................................................ .......... ..........1.A FE ......... ....................... 7,830,288 ....................... 7,830,000 ....... 07/16/2032 .......
14311N-AU-8 ......... CARLYLE GLOBAL MARKET STRATEGI ABS RR-A1 ....................................................... .......... ..........1.A FE ......... ....................... 5,004,000 ....................... 5,000,000 ....... 07/20/2032 .......
14311U-AN-8 ......... CARLYLE GLOBAL MARKET STRATEGI ABS_ABS _ ....................................................... .......... ..........1.A FE ......... ........................2,434,832 ....................... 2,442,107 ....... 07/20/2034 .......
143120-AJ-2 ......... CARLYLE US CLO LTD CGMS_21-8 ABS_ABS _21 ........................................................ .......... ..........1.A FE ......... ..........................708,230 ..........................710,530 ....... 10/15/2034 .......
14317X-AU-0 ......... CGMS_20-1A MEZZANIN ABS_ABS _20-1A 144A ......................................................... .......... .......... 1.C FE ......... ....................... 5,015,013 ....................... 5,000,000 ....... 07/20/2034 .......
14317X-AY-2 ......... CGMS_20-1A MEZZANIN ABS_ABS _20-1A 144A ......................................................... .......... .......... 2.C FE ......... ....................... 1,500,811 ....................... 1,500,000 ....... 07/20/2034 .......
15033E-AS-7 ......... CEDAR FUNDING LTD CEDF_18-9A ABS -9R-CR ......................................................... .......... ..........1.F FE ......... ....................... 2,005,392 ....................... 2,000,000 ....... 07/20/2037 .......
15033T-AL-9 ......... CEDAR FUNDING LTD CEDF_20-12A ABS_ABS _2 ........................................................ .......... ..........1.A FE ......... ....................... 1,166,809 ....................... 1,166,667 ....... 10/25/2034 .......
15033T-AS-4 ......... CEDAR FUNDING LTD CEDF_20-12A ABS_ABS _2 ........................................................ .......... .......... 1.C FE ......... ....................... 2,748,787 ....................... 2,698,438 ....... 10/25/2034 .......
17151K-AA-4 ......... CHURCHILL MIDDLE MARKET CLO LT ABS_ABS _ ........................................................ .......... ..........1.A FE ......... ....................... 7,734,028 ....................... 7,750,000 ....... 10/24/2033 .......
19521U-AA-1 ......... COLOGIX DATA CENTERS CLGIX_21 ABS_ABS _2 ........................................................ .......... ..........1.G FE ......... ....................... 5,683,603 ....................... 6,348,479 ....... 12/25/2051 .......
19521U-AC-7 ......... COLOGIX DATA CENTERS CLGIX_21 SUB ABS_AB ........................................................ .......... .......... 2.C FE ......... ....................... 4,258,848 ....................... 4,841,235 ....... 12/25/2051 .......
20267U-AB-5 ......... COMMONBOND STUDENT LOAN TRUST SENIOR ABS ........................................................ .......... ..........1.A FE ......... .......................... 253,943 .......................... 254,714 ....... 10/25/2040 .......
225638-AA-3 ......... CRESCENDO ROYALTY FUNDING LP S ABS_ABS _ ........................................................ .......... ..........1.F FE ......... ....................... 8,666,504 ........................9,393,094 ....... 12/20/2051 .......
23802W-AA-9 ......... DATABANK ISSUER LLC COLO_21-1A ABS_ABS _ ........................................................ .......... ..........1.G FE ......... ...................... 12,633,459 ...................... 13,775,614 ....... 02/27/2051 .......
23802W-AC-5 ......... DATABANK ISSUER LLC COLO_21-1A SUB ABS_A ........................................................ .......... .......... 2.B FE ......... ..........................763,782 ..........................848,041 ....... 02/25/2051 .......
25273C-AC-4 ......... DIAMOND RESORTS OWNER TRUST DR SUB ABS_A ........................................................ .......... .......... 2.B FE ......... ..........................761,007 .......................... 785,955 ....... 11/20/2033 .......
26243D-AL-7 ......... DRYDEN SENIOR LOAN FUND DRSLF ABS_ABS _2 ........................................................ .......... ..........1.A FE ......... ....................... 6,526,670 ....................... 6,500,000 ....... 11/15/2036 .......
26243D-AQ-6 ......... DRYDEN SENIOR LOAN FUND DRSLF ABS_ABS _1 ........................................................ .......... .......... 1.C FE ......... ....................... 6,534,027 ....................... 6,500,000 ....... 08/15/2034 .......
26244G-AU-9 ......... DRYDEN40SENIORLOANFUNDDRS ABS 40A-BR2 14 ........................................................ .......... ..........1.A FE ......... ...................... 14,014,295 ......................14,000,000 ....... 08/15/2031 .......
26249B-AU-5 ......... DRYDEN 30 SENIOR LOAN FUND LLC MEZZANIN ......................................................... .......... ..........1.E FE ......... ....................... 3,855,330 ....................... 3,809,856 ....... 11/15/2028 .......
26249K-AZ-4 ......... DRYDEN SENIOR LOAN FUND DRSLF SENIOR ABS ........................................................ .......... ..........1.A FE ......... ....................... 4,020,984 ....................... 4,023,852 ....... 04/15/2029 .......
26249M-AN-7 ......... DRYDEN SENIOR LOAN FUND DRSLF SENIOR ABS ........................................................ .......... ..........1.A FE ......... ..........................847,361 ..........................847,037 ....... 01/15/2031 .......
26249M-AQ-0 ......... DRYDEN SENIOR LOAN FUND DRSLF MEZZANIN A ........................................................ .......... ..........1.A FE ......... ....................... 9,000,996 ....................... 9,000,000 ....... 01/15/2031 .......
26250U-AQ-8 ......... DRYDENSENIORLOANFUNDDRSLF_ SENIOR ABS_AB ........................................................ .......... ..........1.A FE ......... ....................... 1,946,806 ....................... 1,946,223 ....... 04/16/2029 .......
26252Q-AN-2 ......... DRYDEN SENIOR LOAN FUND DRSLF ABS 8A-R-C ........................................................ .......... ..........1.F FE ......... ....................... 1,002,402 .......................... 994,682 ....... 07/15/2035 .......
26252V-AQ-4 ......... DRYDEN SENIOR LOAN FUND DRSLF SENIOR ABS ........................................................ .......... ..........1.A FE ......... .......................... 544,630 .......................... 546,875 ....... 05/20/2034 .......
26829H-AA-4 ......... ECMC GROUP STUDENT LOAN TRUST SENIOR ABS ........................................................ .......... ..........1.B FE ......... ....................... 1,988,849 ....................... 1,978,834 ....... 11/25/2069 .......
289338-AB-1 ......... ELM TRUST MDCP_20-3A SENIOR ABS_ABS _20- ........................................................ .......... ..........1.F FE ......... .......................... 967,442 .......................... 993,915 ....... 08/20/2029 .......
29001B-AE-3 ......... ELM25_24-1 ABS _24-1-B 144A ........................................................................ .......... .......... 1.C FE ......... ....................... 1,009,435 ....................... 1,000,000 ....... 04/17/2037 .......
29001B-AG-8 ......... ELM25_24-1 ABS 24-1A-C 144A ........................................................................ .......... ..........1.F FE ......... ....................... 1,011,668 ....................... 1,000,000 ....... 04/17/2037 .......
29001V-AU-3 ......... ELMWOODCLOVILTDELMW6_20-3A ABS 3AR-ARR 1 ........................................................ .......... ..........1.A FE ......... ....................... 1,005,000 ....................... 1,000,000 ....... 07/18/2037 .......
29001V-AW-9 ......... ELMWOODCLOVILTDELMW6_20-3A ABS 3AR-BRR 1 ........................................................ .......... .......... 1.C FE ......... ..........................500,968 ..........................500,000 ....... 07/18/2037 .......
29001V-AY-5 ......... ELMWOODCLOVILTDELMW6_20-3A ABS 3AR-CRR 1 ........................................................ .......... ..........1.F FE ......... .......................... 504,380 ..........................500,000 ....... 07/18/2037 .......
290020-AE-6 ......... ELMWOOD CLO 23 LTD ELM24_23-3 ABS_ABS _2 ........................................................ .......... .......... 1.C FE ......... ....................... 7,023,154 ....................... 7,000,000 ....... 12/11/2033 .......
36318W-AK-6 ......... GALAXYCLOLTDGALXY_13-15A SENIOR ABS_ABS ......................................................... .......... ..........1.A FE ......... ........................2,362,925 ....................... 2,360,392 ....... 10/15/2030 .......
36320M-AL-2 ......... GALAXY CLO LTD GALXY_15-20A SENIOR ABS_A ....................................................... .......... ..........1.A FE ......... .......................... 954,011 .......................... 952,433 ....... 04/20/2031 .......
36320U-AC-4 ......... GALAXY CLO LTD GALXY_18-27A SENIOR ABS_A ....................................................... .......... ..........1.A FE ......... ....................... 1,047,538 ....................... 1,042,063 ....... 05/16/2031 .......
36320W-AL-0 ......... GALAXY CLO LTD GALXY_15-21A SENIOR ABS_A ....................................................... .......... ..........1.A FE ......... ....................... 5,967,577 ........................5,947,232 ....... 04/20/2031 .......
36321B-AG-6 ......... GALAXYXXIVCLOLTDGALXY_17-2 ABS 24-R-AR 1 ....................................................... .......... ..........1.A FE ......... ....................... 2,506,108 ....................... 2,500,000 ....... 04/15/2037 .......
36321B-AJ-0 ......... GALAXYXXIVCLOLTDGALXY_17-2 ABS 24-R-BR 1 ....................................................... .......... .......... 1.C FE ......... .......................... 998,401 ....................... 1,000,000 ....... 04/15/2037 .......
36321J-AE-4 ......... GALAXYCLOLTDGALXY_18-28A SENIOR ABS_ABS ......................................................... .......... ..........1.A FE ......... .......................... 779,999 ..........................780,174 ....... 07/15/2031 .......
38138W-AE-4 ......... GOLDENTREELOANMANAGEMENTUS ABS _19-B 144 ........................................................ .......... .......... 1.C FE ......... ....................... 1,006,658 ....................... 1,000,000 ....... 04/20/2037 .......
38139M-AC-9 ......... GOLDENTREE LOAN MANAGEMENT US ABS 20A-A ......................................................... .......... ..........1.A FE ......... ....................... 1,004,800 ....................... 1,000,000 ....... 07/20/2037 .......
381740-AA-7 ......... GOCAP_21-51A ABS_ABS _21-51A 144A ................................................................. .......... ..........1.A FE ......... ........................3,994,892 ....................... 4,000,000 ....... 05/05/2034 .......
38175N-AA-6 ......... GOLUB CAPITAL PARTNERS CLO LTD SENIOR AB ........................................................ .......... ..........1.A FE ......... ....................... 2,669,168 ....................... 2,660,702 ....... 05/05/2030 .......
38177X-AA-2 ......... GOLUB CAPITAL BDC 3 CLO GBDC3 ABS_ABS _2 ........................................................ .......... ..........1.A FE ......... ....................... 1,000,706 ....................... 1,000,000 ....... 04/15/2033 .......
381948-AA-6 ......... GOLUB CAPITAL PARTNERS CLO LTD ABS 47-MR ........................................................ .......... ..........1.A FE ......... ....................... 6,753,679 ....................... 6,750,000 ....... 08/05/2037 .......
40436V-AG-6 ......... HIGHBRIDGE LOAN MANAGEMENT LTD MEZZANIN ......................................................... .......... ..........1.A FE ......... ....................... 3,178,124 ....................... 3,175,000 ....... 05/06/2030 .......
413279-AC-4 ......... HPPK_24-1 ABS 24-1-A .................................................................................. .......... ..........1.A FE ......... ....................... 1,000,000 ....................... 1,000,000 ....... 10/20/2037 .......
413279-AE-0 ......... HPPK_24-1 ABS 4-1-B1 ................................................................................. .......... .......... 1.C FE ......... ....................... 1,500,000 ....................... 1,500,000 ....... 10/20/2037 .......
43285H-AB-4 ......... HILTON GRAND VACATIONS TRUST H SUB ABS_A ........................................................ .......... ..........1.F FE ......... .......................... 359,611 ..........................363,886 ....... 02/25/2039 .......
43285H-AC-2 ......... HILTON GRAND VACATIONS TRUST H SUB ABS_A ........................................................ .......... .......... 2.B FE ......... ..........................367,968 ..........................363,878 ....... 02/25/2039 .......
44644N-AB-5 ......... HUNTINGTONBANKAUTOCREDIT-LI ABS 24-1-B2 ......................................................... .......... ..........1.G FE ......... ....................... 5,077,051 ....................... 5,075,536 ....... 05/20/2032 .......
46592N-AF-3 ......... JP MORGAN MORTGAGE TRUST JPMMT ABS_ABS _ ........................................................ .......... ............1.A ........... ....................... 1,251,746 ....................... 1,431,875 ....... 11/25/2051 .......
476681-AA-9 ......... JERSEY MIKES FUNDING LLC JMIKE ABS_ABS _ ........................................................ .......... .......... 2.B FE ......... ....................... 2,540,987 ....................... 2,805,418 ....... 02/15/2050 .......
48128U-2P-3 ......... CHASE AUTO CREDIT LINKED NOTES SUB ABS_A ........................................................ .......... .......... 1.C FE ......... ........................... 47,994 ........................... 48,201 ....... 12/25/2028 .......
501683-AC-0 ......... LAD AUTO RECEIVABLES TRUST LAD SUB ABS_A ........................................................ .......... ..........1.B FE ......... .......................... 984,848 .......................... 999,953 ....... 04/15/2027 .......
50200J-AC-5 ......... LCM_27-A SENIOR ABS_ABS _27A 144A ................................................................. .......... ..........1.A FE ......... ..........................547,880 .......................... 548,140 ....... 07/16/2031 .......
50202Q-AJ-2 ......... LCM LTD PARTNERSHIP LCM_35A MEZZANIN ABS ........................................................ .......... .......... 2.C FE ......... .......................... 976,996 ....................... 1,000,000 ....... 10/15/2034 .......
55389T-AC-5 ......... MVW OWNER TRUST MVWOT_21-1WA SUB ABS_ABS ........................................................ .......... .......... 2.B FE ......... .......................... 370,092 .......................... 390,150 ....... 01/20/2041 .......
55400E-AC-3 ......... MVW_20-1A SUB ABS_ABS _20-1A 144A ................................................................ .......... .......... 2.B FE ......... ..........................100,792 .......................... 103,032 ....... 10/20/2037 .......
55819F-AU-5 ......... MADISONPARKFUNDINGLTDMDPK_ ABS 55A-BR 14 ........................................................ .......... ..........1.B FE ......... ....................... 4,753,842 ....................... 4,750,000 ....... 07/18/2037 .......
55821Y-AC-0 ......... MADISON PARK FUNDING LXVII LTD ABS -67A- ........................................................ .......... .......... 1.C FE ......... ....................... 6,066,101 ....................... 6,000,000 ....... 04/25/2037 .......
55822N-AA-7 ......... MADISON PARK FUNDING LTD MDPK SENIOR ABS ........................................................ .......... ..........1.A FE ......... ....................... 2,010,147 ....................... 2,000,000 ....... 01/21/2037 .......
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55822N-AE-9 ......... MADISON PARK FUNDING LTD MDPK SENIOR ABS ........................................................ .......... .......... 1.C FE ......... ....................... 2,010,115 ....................... 2,000,000 ....... 01/21/2037 .......
55953Y-AN-6 ......... MAGNETITE CLO LTD MAGNE_22-33A ABS 33-R- ........................................................ .......... ..........1.A FE ......... ....................... 1,250,000 ....................... 1,250,000 ....... 10/20/2037 .......
55953Y-AQ-9 ......... MAGNETITE CLO LTD MAGNE_22-33A ABS 33-R- ........................................................ .......... .......... 1.C FE ......... ....................... 1,250,000 ....................... 1,250,000 ....... 10/20/2037 .......
55954N-AL-3 ......... MAGNETITE CLO LIMITED MAGNE_23 SENIOR AB ....................................................... .......... .......... 1.C FE ......... ....................... 7,026,685 ....................... 6,889,400 ....... 01/25/2035 .......
55955R-AA-7 ......... MAGNETITEXLLTDMAGNE_24-40A ABS -40A-A1 1 ....................................................... .......... ..........1.A FE ......... ....................... 1,500,470 ....................... 1,500,000 ....... 07/15/2037 .......
55955R-AJ-8 ......... MAGNETITEXLLTDMAGNE_24-40A ABS 4-40A-C 1 ....................................................... .......... ..........1.F FE ......... .......................... 503,913 ..........................500,000 ....... 07/15/2037 .......
57108Q-AC-7 ......... MARLETTE FUNDING TRUST MFT_21 ABS_ABS _2 ........................................................ .......... .......... 1.D FE ......... ....................... 4,068,146 ....................... 4,124,841 ....... 12/15/2031 .......
63935B-AA-1 ......... NAVIENT STUDENT LOAN TRUST NAV SENIOR AB ........................................................ .......... ..........1.A FE ......... ....................... 1,120,744 ....................... 1,196,245 ....... 01/15/2069 .......
64031M-AB-6 ......... NELNET STUDENT LOAN TRUST NSLT SUB ABS_A ........................................................ .......... .......... 1.C FE ......... ....................... 5,856,670 ....................... 5,754,838 ....... 06/25/2051 .......
64033D-AB-4 ......... NELNET STUDENT LOAN TRUST NSLT SUB ABS_A ........................................................ .......... .......... 1.C FE ......... ....................... 4,870,788 ....................... 4,860,190 ....... 07/25/2047 .......
64033F-AB-9 ......... NELNET STUDENT LOAN TRUST NSLT SUB ABS_A ........................................................ .......... .......... 1.C FE ......... ...................... 12,798,629 ...................... 12,493,733 ....... 01/25/2047 .......
64033N-AB-2 ......... NELNET STUDENT LOAN TRUST NSLT SUB ABS_A ........................................................ .......... .......... 1.C FE ......... ....................... 5,860,870 ....................... 5,750,338 ....... 05/25/2049 .......
64033Q-AC-3 ......... NELNET STUDENT LOAN TRUST NSLT SUB ABS_A ........................................................ .......... ..........1.E FE ......... ...................... 10,453,352 ...................... 10,335,358 ....... 05/25/2054 .......
640969-AE-1 ......... NEUB_24-55 ABS 4-55-B ................................................................................ .......... ..........1.B FE ......... ....................... 1,009,524 ....................... 1,000,000 ....... 04/22/2038 .......
640969-AG-6 ......... NEUBERGER BERMAN LOAN ADVISERS ABS _55A- ........................................................ .......... ..........1.E FE ......... ....................... 1,011,531 ....................... 1,000,000 ....... 04/22/2038 .......
640969-AJ-0 ......... NEUBERGER BERMAN LOAN ADVISERS ABS 55A-D ........................................................ .......... .......... 2.B FE ......... .......................... 504,980 ..........................500,000 ....... 04/22/2038 .......
64131J-AY-2 ......... NEUBERGER BERMAN CLO LTD NEUB ABS RR-BR2 ........................................................ .......... .......... 1.C FE ......... ....................... 1,000,703 ....................... 1,000,000 ....... 07/19/2038 .......
64132D-AJ-7 ......... NEUBERGER BERMAN CLO LTD NEUB SENIOR ABS ........................................................ .......... ..........1.A FE ......... ....................... 5,196,313 ....................... 5,194,879 ....... 01/20/2032 .......
64132T-AJ-2 ......... NEUBERGER BERMAN CLO LTD NEUB SENIOR ABS ........................................................ .......... ..........1.A FE ......... ...................... 10,006,450 ......................10,000,000 ....... 10/16/2033 .......
64132T-AL-7 ......... NEUBERGER BERMAN CLO LTD NEUB MEZZANIN A ........................................................ .......... .......... 1.C FE ......... ....................... 4,756,378 ....................... 4,750,000 ....... 10/16/2033 .......
64134V-AS-5 ......... NEUBERGERBERMANCLOLTDNEUB_ ABS 0AR-BR 14 ........................................................ .......... .......... 1.C FE ......... ....................... 7,506,848 ....................... 7,500,000 ....... 07/23/2036 .......
64135P-AC-2 ......... NEUBERGER BERMAN CLO LTD NEUB ABS 54A -B ........................................................ .......... .......... 1.C FE ......... ....................... 2,013,761 ....................... 2,000,000 ....... 04/23/2038 .......
64135P-AE-8 ......... NEUBERGER BERMAN CLO LTD NEUB ABS -54A-C ........................................................ .......... ..........1.F FE ......... ....................... 1,516,099 ....................... 1,500,000 ....... 04/23/2038 .......
65357L-AJ-4 ......... NIAPK_19-1A ABS_ABS _19-1A 144A ................................................................... .......... ..........1.A FE ......... ...................... 15,014,783 ......................15,000,000 ....... 07/17/2032 .......
69145B-AA-4 ......... OXFORD FINANCE FUNDING TRUST O ABS_ABS _ ........................................................ .......... ..........1.F FE ......... ....................... 8,852,195 ....................... 9,125,751 ....... 02/15/2030 .......
699917-AA-8 ......... PARK BLUE CLO LTD PKBLU_23-4 ABS_ABS _23 ........................................................ .......... ..........1.A FE ......... ....................... 6,042,039 ....................... 6,000,000 ....... 01/25/2037 .......
699917-AE-0 ......... PARK BLUE CLO LTD PKBLU_23-4 ABS_ABS _23 ........................................................ .......... .......... 1.C FE ......... ....................... 6,100,872 ....................... 6,000,000 ....... 01/25/2037 .......
70015Q-AC-2 ......... PARK AVENUE INSTITUTIONAL ADVI MEZZANIN ......................................................... .......... .......... 1.C FE ......... ....................... 4,008,216 ....................... 4,000,000 ....... 01/20/2034 .......
70017T-AL-4 ......... PARK AVENUE INSTITUTIONAL ADVI ABS_ABS _ ........................................................ .......... ..........1.A FE ......... ....................... 5,038,619 ....................... 5,000,000 ....... 01/20/2037 .......
70017T-AN-0 ......... PARK AVENUE INSTITUTIONAL ADVI ABS_ABS _ ........................................................ .......... .......... 1.C FE ......... ....................... 8,034,151 ....................... 8,000,000 ....... 01/20/2037 .......
70537A-AA-0 ......... PEEBLES PARK CLO PBSPK_24-1 ABS 24-1A-A ......................................................... .......... ..........1.A FE ......... ....................... 1,001,626 ....................... 1,000,000 ....... 04/21/2037 .......
70537A-AC-6 ......... PEEBLES PARK CLO PBSPK_24-1 ABS 4-1A-B1 ......................................................... .......... .......... 1.C FE ......... ....................... 1,009,840 ....................... 1,000,000 ....... 04/21/2037 .......
70537A-AG-7 ......... PEEBLES PARK CLO PBSPK_24-1 ABS _24-1-C ......................................................... .......... ..........1.F FE ......... ....................... 1,011,347 ....................... 1,000,000 ....... 04/21/2037 .......
71384P-AN-1 ......... PERIMETER MASTER NOTE BUSINESS ABS_ABS _ ........................................................ .......... .......... 1.D PL ......... ...................... 11,826,548 ...................... 11,998,979 ....... 05/15/2027 .......
71384P-AP-6 ......... PERIMETER MASTER NOTE BUSINESS SUB ABS_A ........................................................ .......... .......... 1.G PL ......... ....................... 6,186,018 ....................... 6,499,741 ....... 05/15/2027 .......
71384P-AQ-4 ......... PERIMETER MASTER NOTE BUSINESS SUB ABS_A ........................................................ .......... .......... 2.C PL ......... ....................... 6,258,614 ....................... 6,749,121 ....... 05/15/2027 .......
74989V-AA-9 ......... RR29LTDRRAM_24-29RAR ABS RAR-A1 144A ............................................................. .......... ..........1.A FE ......... ....................... 1,507,705 ....................... 1,500,000 ....... 07/15/2039 .......
76676C-AA-4 ......... RINLTDRIN_19-1A ABS_ABS _19-1A 144A .............................................................. .......... ..........1.A FE ......... ....................... 3,879,965 ....................... 3,876,230 ....... 09/10/2030 .......
78442G-RA-6 ......... SLM STUDENT LOAN TRUST SLMA_05 SENIOR AB ........................................................ .......... ..........1.B FE ......... ....................... 3,355,115 ....................... 3,387,266 ....... 01/25/2041 .......
78447Y-AD-4 ......... SLM STUDENT LOAN TRUST SLMA_13 SUB ABS_A ........................................................ .......... ..........1.F FE ......... ..........................961,216 .......................... 995,676 ....... 09/25/2043 .......
78486A-AA-4 ......... STARWOODPROPERTYMORTGAGETRU ABS_ABS _21- ........................................................ .......... ..........1.A FE ......... ....................... 7,330,862 ....................... 7,320,080 ....... 04/15/2032 .......
78486A-AC-0 ......... STARWOODPROPERTYMORTGAGETRU MEZZANIN ABS ........................................................ .......... ..........1.B FE ......... ....................... 1,989,978 ....................... 2,000,000 ....... 04/15/2032 .......
802824-AC-6 ......... SANTANDAR CONSUMER AUTO SCART SUB ABS_AB ........................................................ .......... .......... 1.A PL ......... ..........................755,160 .......................... 782,504 ....... 03/15/2029 .......
80290C-AE-4 ......... SANTANDER BANK AUTO CREDIT-LIN SUB ABS_A ........................................................ .......... .......... 2.A FE ......... .......................... 354,125 .......................... 355,394 ....... 12/15/2031 .......
81742L-AA-4 ......... SEQUOIA INFRASTRUCTURE FUNDING ABS_ABS _ ........................................................ .......... ..........1.A FE ......... ........................... 48,162 ........................... 48,160 ....... 04/15/2031 .......
81758V-AA-3 ......... SERVICE EXPERTS ISSUER SE_21-1 ABS_ABS _ ........................................................ .......... ..........1.E FE ......... ..........................660,571 ..........................681,362 ....... 02/02/2032 .......
82667C-AA-3 ......... SRL SRL_21-1 ABS_ABS _21-1 144A ................................................................... .......... ..........1.F FE ......... ....................... 4,024,728 ....................... 4,584,061 ....... 08/17/2051 .......
83407C-AC-2 ......... SOFI CONSUMER LOAN PROGRAM LLC SUB ABS_A ........................................................ .......... ..........1.A FE ......... .......................... 280,414 .......................... 281,139 ....... 09/25/2030 .......
83407C-AD-0 ......... SOFI CONSUMER LOAN PROGRAM LLC SUB ABS_A ........................................................ .......... .......... 2.A FE ......... .......................... 974,346 .......................... 999,920 ....... 09/25/2030 .......
83609G-BN-4 ......... SOUND POINT CLO LTD SNDPT_15-2 ABS_ABS _ ........................................................ .......... ..........1.A FE ......... ...................... 12,501,215 ...................... 12,500,000 ....... 07/20/2032 .......
83610J-AA-4 ......... SOUND POINT CLO LTD SNDPT_18-1 SENIOR AB ........................................................ .......... ..........1.A FE ......... ....................... 1,183,327 ....................... 1,183,059 ....... 04/15/2031 .......
85236K-AD-4 ......... STACK INFRASTRUCTURE ISSUER LL ABS_ABS _ ........................................................ .......... ..........1.G FE ......... ....................... 6,672,997 ....................... 6,875,000 ....... 08/25/2045 .......
85237M-AA-5 ......... STARWOOD COMMERCIAL MORTGAGE T ABS_ABS _ ........................................................ .......... ..........1.A FE ......... ....................... 2,500,804 ....................... 2,500,000 ....... 01/15/2033 .......
860444-AS-7 ......... STEWART PARK CLO LTD STWRT_15 MEZZANIN A ........................................................ .......... .......... 1.C FE ......... ...................... 11,527,612 ......................11,500,000 ....... 01/15/2030 .......
871989-AC-3 ......... SYMPHONY CLO LTD SYMP_23-40A MEZZANIN AB ........................................................ .......... .......... 1.C FE ......... ....................... 5,015,302 ....................... 5,000,000 ....... 01/14/2034 .......
883310-AJ-3 ......... THAYER PARK CLO LTD THAYR_17-1 MEZZANIN ......................................................... .......... ..........1.A FE ......... ..........................350,071 ..........................350,000 ....... 04/20/2034 .......
89179J-AA-4 ......... TOWD POINT MORTGAGE TRUST TPMT SENIOR AB ........................................................ .......... ............1.A ........... ....................... 1,741,377 ....................... 1,947,746 ....... 10/25/2060 .......
92325Q-AA-5 ......... VENTURECDOLTDVENTR_18-32A SENIOR ABS_ABS ........................................................ .......... ..........1.A FE ......... ....................... 1,847,645 ....................... 1,846,951 ....... 07/18/2031 .......
92328X-BD-0 ......... VENTURE CDO LTD VENTR_13-15A ABS_ABS _13 ........................................................ .......... ..........1.A FE ......... ....................... 7,507,188 ....................... 7,500,000 ....... 07/15/2032 .......
92895F-AE-1 ......... VOYACLOLTDVOYA_24-3A ABS 24-3-B 144A ............................................................. .......... .......... 1.C FE ......... ....................... 1,000,212 .......................... 999,669 ....... 07/20/2037 .......
92895F-AG-6 ......... VOYACLOLTDVOYA_24-3A ABS 24-3-C 144A ............................................................. .......... ..........1.F FE ......... ....................... 1,005,323 .......................... 999,571 ....... 07/20/2037 .......
92913U-BG-0 ......... VOYACLO2015-3LTDVOYA_15-3A ABS R-A3R3 14 ........................................................ .......... .......... 1.C FE ......... ...................... 10,016,999 ......................10,000,000 ....... 10/20/2031 .......
92915H-BA-0 ......... VOYA CLO LTD VOYA_16-3RR ABS RR-3R2 144A ........................................................ .......... .......... 1.C FE ......... ....................... 1,502,701 ....................... 1,500,000 ....... 10/20/2031 .......
92915Q-AY-9 ......... VOYA CLO LTD VOYA_17-3A MEZZANIN ABS_ABS ....................................................... .......... ..........1.F FE ......... ....................... 4,009,455 ....................... 4,000,000 ....... 04/20/2034 .......
92916M-AH-4 ......... VOYA CLO LTD VOYA_17-1A ABS -1A-BR 144A ......................................................... .......... ..........1.B FE ......... .......................... 501,357 .......................... 499,250 ....... 04/17/2030 .......
92916W-AA-7 ......... ING INVESTMENT MANAGEMENT CLO SENIOR ABS ........................................................ .......... ..........1.A FE ......... ....................... 8,255,281 ....................... 8,214,875 ....... 04/25/2031 .......
92916W-AC-3 ......... ING INVESTMENT MANAGEMENT CLO SENIOR ABS ........................................................ .......... .......... 1.C FE ......... ...................... 11,016,327 ......................11,000,000 ....... 04/25/2031 .......
92918N-AS-6 ......... VOYA CLO LTD VOYA_20-3A MEZZANIN ABS_ABS ....................................................... .......... .......... 1.C FE ......... ...................... 15,033,668 ......................15,000,000 ....... 10/20/2034 .......
92918U-AQ-4 ......... VOYA CLO LTD VOYA_22-1 ABS -1R-CR 144A .......................................................... .......... ..........1.F FE ......... ....................... 5,009,726 ....................... 5,000,000 ....... 04/20/2035 .......
92920D-AA-3 ......... VOYA_24-1A ABS 4-1-A1 ................................................................................ .......... ..........1.A FE ......... ....................... 3,006,929 ....................... 3,000,000 ....... 04/15/2037 .......
92920D-AC-9 ......... VOYA_24-1A ABS 4-1A-B 144A .......................................................................... .......... .......... 1.C FE ......... ....................... 1,009,667 ....................... 1,000,000 ....... 04/15/2037 .......
92920D-AE-5 ......... VOYA_24-1A ABS 24-1-C ................................................................................ .......... ..........1.F FE ......... ....................... 1,013,095 ....................... 1,000,000 ....... 04/15/2037 .......
92920F-AJ-9 ......... VOYA CLO LTD VOYA_23-1 MEZZANIN ABS_ABS ......................................................... .......... .......... 1.C FE ......... ....................... 3,668,432 ....................... 3,650,000 ....... 01/20/2037 .......
97317A-AA-9 ......... WINDRIVERCLOLTDWINDR_24-1 ABS _24-1-A 14 ........................................................ .......... ..........1.A FE ......... ....................... 2,014,215 ....................... 2,000,000 ....... 04/20/2037 .......
97317A-AC-5 ......... WINDRIVERCLOLTDWINDR_24-1 ABS _24-1-B 14 ........................................................ .......... .......... 1.C FE ......... ....................... 1,307,392 ....................... 1,300,000 ....... 04/20/2037 .......
98875J-AS-3 ......... ZAIS MATRIX CDO I ZAIS_20-16A ABS_ABS _2 ....................................................... .......... ..........1.A FE ......... ....................... 1,350,304 ....................... 1,350,000 ....... 10/20/2034 .......
98877G-AQ-1 ......... Z CAPITAL CREDIT PARTNERS CLO ABS_ABS _1 ........................................................ .......... ..........1.A FE ......... ....................... 4,047,312 ....................... 4,046,316 ....... 07/16/2031 .......
98878F-AU-3 ......... ZCAPITALCREDITPARTNERSCLO ABS 1R-A1R 144 ........................................................ .......... ..........1.A FE ......... ....................... 5,003,479 ....................... 5,000,000 ....... 07/15/2033 .......
98885N-AA-1 ......... ZAIS MATRIX CDO I ZAIS_22-18A ABS_ABS _2 ....................................................... .......... ..........1.A FE ......... ....................... 2,401,353 ....................... 2,400,000 ....... 01/25/2035 .......
98888J-AW-9 ......... ZAIS_21-17 ABS 17-A1R ................................................................................ .......... ..........1.A FE ......... ......................10,000,000 ......................10,000,000 ....... 10/20/2037 .......
00120B-AE-0 ......... AGL CLO LTD AGL_21-12A MEZZANIN ABS_ABS ......................................................... .......... .......... 1.C FE ......... ....................... 8,603,702 ....................... 8,073,773 ....... 07/20/2034 .......
03770C-AE-5 ......... APIDOS CLO APID_22-41 MEZZANIN ABS_ABS _ ........................................................ .......... .......... 1.C FE ......... ....................... 4,910,338 ....................... 4,890,000 ....... 10/20/2034 .......
03770C-AS-4 ......... APIDOSCLOLTDAPID_22-41AR ABS 1AR-BR 144A ........................................................ .......... .......... 1.C FE ......... ....................... 4,890,000 ....................... 4,890,000 ....... 10/20/2037 .......
07403C-AL-5 ......... BRMTN_22-1 ABS 22-1-BR ............................................................................... .......... .......... 1.C FE ......... ....................... 9,047,660 ....................... 9,000,000 ....... 07/15/2037 .......
12548R-AH-7 ......... CIFC_14-2RA ABS 2RA-AR 144A ......................................................................... .......... ..........1.A FE ......... ....................... 2,005,000 ....................... 2,000,000 ....... 10/24/2037 .......
12574H-AC-7 ......... CIFC FUNDING LTD CIFC_22-6 MEZZANIN ABS_ ........................................................ .......... .......... 1.C FE ......... .......................... 400,973 ..........................400,000 ....... 07/15/2035 .......
12574H-AN-3 ......... CIFC FUNDING LTD CIFC_22-6 ABS -6R-BR 14 ........................................................ .......... ...........1.C Z .......... ..........................400,000 ..........................400,000 ....... 10/16/2038 .......
14318L-AQ-4 ......... CARLYLEGLOBALMARKETSTRATEGI ABS -5A-BR 1 ....................................................... .......... .......... 1.C FE ......... .......................... 300,556 ..........................300,000 ....... 10/15/2037 .......
14688R-AA-8 ......... CARVALCLOXI-CLTDCARVL_24-3 ABS 4-3A-A1 1 ........................................................ .......... ..........1.A FE ......... ....................... 3,004,500 ....................... 3,000,000 ....... 10/20/2037 .......
26252W-BE-8 ......... DRYDEN SENIOR LOAN FUND DRSLF ABS 76-A1R ........................................................ .......... ..........1.A FE ......... ....................... 3,003,063 ....................... 3,000,000 ....... 10/15/2037 .......
29002Y-AC-6 ......... ELMWOODCLOXIILTDELM12_21-5 MEZZANIN ABS_ ........................................................ .......... .......... 1.C FE ......... ..........................801,504 ..........................773,000 ....... 01/20/2035 .......
29002Y-AL-6 ......... ELMWOODCLOXIILTDELM12_21-5 ABS 1-5A-BR 1 ........................................................ .......... .......... 1.C FE ......... ..........................800,000 ..........................800,000 ....... 10/15/2037 .......
36265W-AD-5 ......... GM FINANCIAL CONSUMER AUTOMOBI SENIOR AB ........................................................ .......... ..........1.A FE ......... ........................2,243,949 ....................... 2,256,147 ....... 04/16/2027 .......
40638U-AS-8 ......... HALSEYPOINT CLO III LTD HLSY_2 ABS 3A-A1 ........................................................ .......... ..........1.A FE ......... ....................... 2,511,250 ....................... 2,500,000 ....... 07/30/2037 .......
55821T-AL-1 ......... MADISONPARKFUNDINGLTDMDPK_ ABS AR-A1R 14 ........................................................ .......... ..........1.A FE ......... ....................... 4,012,000 ....................... 4,000,000 ....... 07/16/2037 .......
69690A-AS-6 ......... PALMERSQUARECLO2022-3ALTD ABS -3A-A1R 14 ........................................................ .......... ..........1.A FE ......... ....................... 3,010,506 ....................... 3,000,000 ....... 07/20/2037 .......
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY

SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date
(Securities lending collateral assets included on Schedules A, B, BA, D, DB and E

and not reported in aggregate on Line 10 of the Assets page (Line 9 for Separate Accounts))
1

CUSIP
Identification

2

Description

3

Code

4
NAIC

Designation,
NAIC

Designation
Modifier and SVO

Administrative 
Symbol

5

Fair Value

6

Book/Adjusted 
Carrying Value

7

Maturity Date
73163E-AC-3 ......... POLUS_24-1 ABS 24-1-A1 ............................................................................... .......... ...........2.B Z .......... ....................... 3,500,000 ....................... 3,500,000 ....... 10/20/2037 .......
846031-AN-2 ......... SOUTHWICK PARK CLO LTD STHWK_1 ABS_ABS _ ........................................................ .......... ..........1.A FE ......... ....................... 9,510,583 ........................9,343,983 ....... 07/20/2032 .......
88676L-AG-6 ......... TKO_22-1A SENIOR ABS_ABS _22-1A 144A ............................................................. .......... .......... 1.C FE ......... ....................... 8,030,536 ....................... 8,000,000 ....... 07/20/2033 .......
89239K-AC-5 ......... TOYOTA AUTO RECEIVABLES OWNER SENIOR ABS ........................................................ .......... ..........1.A FE ......... ....................... 2,327,796 ....................... 2,337,975 ....... 06/15/2026 .......
89532X-AC-1 ......... TRESTLESCLOLTDTREST_24-7A ABS 4-7A-A1 14 ........................................................ .......... ..........1.A FE ......... ....................... 3,002,691 ....................... 3,000,000 ....... 10/25/2037 .......
89643D-AA-5 ......... TRNTS_24-30A ABS -30A-A1 144A ...................................................................... .......... ..........1.A FE ......... ........................3,999,536 ....................... 4,000,000 ....... 10/23/2037 .......
1049999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured 
Securities 711,688,819 715,175,647 XXX

1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 1,185,413,793 1,210,101,827 XXX
857477-AX-1 ......... STATE STREET CORP JRSUB CORP_BND .................................................................. .......... .......... 2.A FE ......... ....................... 4,436,531 ....................... 4,658,000 ....... 05/15/2028 .......
86788L-AA-8 ......... SUNTRUST CAPITAL III CAPSEC CORP_BND ............................................................. .......... .......... 2.B FE ......... ........................9,923,337 ...................... 10,325,000 ....... 03/15/2028 .......
1249999999. Subtotal - Bonds - Hybrid Securities - Other Loan-Backed and Structured Securities 14,359,868 14,983,000 XXX
1309999999. Total - Hybrid Securities 14,359,868 14,983,000 XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0 0 XXX
BME2L7-81-3 ......... CTL LOGISTICS SA SECURED TERM_LOAN ................................................................ .......... ........... 6. * ........... ..................................0 ..................................0 ....... 06/30/2026 .......
01973K-AH-9 ......... ALLISON TRANSMISSION INC SECURED TERM LO ........................................................ .......... .......... 2.C FE ......... ...................... 13,398,413 ...................... 13,225,159 ....... 03/03/2031 .......
04765B-AJ-1 ......... ATKORE INTERNATIONAL INC SECURED TERM_LO ........................................................ .......... .......... 2.C FE ......... .......................... 993,705 .......................... 997,349 ....... 05/26/2028 .......
05400K-AJ-9 ......... AVOLON TLB BORROWER 1  US  LLC SECURED T ........................................................ .......... .......... 2.B FE ......... ...................... 13,785,434 ...................... 13,664,721 ....... 06/22/2028 .......
08078U-AJ-2 ......... BELRONGROUPSA SECURED TERM LOAN .................................................................... .......... .......... 3.C FE ......... ...................... 11,531,953 ...................... 11,541,462 ....... 04/13/2028 .......
08579J-BH-4 ......... BERRYGLOBALINC SECURED TERM_LOAN .................................................................. .......... .......... 2.C FE ......... ...................... 13,431,317 ...................... 13,370,050 ....... 07/01/2029 .......
11823L-AP-0 ......... BUCKEYE PARTNERS SECURED TERM LOAN ................................................................ .......... .......... 3.A FE ......... ........................4,945,930 ........................4,925,694 ....... 11/02/2026 .......
24736C-BS-2 ......... SKYMILES IP LTD SECURED TERM_LOAN ................................................................. .......... .......... 2.A FE ......... ....................... 4,652,240 ....................... 4,601,402 ....... 10/20/2027 .......
28414B-AF-3 ......... ELANCOANIMALHEALTHINC SECURED TERM_LOAN ......................................................... .......... .......... 3.B FE ......... ....................... 1,557,597 ........................1,552,999 ....... 08/01/2027 .......
29362L-AM-6 ......... ENTEGRIS INC SECURED TERM_LOAN ..................................................................... .......... .......... 2.C FE ......... ....................... 5,879,308 ....................... 5,874,809 ....... 07/06/2029 .......
44969C-BN-9 ......... IQVIAINC SECURED TERM_LOAN .......................................................................... .......... .......... 2.C FE ......... ....................... 5,118,277 ....................... 5,104,480 ....... 01/02/2031 .......
50212X-AX-4 ......... LPL HOLDINGS INC SECURED TERM_LOAN ................................................................ .......... .......... 2.C FE ......... ........................9,528,934 ........................9,540,254 ....... 11/12/2026 .......
62675K-AB-5 ......... MURPHY OIL USA INC SECURED TERM_LOAN ............................................................. .......... .......... 2.C FE ......... ....................... 2,730,710 ....................... 2,729,437 ....... 01/31/2028 .......
72584D-AF-1 ......... KFC HOLDING CO SECURED TERM_LOAN .................................................................. .......... .......... 2.C FE ......... ....................... 4,926,902 ....................... 4,905,576 ....... 03/15/2028 .......
76171J-AB-7 ......... REYNOLDS CONSUMER PRODUCTS LLC SECURED T ........................................................ .......... .......... 2.C FE ......... ...................... 12,639,895 ...................... 12,619,735 ....... 02/04/2027 .......
85350E-AB-2 ......... STANDARDBUILDINGSOLUTIONSIN SECURED TERM ........................................................ .......... .......... 2.C FE ......... ....................... 2,428,567 ....................... 2,426,654 ....... 09/22/2028 .......
88233F-AK-6 ......... VISTRAOPERATIONSCOMPANYLLC SECURED TERM_ ........................................................ .......... .......... 2.C FE ......... ...................... 11,611,350 ...................... 11,560,979 ....... 12/20/2030 .......
98379E-AJ-5 ......... XPOINC SECURED TERM_LOAN ............................................................................. .......... .......... 2.C FE ......... ....................... 4,235,704 ........................4,228,235 ....... 05/24/2028 .......
000000-00-0 ......... HILTONDOMESTICOPERATINGCOMP SECURED TERM ........................................................ .......... .......... 2.C FE ......... ...................... 14,975,127 ...................... 14,928,152 ....... 11/08/2030 .......
000000-00-0 ......... CITADEL SECURITIES LP SENIOR SECURED TER ........................................................ .......... .......... 2.C FE ......... ....................... 5,394,377 ....................... 5,398,614 ....... 07/29/2030 .......
BRWU7X-K6-4 ......... ALI GROUP NORTH AMERICA CORP SECURED TER ........................................................ .......... .......... 2.C FE ......... ......................12,006,677 ...................... 11,997,215 ....... 07/30/2029 .......
BYD2R0-TK-2 ......... WYNDHAM HOTELS & RESORTS INC SECURED TER ........................................................ .......... .......... 2.C FE ......... ...................... 12,752,895 ......................12,768,000 ....... 05/24/2030 .......
BYD64D-7C-2 ......... SUMMITMATERIALSLLC SECURED TERM LOAN ............................................................. .......... .......... 2.C FE ......... ....................... 8,134,870 ....................... 8,110,215 ....... 01/12/2029 .......
G8057J-AC-0 ......... SETANTA AIRCRAFT LEASING DAC SECURED TER ........................................................ .......... ..........1.G FE ......... ....................... 2,543,271 ........................2,532,793 ....... 11/06/2028 .......
L2324E-AF-8 ......... DELOS AIRCRAFT  DAC SECURED TERM_LOAN ............................................................ .......... .......... 2.A FE ......... ...................... 11,919,110 ...................... 11,862,570 ....... 10/31/2027 .......
L5000D-AE-7 ......... ICONPLC SECURED TERM LOAN ........................................................................... .......... .......... 2.C FE ......... ..........................776,758 ..........................773,477 ....... 07/03/2028 .......
L5000D-AF-4 ......... ICONPLC SECURED TERM LOAN ........................................................................... .......... .......... 2.C FE ......... .......................... 193,530 .......................... 192,633 ....... 07/03/2028 .......
N3313E-AB-6 ......... FLUTTER FINANCING BV SECURED TERM_LOAN .......................................................... .......... .......... 2.C FE ......... ....................... 3,977,960 ....................... 3,979,956 ....... 11/25/2030 .......
Q0519E-AD-7 ......... ARISTOCRAT TECHNOLOGIES INC SECURED TERM ........................................................ .......... .......... 2.C FE ......... .......................... 125,391 .......................... 125,255 ....... 05/24/2029 .......
1829999999. Subtotal - Bonds - Unaffiliated Bank Loans - Acquired 196,196,202 195,537,875 XXX
1909999999. Subtotal - Unaffiliated Bank Loans 196,196,202 195,537,875 XXX
2419999999. Total - Issuer Obligations 397,202,285 402,632,847 XXX
2429999999. Total - Residential Mortgage-Backed Securities 1,061,174,634 1,163,973,053 XXX
2439999999. Total - Commercial Mortgage-Backed Securities 153,858,390 155,506,946 XXX
2449999999. Total - Other Loan-Backed and Structured Securities 774,913,870 778,464,109 XXX
2459999999. Total - SVO Identified Funds 0 0 XXX
2469999999. Total - Affiliated Bank Loans 0 0 XXX
2479999999. Total - Unaffiliated Bank Loans 196,196,202 195,537,875 XXX
2489999999. Total - Unaffiliated Certificates of Deposit 0 0 XXX
2509999999. Total Bonds 2,583,345,381 2,696,114,830 XXX
26433C-4#-9 ......... DUFF & PHELPS UTILITIES INCOME JUNIOR S ......................................................... .......... ..........1.F FE ......... ....................... 5,251,151 ....................... 5,250,000 .............. .............
4029999999. Subtotal - Preferred Stocks (Schedule D, Part 2, Section 1 type) - Industrial and Miscellaneous 
(Unaffiliated) Redeemable Preferred 5,251,151 5,250,000 XXX

4109999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) - Industrial and Miscellaneous 
(Unaffiliated) 5,251,151 5,250,000 XXX

4409999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) - Parent, Subsidiaries and Affiliates 0 0 XXX
4509999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) 5,251,151 5,250,000 XXX
5109999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Industrial and Miscellaneous 
(Unaffiliated) 0 0 XXX

5409999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Mutual Funds 0 0 XXX
5609999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Unit Investment Trusts 0 0 XXX
5809999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Closed-End Funds 0 0 XXX
5979999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Parent, Subsidiaries and Affiliates 0 0 XXX
5989999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) 0 0 XXX
5999999999. Total - Preferred and Common Stocks 5,251,151 5,250,000 XXX
91282C-GU-9 ......... UNITEDSTATESTREASURY SENIOR GOVT_BND ............................................................. .......... ............1.A ........... ...................... 24,937,500 ...................... 24,950,469 ....... 03/31/2025 .......
91282C-GY-1 ......... UNITEDSTATESTREASURY SENIOR GOVT_BND ............................................................. .......... ............1.A ........... ...................... 49,987,386 ...................... 49,988,829 ....... 04/30/2025 .......
91282C-ED-9 ......... UNITEDSTATESTREASURY SENIOR GOVT_BND ............................................................. .......... ............1.A ........... ...................... 26,122,448 ...................... 26,047,315 ....... 03/15/2025 .......
9509999999. Subtotal - Short-Term Invested Assets (Schedule DA type) 101,047,334 100,986,613 XXX
000000-00-0 ......... JP MORGAN ................................................................................................ .......... .............. ............. .....................222,331,086 .....................222,331,086 .............. .............
9609999999. Subtotal - Cash (Schedule E Part 1 type) 222,331,086 222,331,086 XXX
039482-AE-4 ......... UNITEDSTATESTREASURY TBILL CASH ................................................................... .......... ............1.A ........... .....................100,811,172 .....................100,811,172 ....... 11/05/2024 .......
912797-LT-2 ......... UNITEDSTATESTREASURY TBILL CASH ................................................................... .......... ............1.A ........... ...................... 37,232,585 ...................... 37,232,585 ....... 10/15/2024 .......
912797-MC-8 ......... UNITEDSTATESTREASURY TBILL CASH ................................................................... .......... ............1.A ........... .....................140,123,345 .....................140,123,345 ....... 11/19/2024 .......
9709999999. Subtotal - Cash Equivalents (Schedule E Part 2 type) 278,167,102 278,167,102 XXX
000000-00-0 ......... DERIVATIVES ............................................................................................. .......... .............. ............. ....................... 2,360,511 ....................... 2,360,511 .............. .............
9809999999. Subtotal - Other Assets 2,360,511 2,360,511 XXX
9999999999 - Totals 3,192,502,565 3,305,210,142 XXX
General Interrogatories:

1. Total activity for the year Fair Value $ ...................... 18,124,202 Book/Adjusted Carrying Value $ .....................(43,366,550)

2. Average balance for the year Fair Value $ .................. 3,190,545,100 Book/Adjusted Carrying Value $ .................. 3,352,146,260 
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH
Month End Depository Balances

1 2 3 4 5 Book Balance at End of Each Month
During Current Quarter

9

Depository Code
Rate of 
Interest

Amount of 
Interest Received 

During Current 
Quarter

Amount of 
Interest Accrued 

at Current 
Statement Date

6

First Month

7

Second Month

8

Third Month *

Bank of America, NA ............... Charlotte, NC ..................... ..... .... ...0.000 ......................... 0 ......................... 0 ...... (116,172,698) ...... (227,126,456) ...... (175,581,703) ..XXX.

Bank of New York Mellon, NA . New York, NY ....................... ..... .... ...0.000 ......................... 0 ......................... 0 ..........(2,001,057) ............. (637,091) ..........(1,104,810) ..XXX.

Barclays Bank PLC .................. New York, NY ....................... ..... .... ...0.000 .................16,168 ...................3,607 ........... 1,119,000 ........... 1,119,000 ........... 1,119,000 ..XXX.

Bayerische Landesbank ............ New York, NY ....................... ..... .... ...0.000 .................30,333 ......................... 0 ...............500,000 ...............500,000 ......................... 0 ..XXX.

BNP Paribas Bank .................... New York, NY ....................... ..... .... ...0.000 ......................520 ......................209 ......................... 0 ......................... 0 ...............251,000 ..XXX.

Canandian Imperial Bank ........ New York, NY ....................... ..... .... ...0.000 .................25,809 ......................... 0 ...............429,000 ...............429,000 ......................... 0 ..XXX.

Citibank Bahamas .................... Nassau, Bahamas ................. ... SD... ...0.000 ............... 123,336 ...................7,439 ..........31,764,031 ..........31,887,365 ..........31,887,365 ..XXX.

Citibank Bahamas .................... Nassau, Bahamas ................. ..... .... ...0.000 ......................... 0 ......................... 0 ..........18,040,139 ..........17,663,153 ..........17,905,462 ..XXX.

Citibank, NA ........................... New York, NY ....................... ..... .... ...0.000 ......................... 0 ......................... 0 ..........(7,301,316) ........ (21,324,318) ........ (60,755,289) ..XXX.

Federal Home Loan Bank .......... Atlanta, GA ........................ ..... .... ...0.000 ......................... 0 ......................... 0 ...............353,922 ............4,430,976 ............4,463,568 ..XXX.

Federal Home Loan Bank .......... Pittsburgh, PA ................... ..... .... ...0.000 ......................... 0 ......................... 0 ...............687,083 ...............746,324 ............1,144,476 ..XXX.

ING US Funding LLC ................. New York, NY ....................... ..... .... ...0.000 .................. 5,888 ......................... 0 ...............414,000 ...............414,000 ...............414,000 ..XXX.

JPMorgan Chase Bank, NA ........ London, UK .......................... ..... .... ...0.000 ......................... 0 ......................... 0 ............4,557,241 ............2,306,050 ..........12,110,906 ..XXX.

JPMorgan Chase Bank, NA ........ New York, NY ....................... .... O.... ...0.000 ......................... 0 ......................... 0 ..........71,242,194 ..........66,993,855 ..........86,779,195 ..XXX.

JPMorgan Chase Bank, NA ........ New York, NY ....................... ..... .... ...0.000 ......................... 0 ......................... 0 .....1,328,944,241 .....1,265,277,953 .....1,192,630,972 ..XXX.

Landesbank Baden .................... New York, NY ....................... ..... .... ...0.000 .................24,226 ......................... 0 ...............400,000 ...............400,000 ......................... 0 ..XXX.

Mitsubishi UFJ Trust and Bank 
................................................. New York, NY ....................... ..... .... ...0.000 ...................3,767 ......................869 ...............317,050 ...............100,043 ...............100,034 ..XXX.

MUFG Bank LDT ......................... New York, NY ....................... ..... .... ...0.000 .................. 3,641 ......................... 0 ...............259,000 ......................... 0 ......................... 0 ..XXX.

Natixis Bank ........................... New York, NY ....................... ..... .... ...0.000 .................78,836 ......................... 0 ...............300,000 ...............300,000 ......................... 0 ..XXX.

PNC Bank .................................. Pittsburgh, PA ................... ..... .... ...0.000 ......................... 0 ......................... 0 ...............917,179 ...............940,214 ...............915,694 ..XXX.

Skandinaviska Enskilda Bank . New York, NY ....................... ..... .... ...0.000 ...................7,573 ...................3,872 ...............528,000 ...............528,000 ...............528,000 ..XXX.

Standard Chartered Bank ........ New York, NY ....................... ..... .... ...0.000 .................77,016 ......................... 0 ........... 1,259,000 ........... 1,259,000 ......................... 0 ..XXX.

Sumitomo Mitsui Banking 

Corporation ............................. New York, NY ....................... ..... .... ...0.000 .................11,167 ......................... 0 ...............878,000 ...............558,000 ......................... 0 ..XXX.

Sumitomo Mitsui Trust Bank ... New York, NY ....................... ..... .... ...0.000 .................. 4,225 ......................940 ...............429,000 ...............429,000 ...............429,000 ..XXX.

The Bank of Nova Scotia ........ Houston, TX ........................ ..... .... ...0.000 .................24,761 .................. 2,484 ...............386,043 ............... 386,037 ...............386,030 ..XXX.

The Northern Trust Company ... Chicago, IL ......................... ..... .... ...0.000 ......................... 0 ......................... 0 ...............840,597 ........................(5) ..........(2,213,836) ..XXX.

The Northern Trust Company ... Chicago, IL ......................... ..... .... ...0.000 ......................... 0 ......................... 0 ............2,361,642 ............. (891,847) ............. (350,361) ..XXX.

Toronto Dominion Bank ............ New York, NY ....................... ..... .... ...0.000 ......................... 0 ......................... 0 ...............298,000 ...............298,000 ...............298,000 ..XXX.

US Bank ................................... Minneapolis, MN ................. .... O.... ...0.000 ......................... 0 ......................... 0 ...............562,758 ...............562,758 ...............562,758 ..XXX.

US Bank ................................... Minneapolis, MN ................. ..... .... ...0.000 ......................... 0 ......................... 0 ..........32,123,193 ..........51,486,542 ..........26,507,657 ..XXX.

Wells Fargo Bank .................... Raleigh, NC ........................ ..... .... ...0.000 ......................... 0 ......................... 0 ............5,404,786 ............7,309,805 ............5,135,203 ..XXX.
0199998. Deposits in ... 4  depositories that do not 
exceed the allowable limit in any one depository (See 
instructions) - Open Depositories XXX XXX 44,703 251 242,690 246,204 471,167 XXX

0199999. Totals - Open Depositories XXX XXX 481,969 19,671 1,380,082,718 1,206,591,562 1,144,033,488 XXX
0299998. Deposits in ... 0  depositories that do not 
exceed the allowable limit in any one depository (See 
instructions) - Suspended Depositories XXX XXX 0 0 0 0 0 XXX

0299999. Totals - Suspended Depositories XXX XXX 0 0 0 0 0 XXX

0399999. Total Cash on Deposit XXX XXX 481,969 19,671 1,380,082,718 1,206,591,562 1,144,033,488 XXX

0499999. Cash in Company's Office XXX XXX XXX XXX 0 0 0 XXX

0599999. Total - Cash XXX XXX 481,969 19,671 1,380,082,718 1,206,591,562 1,144,033,488 XXX
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STATEMENT AS OF SEPTEMBER 30, 2024 OF THE BRIGHTHOUSE LIFE INSURANCE COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS
Show Investments Owned End of Current Quarter

1

CUSIP

2

Description

3

Code

4

Date Acquired

5

Rate of Interest

6

Maturity Date

7
Book/Adjusted
Carrying Value

8
Amount of Interest
Due and Accrued

9
Amount Received

During Year
 ...................... UNITEDSTATESTREASURY  TBILL CASH ..................................................................................................................................................... ........... ........... 09/25/2024 .......... .............................4.580 ........... 11/05/2024 .......... ............................ 104,493,277 ......................................... 0 ..................................299,052 
 ...................... UNITEDSTATESTREASURY  TBILL CASH ..................................................................................................................................................... ........... ........... 09/20/2024 .......... .............................4.556 ........... 10/03/2024 .......... ..............................54,984,778 ......................................... 0 ................................. 158,791 

 ...................... UNITEDSTATESTREASURY  TBILL CASH ..................................................................................................................................................... ........... ........... 09/30/2024 .......... .............................4.659 ........... 10/31/2024 .......... ..............................21,915,162 ......................................... 0 .................................... 5,078 
 ...................... UNITEDSTATESTREASURY  TBILL CASH ..................................................................................................................................................... ........... ........... 07/30/2024 .......... .............................5.153 ........... 10/17/2024 .......... ..............................24,942,237 ......................................... 0 ..................................221,331 
 ...................... UNITEDSTATESTREASURY  TBILL CASH ..................................................................................................................................................... ........... ........... 09/12/2024 .......... .............................4.976 ............10/24/2024 .......... ..............................26,910,551 ......................................... 0 ..................................226,450 
 ...................... UNITEDSTATESTREASURY  TBILL CASH ..................................................................................................................................................... ........... ........... 08/05/2024 .......... ............................ 5.160 ........... 10/01/2024 .......... ...............................1,290,800 ......................................... 0 ...................................10,357 
 ...................... UNITEDSTATESTREASURY  TBILL CASH ..................................................................................................................................................... ........... ........... 09/16/2024 .......... .............................4.725 ............12/12/2024 .......... ..................................396,213 ......................................... 0 .......................................780 
 ...................... UNITEDSTATESTREASURY  TBILL CASH ..................................................................................................................................................... ........... ........... 09/30/2024 .......... .............................4.622 ........... 10/08/2024 .......... ............................ 127,382,220 ......................................... 0 ..................................239,486 
 ...................... UNITEDSTATESTREASURY  TBILL CASH ..................................................................................................................................................... ........... ........... 09/30/2024 .......... ............................ 4.671 ........... 10/15/2024 .......... ............................ 209,905,506 ......................................... 0 ..................................356,350 
 ...................... UNITEDSTATESTREASURY  TBILL CASH ..................................................................................................................................................... ........... ........... 09/26/2024 .......... .............................4.625 ............10/22/2024 .......... ..............................20,423,011 ......................................... 0 ...................................21,229 
 ...................... UNITEDSTATESTREASURY  TBILL CASH ..................................................................................................................................................... ........... ........... 09/25/2024 .......... .............................4.565 ........... 11/19/2024 .......... ............................ 140,123,345 ......................................... 0 ...................................88,842 
 ...................... SUMMARY LINE ADJ ......................................................................................................................................................................... ........... .................. ................ ............................ 0.000 .................. ................ ......................................... 1 ......................................... 0 ......................................... 0 
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 732,767,101 0 1,627,746 

0109999999. Total - U.S. Government Bonds 732,767,101 0 1,627,746 

0309999999. Total - All Other Government Bonds 0 0 0 

0509999999. Total - U.S. States, Territories and Possessions Bonds 0 0 0 

0709999999. Total - U.S. Political Subdivisions Bonds 0 0 0 

0909999999. Total - U.S. Special Revenues Bonds 0 0 0 

 ...................... ALBION CAPITAL LLC ABCP CP CASH ...................................................................................................................................................... ........... ........... 08/16/2024 .......... .............................5.250 ........... 11/15/2024 .......... ..................................248,348 ......................................... 0 ....................................1,666 
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations 248,348 0 1,666 

1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 248,348 0 1,666 

1309999999. Total - Hybrid Securities 0 0 0 

1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0 0 0 

1909999999. Subtotal - Unaffiliated Bank Loans 0 0 0 

2419999999. Total - Issuer Obligations 733,015,449 0 1,629,412 

2429999999. Total - Residential Mortgage-Backed Securities 0 0 0 

2439999999. Total - Commercial Mortgage-Backed Securities 0 0 0 

2449999999. Total - Other Loan-Backed and Structured Securities 0 0 0 

2459999999. Total - SVO Identified Funds 0 0 0 

2469999999. Total - Affiliated Bank Loans 0 0 0 

2479999999. Total - Unaffiliated Bank Loans 0 0 0 

2509999999. Total Bonds 733,015,449 0 1,629,412 

31846V-54-2 ....... FIRSTAMERICANTRSOBLCLZ CLASS Z ....................................................................................................................................................... ........... ........... 09/30/2024 .......... ............................ 0.000 .................. ................ ............................ 126,758,936 ......................................... 0 ..................................331,122 
38141W-32-3 ....... GOLDMAN SACHS FIN SQ TR OB-IN STIF FUND ............................................................................................................................................ ........... ........... 09/30/2024 .......... ............................ 0.000 .................. ................ ............................ 170,762,360 ......................................... 0 ................................. 594,060 

40428X-20-6 ....... HSBCUSTREASURYMONEYMARKET STIFFUND .................................................................................................................................................. ........... ........... 09/30/2024 .......... ............................ 0.000 .................. ................ ............................ 101,772,875 ......................................... 0 ................................. 406,213 

61747C-52-5 ....... MORGANSTANLEYFUNDS/USA STIFFUND ...................................................................................................................................................... ........... ........... 09/30/2024 .......... ............................ 0.000 .................. ................ ...............................1,946,170 ......................................... 0 ................................. 331,460 

665279-87-3 ....... NORTHERN INSTITUTIONAL TREASUR ........................................................................................................................................................ ........... ........... 09/30/2024 .......... ............................ 0.000 .................. ................ ..............................64,128,283 ......................................... 0 ...............................1,832,715 
825252-38-0 ........ INVESCO TREASURY PORTFOLIO OPEN_ENDFUND ............................................................................................................................................ ........... ........... 09/30/2024 .......... ............................ 0.000 .................. ................ ............................ 684,471,010 ......................................... 0 ...............................5,159,981 
8209999999. Subtotal - Exempt Money Market Mutual Funds - as Identified by the SVO 1,149,839,634 0 8,655,551 

BME1RU-27-1 ....... FEDERATED GOVT FEDERATED GOVERNMENT OBLI .......................................................................................................................................... ........... ........... 09/04/2024 .......... ............................ 0.000 .................. ................ ............................... 5,936,420 ......................................... 0 ...................................42,468 
BRTTNP-J0-5 ....... US BANK MONEY MARKET IT C 2 STIFFUND ................................................................................................................................................ ........... ........... 09/30/2024 .......... ............................ 0.000 .................. ................ ...............................4,089,518 ......................................... 0 ...................................49,147 
8309999999. Subtotal - All Other Money Market Mutual Funds 10,025,938 0 91,615 

8609999999 - Total Cash Equivalents 1,892,881,021 0 10,376,578 
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