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STATEMENT AS OF JUNE 30, 2026 OF THE Nassau Life Insurance Company

ASSETS

Current Statement Date

4

1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
1o BONAS . [ereren e 5,303,796,056 |....cvveeerriiirieirieiriens oo 5,303,796,056 |............ 5,423,065,232
2. Stocks:
2.1 Preferred SIOCKS ......ouviieereeiririeceieietreseseseiete s et essee e ssnsessseses [reenececanenens 39,410,633 | [ 39,410,633 |..coerenee 40,304,515
2.2 COMMON SEOCKS ...ttt ettt [eoreeesnnieinens 19,586,832 v oo 19,586,832 |..covvrinene. 20,530,416
3. Mortgage loans on real estate:
B RISt HENS .o [ 394,897,073 ..o [ 394,897,073 |......cccvnvee 408,743,173
3.2 Other than firSt IENS........c.c.oiiieieececcecee et [reee ettt tenennne [eoeeenesesesneneseseenennsennnns |oersseeseseseenene e seseeneeeees [0 0
4. Real estate:
4.1 Properties occupied by the company (less $ ..o
ENCUMDIANCES) ..ottt sennenes |eseserereennens 21,074,505 | o 21,074,505 |................. 22,043,682
4.2 Properties held for the production of income (less
e ENCUMDBIANCES) .eviieiiiieieeeieeeieiees [ [ o [V RN 0
4.3 Properties held for sale (less $ ..o,
ENCUMDIANCES) ......veeieiiiveteteeeeeee ettt teaesess s esess st sesesessesesssesesesesesenns [orsesesesesnenenssenessenenenennne [eeeenenerenssseseseseenenssensnns |resessesesesesenensnesessesenens [V 0
5. Cash ($ ...59,631,542 ), cash equivalents
[ J 65,903 ) and short-term
investments ($  ........coeee 14,573,066 ) ...oovoeeeceeeees [ 74,270,512 |oeoviicceeirrcceene [ 74,270,512 |oirinee 114,799,060
6. Contractloans (including $ oo premium notes) ...... [..cceueee. 2,600,187,218 |...cooveeenne 621,642 |............ 2,599,565,576 |............ 2,592,875,290
7. DEMVALIVES ...t [ 368,871 v e 368,871 .o 1,523,014
8. Other iNVESLEd @SSELS ....c.oovurureeeeeiieieieeeee ettt seeenas [roseseenees 1,608,558,760 |.................. 1,742,898 |........... 1,606,815,862 |............ 1,589,434,403
9. ReCEIVaADIES fOr SECUMEIES .......vvueieciiecieicieicie et [reecieecieseeaees 2,625,259 |- o 2,625,259 | 2,843,996
10. Securities lending reinvested collateral assets .
11.  Aggregate write-ins for invested assets ... ,420, , ,
12. Subtotals, cash and invested assets (LIN€S 110 11) ...cceveveeveveveievcieverceenees freeeeeeees 10,112,196,531 |...coocvreee 2,364,540 |.......... 10,109,831,991 |.......... 10,262,769,606
13. Title plantsless § ....ccoovvviiiiiiiiiiiics charged off (for Title insurers
(<1217 OO U ST R TR HEE TR PTRTTRR ISR [0 0
14.  Investment income due and @CCTUET ............cceurureriiriueieirenereeeeieiseeeseeeieas [oreseennienanns 186,353,375 | 261,424 |.............. 186,101,951 | 165,153,820
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection|................. 12,108,660 |......ccvvvvericecierirnrcis foevereirnicene 12,108,660 |................ 14,392,946
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ .........ccoccovveiiiiinnne,
earned but unbilled PremiumS) ..........cccoveveiiviucueieecieeeecee e [eeeeeeenenenees 32,825,943 ..o o 32,825,943 | 34,742,696
15.3 Accrued retrospective premiums (3 ..o ) and
contracts subject to redetermination ($ ........c.cccooeeeivrenrrnnnn ) eree oo [ [ [V 0
16. Reinsurance:
16.1 Amounts recoverable from reinSurers ................ccccccociiiiiiicicicices
16.2 Funds held by or deposited with reinsured companies ..............c.c.c.c.....
16.3 Other amounts receivable under reinsurance contracts ..
17.  Amounts receivable relating to uninsured plans ............cccccoeeiiiiiniienicnnens
18.1 Current federal and foreign income tax recoverable and interest thereon ...
18.2 Net deferred tax asset
19. Guaranty funds receivable or on deposit ............ccceeieriieriienieiieeeceeee
20. Electronic data processing equipment and SOftWare .............ccccoeviviieriiens rniiiiiiiiiiiens [ [ [0 OO 0
21. Furniture and equipment, including health care delivery assets
(B s ) e [ [ [ [V RN 0
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... | i o [V 0
23. Receivables from parent, subsidiaries and affiliates ................ccccocovveveiviies foevreiinnnnn, 14,143,774 | o 14,143,774 |................. 16,374,953
24. Health care ($ ..cccocvrvevecccirriecnae ) and other amounts receivable ...... |- [ [ (O T 0
25. Aggregate write-ins for other than invested assets ...........ccccccevevivireieieeeees foeveeeinnen 11,226,061 [..ooevirnee 1,701,236 |..ocvivnne 9,524,825 |......coc.... 11,632,262
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) ......c.ccuvvieieeveuiiiiiieeeieieiee e e 10,547,065,389 |............... 140,240,262 |.......... 10,406,825,127 |........... 10,547,673,704
27. From Separate Accounts, Segregated Accounts and Protected Cell
ACCOUNES ...ttt et [ensaenninas 3,261,407,234 ..o e 3,261,407,234 |............ 3,092,904,857
28. Total (Lines 26 and 27) 13,808,472,623 140,240,262 13,668,232, 361 13,640,578,561
DETAILS OF WRITE-INS
1101, Derivative Collateral ... [ 47,420,812 | [ 47,420,812 | 46,606,825
1102.
1103.
1198. Summary of remaining write-ins for Line 11 from overflow page .............c.cc.. |reeeeeennnnnneeenns (O T (O T [V 0
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11 above) 47,420,812 0 47,420,812 46,606,825
2501. P00l DepoSits ..o [, 1,173,595 | o 1,173,595 | 1,185,029
2502.  Spilt DOlIAr POIICY oot enneees |oeseeneneneneeees 3,880,653 ... e 3,880,653 |....ccccevenee 3,842,725
2503, SUSPENSE  .eevrueririaieteetetreseesseesee et es ettt ne et |oebeeeren s 6,171,813 [ 1,701,236 |..ocvivnne 4,470,577 | 6,604,508
2598. Summary of remaining write-ins for Line 25 from overflow page
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 11,226,061 1,701,236 9,524,825 11,632,262




STATEMENT AS OF JUNE 30, 2026 OF THE Nassau Life Insurance Company

LIABILITIES, SURPLUS AND OTHER FUNDS

Current
Statement Date

2
December 31
Prior Year

1. Aggregate reserve for life contracts $ ............ 8,628,060, 129
(including $  .evevee 3,817,842,143 Modco Reserve)
2. Aggregate reserve for accident and health contracts (including $
3. Liability for deposit-type contracts (including $  .....cccooveiiiiiiiiiis
4. Contract claims:
B LIFE bbb e e bt b et b et b e bbb ettt [eren s 102,557,690 |.........co..... 180,774,009
4.2 ACCIAENE ANA NBAIN ......cvoee ettt ettt [eesiciesicienaes 13,784,493 | 14,271,298
5. Policyholders’ dividends/refunds to members $ due
FETaTe IV 0T Y= 11c OO RO NURTRTRRTRRRO 775,879 | 968,103
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 $
LT (o7 ) TP TP TP PP P TTEO PO PRUPTRUPRPURUOPUTTY RUSTRTURRTRR 76,733,302 |.ccovenene 79,013,718
6.2 Policyholders’ dividends and refunds to members not yet apportioned (including $ Modco) ...
6.3 Coupons and similar benefits (including $ ..o, Modco) ...
7. Amount provisionally held for deferred dividend policies not included in Line 6
8. Premiums and annuity considerations for life and accident and health contracts received in advance less
B e discount; including $  ...coovoieeeeee accident and health premiums ................ccoceeu. foerereressinceeens T43,432 | 607,257
9. Contract liabilities not included elsewhere:
9.1 Surrender values on canceled contracts
9.2 Provision for experience rating refunds, including the liability of $
experience rating refunds of which $
Service Act
9.3 Other amounts payable on reinsurance, including $
ceded 103,099,829 |................. 20,363,299
9.4 Interest Maintenance Reserve 25,217,500 |......cooee. 29,528,313
10. Commissions to agents due or accrued-life and annuity contracts $ ...2,104,012 | accident and health
LR and deposit-type contract funds $
11.  Commissions and expense allowances payable on reinsurance assumed
12.  General expenses due Or aCCIUEA ............cccuerueeiuieniienieesieereenesnesneeeneas
13. Transfers to Separate Accounts due or accrued (net) (including $
allowances recognized in reserves, net of reinsured allowances)
14. Taxes, licenses and fees due or accrued, excluding federal income taxes
15.1 Current federal and foreign income taxes, including $
15.2 Net deferred tax liability
16. Unearned investment income
17.  Amounts withheld or retained by reporting entity as agent or trustee
18.  Amounts held for agents' account, including $ ........cccooooveviiiiiiiicns
19. Remittances and items not allocated
20. Net adjustment in assets and liabilities due to foreign exchange rates
21. Liability for benefits for employees and agents if not included above
22. Borrowed money $ ... and interest thereon $
23. Dividends to stockholders declared and unpaid
24. Miscellaneous liabilities:
24.01 ASSEt VAIUGLION FESEIVE ........uiiiiii et e e e e e s e e e e e e e e e e e e e e e e e e e e e e neans
24.02 Reinsurance in unauthorized and certified ($ ........ccoveeireiireiennnenn ) companies
24.03 Funds held under reinsurance treaties with unauthorized and certified ($ ) reinsurers . ...197,4083 |...
24.04 Payable to parent, subsidiaries and affiliates 3,525,197 |...
2405 Drafts OULSTANMING ... .coeeeiieiee ettt ettt e et e eae e e e e s e e b e eas e eaeeeaeeea e e ea e e ea e e s e e s e enseenseenseenseenseeneeaneenneenn [saeesaeeineeateeae e s e
24.06 Liability for amounts held under uninsured plans ....
24.07 Funds held under coinsurance
24.08 Derivatives ...........ccccc.....
24.09 Payable for securities ......
24.10 Payable fOr SECUIES IENTING .....couueeiieieeieee et a et e e a e e b e e e e e e e aeeeseeea e e eseeeseeaeenseenseenseenseaneeennens [soeesaeesnesitesseesaeesaessaeeas
24.11 Capital NoteS $ ..cevevevvveirciicciecs
25. Aggregate write-ins for liabilities 65,904,378 57,335,794
26. Total liabilities excluding Separate Accounts business (Lines 1 to 25) 10,048, 147,259 10,251,960, 783
27. From Separate Accounts Statement 3,261,407,234 |............ 3,092,904 ,857
28. Total liabilities (Lines 26 and 27) 13,309,554,493 13,344,865,640
29. Common capital stock 10,000,000 |....cccveev.e 10,000,000
30. Preferred capital stock
31. Aggregate write-ins for other than special surplus funds
32. Surplus notes
33. Gross paid in and contributed surplus
34. Aggregate write-ins for special surplus funds ...
35. Unassigned funds (surplus)
36. Less treasury stock, at cost:
36.1 shares common (value included in Line 29 $
36.2 shares preferred (value included in Line 30 $
37. Surplus (Total Lines 31+32+33+34+35-36) (including $ 348,677,868 285,712,921
38. Totals of Lines 29, 30 and 37 358,677,868 295,712,921
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 13,668,232,361 13,640,578,561
DETAILS OF WRITE-INS
2501. Derivative collateral liabilities 42,300,000 |...ccvvvernnnne 39,500,000
2502. Escheat Liability 16,101,538 |... . 17,614,476
2503.  Other Liabilities and SUSPENSE .......ccccciiiriiiiiiiieieteteeire sttt se s s sesesenessssssesesesesennnnsnses [oonenennenennnnnns 1,002,880 [t 221,318
2598. Summary of remaining write-ins for Line 25 from oVErflOW PAGE ..........cccciiiiiiiiiiiiii s [e e [OOSR 0
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 65,904,378 57,335,794
3101.
3102.
G 1 101 OO
3198. Summary of remaining write-ins for Line 31 from overflow page ....
3199. Totals (Lines 3101 through 3103 plus 3198)(Line 31 above)
3401. Aviation Reinsurance Contingency Reserve
3402.
3403.
3498. Summary of remaining write-ins for Line 34 from overflow page ....
3499. Totals (Lines 3401 through 3403 plus 3498)(Line 34 above) 2,500,000 2,500,000




STATEMENT AS OF JUNE 30, 2026 OF THE Nassau Life Insurance Company

SUMMARY OF OPERATIONS

2 3
Current Year Prior Year Prior Year Ended
To Date To Date December 31
1. Premiums and annuity considerations for life and accident and health contracts .................ccccceeeeeec|ovevevevenennns 109,008,694 |................ 121,069,543 |................ 254,742 944
2. Considerations for supplementary contracts with life contingencies...............cccoeveveveveveveeeceeeeeeeee e 5,702,425 |......ccoecc.... 6,976,077 |..ccoeeneee 12,425,602
3. Netinvestment INCOME .......coovoriiiiiiicieieiirrr e ..289,381,880 |.. ..250,036,595 |.. ..561,133,932
4. Amortization of Interest Maintenance RESErve (IMR) ..........c.c.ccciiieieveeeeeeceeeeeee et e 690,469 ..1,468,907 |.. ..2,852,487
5. Separate Accounts net gain from operations excluding unrealized gains or I0SSES ................ccceueeeifoeeeeeiennnnee 74,588 | 222,210 [ 301,013
6. Commissions and expense allowances on reiNSUrance CeAEd ............oovovrvevrieveuerereeeeeeeeieeseseseesns oo 12,501,748 |..cccoveeeee 12,874,279 |................. 25,480,191
7. Reserve adjustments on reiNSUrance CEAEA .............cocooveviviveveuiriieieeeieieeieseseees e sesesss s s e (150,313,636)|......c..n.. (153,978,246).............. (289,599,944)
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract
guarantees from SeParate ACCOUNES..........c.c.cviviueueueueiieseseeeseiesie et se s ses s st sss s sesens [ereesnscacaeees 42,458,576 |.....occeeunee 40,604,263 |................. 82,580,915
8.2 Charges and fees for deposit-type CONTACES ...........ccceiiiiiiiiiiiiieeeeeee e [ oo [, 0
8.3 Aggregate write-ins for miscellaneous income .. 4,331,848 13,078,629 17,360,626
9. Totals (Lines 110 8.3) ...ourueueereecieeeereeeeeeiseeenenens 313,836,592 292,352,257 667,277,767
10, DEAth DENETIS ... ee e ee e eeeeeeeeeee ... 186,351,702 |................217,418 638 |................ 454,893,620
11.  Matured endowments (excluding guaranteed annual pure eNdOWMENLS) ............ccoevveveveverereueererenens foeereseneneeeeeeeees 472,689 i 782,116 | 1,870,591
12, ANNUItY DENETILS ...ovieiiiiicicececce ettt sesen s s sesesesnnnensnsnesdoenennnnnnenenes 21,089,298 [ 27,896,278 | 56,443,399
13. Disability benefits and benefits under accident and health CONracts ...............ccevevevcuiieieieicicicieicicees oo 634,303 | 1,470,485 | 2,440,514
14. Coupons, guaranteed annual pure endowments and similar benefits ............ccoooeieiiiiiiiiinnenen e [V R s 0
15.  Surrender benefits and withdrawals for life contracts ..................... ..227,040,778 |.. ..230,953,082 |.. ..452,275,377
ST € o T o T oo T g 1Y7=Y 1 o] o LY RSP KOS TOPRUROP RPN 0
17. Interest and adjustments on contract or deposit-type contract funds ...............ccceeeevevevevcievercieeeeseeee o 9,681,624 |......cccoen. 11,627,939 | 22,674,793
18. Payments on supplementary contracts with life contingencies .............. | 9,361,141 | 8,761,585 |..ocvcvveeee 17,835,249
19. Increase in aggregate reserves for life and accident and health contracts (139,680,311) (148,941,432) (285,376,195)
20.  TOtals (LINES 10 10 1) w.uuiuiiiurieieeeieicseueeeteeseesesseeeseeeseseeeesesseseseeese s esssesesesesssssesesesesssssassesesessnnnnsaoennnnsneseanns 321,747,224 |................ 349,968,686 |................ 723,057,348
21. Commissions on premiums, annuity considerations, and deposit-type contract funds (direct
DUSINESS ONIY) ....ovvviicite ettt ettt bt b bt s n st b s ss s st eb s s s nse s s |eeemsciceceseennas 2,711,728 | 3,318,759 | 6,877,715
22. Commissions and expense allowances on reinsurance assumed . +-(699,839) .. 3,337,300 oo 7,061,398
23. General insurance expenses and fraternal EXPENSES ..........cccocvveveveveveueeeeeeieeeseseeeaeeeese e sesesessss e eeseseeeenes 33,596,095 |..ooceeenne 34,071,535 |ovevereine 71,714,009
24. Insurance taxes, licenses and fees, excluding federal iNCOME taxes ..............ccceueueeereeveverereeeeeeeeeee e 3,198,348 |..covvnee 3,697,436 |...coveee. 7,072,099
25. Increase in loading on deferred and uncollected PremilmS ..............c.cvcveuecieeieiereeeeeeeeeeee e oo 299,481 oo 313,082 |ovoeiieeee 6,964
26. Net transfers to or (from) Separate Accounts net of FEINSUFANCE .............cceeeeevveveeereeeeeeeeeeie e o (119,422,300) (118,281,906)|.............. (237,468,100)
27. Aggregate write-ins for deductions .... 9,220,439 15,408,668 23,428,790
28, TOtAlS (LINES 20 10 27) wuuueeiueueureeeeeseeaeseeeeseseeseseseseesssssssesesesesssssssesesesssssssssesesassassesesessssssnsesasanns 250,651,176 291,833,560 601,750,223
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus
LIINE 28) .ttt bbbttt 63,185,416 |......coocvvinee 518,697 |.ocoiieeee 65,527,544
30. Dividends to policyholders and refunds to members 18,898,683 19,043,991 38,754,489
31. Net gain from operations after dividends to policyholders, refunds to members and before federal
income taxes (Line 29 MiNUS LiNE 30) .......cciuriiuriiiriiieiiieineieneie et ssse st snssens frossenssinenas 44,286,733 |....ccoevnee (18,525,294)|....covennee 26,773,055
32. Federal and foreign income taxes incurred (excluding tax on capital gains) ...........cccccoeveveuevevevenennne. 1,565,382 1,926,703 96,853
33. Net gain from operations after dividends to policyholders, refunds to members and federal income
taxes and before realized capital gains or (losses) (Line 31 MiNUS LiNe 32) ......c.coveveueuerevriieeaeaens foreeeeecceeenes 42,721,351 | (20,451,997 |..cocveeeee 26,676,202
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital
gainstax of §  .ooeeecieen 962,370 (excluding taxes of $  ..eeveererecnnene (962,370)
tranSTErred 10 the IMR) ..........oviecueieieeeeeeceete e ee ettt es ettt ee et t e es e sss et st enensssetesesesensssesesesannanen (9,677,326) 885,473 (25,487,589)
35.  Netincome (LiNe 33 PIUS LINE 34) .....c.cucuiuiiiiieiieieteeeeee ettt 33,044,025 (19,566,524) 1,188,613
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DeCember 31, PriOT YT ...........c.cocueueueeeeeeceeeeeeeeeeeeeeeeeseseeesesaeseeesesessaesesesenenans 295,712,921 299,177,518 299,177,518
37, NEINCOME (LINE 35) -..cuuuieiiicicieeeeeie i eieteeee s e eseseeeeee e eseeeseses e sesesesesesesesesesasassaesesesesesssesesesesessfonsesannansneen 33,044,025 |................ (19,566,524)|......cocvreencee 1,188,613
38. Change in net unrealized capital gains (losses) less capital gains tax of $ (5,635,276) ..(42,421,151)|.. ... 24,354 873 |.. ..(10,924,699)
39. Change in net unrealized foreign exchange capital gain (I0SS) ..........cccoeeieveveverereeeeeeeeeeie e e e 2,389,518 | 2,096,696
40. Change in net deferred iNCOME tAX .......ccccovoveveveveeeececeie ettt senenas o (4,476,108)].......cccnvee. 7,395,194 | 3,470,466
41.  Change in nonadmitted @SSEtS ...........cceeriririrereeeeeeeee e ....(186,750)/.. (9,880,837)].. ..(11,212,087)
42. Change in liability for reinsurance in unauthorized and certified companies ............ 101,897 [ 3,321 [
43. Change in reserve on account of change in valuation basis, (increase) or decrease
44, Change in asset Valuation MESEIVE .........c..coiiiiiiiiaieeie ettt sa e e e e enee e
45.  Change in treasury StOCK ...........coceeiieriieiiniiinie e
46. Surplus (contributed to) withdrawn from Separate Accounts during period ..
47. Other changes in surplus in Separate Accounts Statement .............cooooieiiiiiieieeeeeeeee
48.  Change iN SUMPIUS NOTES .....ccuuiiiiiiiiiieii ettt ettt se e b e e e e st e e st e s seenseeae e s e eneeeneeeneens
49. Cumulative effect of changes in accounting PrinCIPIES ..........ccociiiiiiiiieiieree e foe i [ [
50. Capital changes:
50.1 Paid iN .o
50.2 Transferred from surplus (stock dividend)
50.3 Transferred t0 SUMPIUS ..........oiiiiiiiee ettt et b e et e et e et e saeesaeenneeneennens
51.  Surplus adjustment:
LS I T - e o TPV I ... 36,000,000 |.. ... 15,000,000 |.. ... 15,000,000
51.2 Transferred to capital (STOCK dIVIAEN) .......c..oiiiiiiiieee e oo [
51.3 Transferred from capital ...........cccccevoeereenene
51.4 Change in surplus as a result Of FEINSUIANCE ..........cc.iiiiiiiiiiiie e see s s oo [
LS D11V To (=T o o (o 3Ry (oo g o] Lo [=T £ PR KRR RO OPPTOURP RO
53. Aggregate write-ins for gains and losses in surplus (4,296,749) (4,316,516) (8,489,616)
54. Net change in capital and surplus for the year (Lines 37 through 53) ..........cccceeveeeeeieiiiivcreeieeeeeeeens 62,964,947 (2,626,130) (3,464 ,597)
55. Capital and surplus, as of statement date (Lines 36 + 54) 358,677,868 296,551,388 295,712,921
DETAILS OF WRITE-INS
08.301. Administrative and management fEES .........ccoiooioioieieicieeee e 4,331,848 |.ocooeen 4,360,613 |..coovennee. 17,360,626
08.302. EXPErience TETUNG .....c.oooeieieieeeeeeeeee ettt e sttt neaen [oereseaeee s 8,718,016 ..ol
08,3003, it — e a e e e e e e e e et e ean et e e et e e e et e eae et e ae e e e e et e eane e e nn e e e nn e e naneeeeaneeenneeeaneeeas
08.398. Summary of remaining write-ins for Line 8.3 from overflow page ..........c.ccuverieniiiiiic i
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above)
2701. Administrative and management fees ...
2702. Interest Exp on funds withheld .......
27003, ettt e et e e eneeeas
2798. Summary of remaining write-ins for Line 27 from overflow page ..........ccocceveeiieiiiiiii e
2799. Totals (Lines 2701 through 2703 plus 2798)(Line 27 above) 9,220,439 15,408,668 23,428,790
5301. Initial Reinsurance ATIOWANCE .........c.ccooooioieeeecee ettt eeeee et e et ensten e eene e eaeenens (5,344 ,509)|...cocene. (5,182,658)...cvcuecnee (10,365,316)
5302. Surplus withdrawal 0ffSEt ...ttt (74,587) ...(222,217)|.. ....(301,013)
5303. Tax on Reinsurance Allow .. 1,122,347 |. ..1,088,359 |.. ..2,176,713
5398. Summary of remaining write-ins for Line 53 from oVerflow PAgE .............ccceeeeeveieieiereeeeieeeeeeeeieeesesd|eeeee e [0 [0 0
5399. Totals (Lines 5301 through 5303 plus 5398)(Line 53 above) (4,296,749) (4,316,516) (8,489,616)




STATEMENT AS OF JUNE 30, 2026 OF THE Nassau Life Insurance Company

CASH FLOW

Curre;t Year PriorzYear Prior Ye::lr Ended
To Date To Date December 31
Cash from Operations
1. Premiums collected net Of FEINSUMANGCE ........c...cuiieiiieiiiciieieie ettt [eesssinessnees 154,743,709 |..oooivnnne 170,804,800 |................ 349,204,025
2. NetiNVESIMENT INCOME .......uiuiiiiieiieie ettt [ers e 270,923,869 |............... 233,946,674 |.....cooec. 566,355,733
3. MISCEIIANEOUS INCOME ......vrerereeaceceeeeeeseeseeseesee e se et et ssess sttt 53,084,931 51,376,280 103,844,856
4. TOtal (LINES 110 3) oottt 478,752,509 456,127,754 1,019,404,614
5. Benefit and 10SS related PAYMENTS ............c.ceviviiiiiiiiicieteeeeeeee ettt s e besesssnns [oeresesesnnnas 644,047,987 |............... 695,054,139 |........... 1,332,462,953
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCounts ................. [oeeeeveecne (117,186,505).............. (120,665,996)|.............. (239,650,662)
7. Commissions, expenses paid and aggregate write-ins for deductions ...............c.c.ceueueueerieieievevenens eeeeererenenens 41,721,807 |oeceenee 46,340,412 | 94,943,693
8. Dividends paid t0 POICYNOIAETS .............cviveveuieieieieeicee ettt et st esesnan s [eseseneeenenees 39,801,262 |....ccvunevne 42,020,003 |....ccveenvne 83,393,108
9. Federal and foreign income taxes paid (recovered) netof $ ................ccccococvveiin. tax on capital
GAINS (IOSSES) +.vuvuvereeececteteeeeeeeeecteteteseeesssaete s et esesssaetetesesensesetesesesensssetesesesenssssaesesasensssntesasesensssnaesasasann (203,813) (163) (255)
10.  Total (LINES 5 throUGN 9) ....c.vuiuieiiiiiieiieit ettt 608,180,738 662,748,395 1,271,148,837
11.  Net cash from operations (Line 4 MinUS LiN€ 10) .........c.cocvoviviueuereriieeieieieetereeeeee e (129,428,229) (206,620,641) (251,744 ,222)
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
12,1 BONGS .ottt bbbt 327,901,160 . 424,664,691 |.. ..868,391,653
12.2 SHOCKS .eveeeeaeaee et eese s [reeee e 735,063 |.. ... 14,648,264 |. ... 20,755,059
12.3 Mortgage loans ... 20,587,564 |.. ... 38,561,465 |.. ....710,703,353
12,4 REEI ESAE ......eeceeceeiei ettt s e e es st a e s e e s e s e e e e senses et st e nsntenesenanans | oeteteten st (U (U 0
12.5 Other iNVESIEA @SSELS ......cuvuiuieiiiiiecicice ettt ennees|oeseninsnnenanes 56,711,460 |.....ccvveeenee. 56,590,184 |.......coconee. 82,058,793
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNVEStMENts ..............cccccceveees |oerreneeeiennnnneeeens (O T (11 (481,455)
12.7 MiSCEIIANEOUS PrOCEEAS ..........cecvcveieeeececte e eeecae et eeeeesae e tesenenssae s s en s sae st esensnsnsesesesenansesenas 1,227,608 20,332,834 26,238,689
12.8 Total investment proceeds (LINES 12.1 10 12.7) ....ccocvoveviveverieeeiieeeeeieie et [oereveseaennas 407,162,855 |................ 554,797,438 |............ 1,067,666,091
13. Cost of investments acquired (long-term only):
T = TSSO NPT 222,000,819 |....ccovevennne 80,524,664 |................ 294,288,593
1312 SEOCKS ..ottt |oeiine e (U (U SR 40,006
13.3 MOMGAGE 08NS .......ovvveieieie ettt ettt ettt et ess st ss sttt essan s ssesesesesessssanesssanans |oeseesenesenneens 6,595,313 [ 535,459 |.cooviiirine 2,953,546
13,4 REAI ESIALE ...ttt |t 243,167 [ (U 0
13.5 Other iNVESIEA @SSELS ......uvuiuieieieciicirei ettt [eeessinessineaes 118,536,636 |................ 234,068,956 |................ 394,547,230
13.6 Miscellaneous @pPliCALIONS .............ccuevevevceceeteieeeececee e e ettt ee ettt sensea et s s enssae st eneneees 813,987 1,013,414 5,642,206
13.7 Total investments acquired (LINES 13.110 13.6) .....ocveveveveueeieieiieieieeeece e 348,189,916 316,142,493 697,471,581
14. Netincrease/(decrease) in contract loans and Premium NOES .............c.cvcvevevevreeeeeeieiererereeeeee e 6,834,764 6,734,622 26,329,010
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) ..........cccccveveveveueceeeeieieeeeeans 52,138,176 231,920,323 343,865,500
Cash from Financing and Miscellaneous Sources
16. Cash provided (applied):
16.1 SUrPIUS NOLES, CAPItAI NOES ..........vveeececeieeiee ettt ettt sannnens | |eeseseseeten e se s saeneneees (O T [V 0
16.2 Capital and paid in surplus, 1€SS treasury STOCK .............ccceeueureiiiiieieieeeieceeeeeieeieeessesenenens |eeseeeeieeneens 36,000,000 |..coverenenne 15,000,000 |....ccevneneee 15,000,000
16.3 BOITOWED fUNGS ...ttt ensien | |oetines s (U (U 0
16.4 Net deposits on deposit-type contracts and other insurance liabilities ...............ccccoeveveeceeeierens [oeeeeeeienencns (8,860,840 ... 544,383 |..covvrine (10,113,380)
16.5 DiviIdends t0 SLOCKNOIAETS ...........cuuuiuiiiiiiciciee ettt ensees | [rnessene s (U (U 0
16.6 Other cash provided (APPHEA) ........ccueveveveeceieeeeeeeeeeeee et eeee ettt s s asaeaesenensananeesanas 9,622,346 (35,826,808) (66,787,645)
17.  Net cash from financing and miscellaneous sources (Line 16.1 through Line 16.4 minus Line 16.5
PIUS LINE 1B.8) ...eveeveeivececcee ettt e st 36,761,506 (20,282,425) (61,901,025)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15and 17) . |...c.c.cccevee. (40,528,547)|.....ccovureenns 5,017,257 | 30,220,253
19. Cash, cash equivalents and short-term investments:
19.1 BEGINNING OF YEAI .......ovvieeeeeeie ettt ettt s s s st sesesessnananans |oeseseseenenens 114,799,060 |................. 84,578,807 |...ccvvvenee. 84,578,807
19.2 End of period (Line 18 plus Line 19.1) 74,270,512 89,596,064 114,799,060
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0007.  reeeeeeeaiess ettt [oaseeese e en e e (L SRR (O 0




STATEMENT AS OF JUNE 30, 2026 OF THE Nassau Life Insurance Company

EXHIBIT 1

DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

Individual life

Group life

Individual annuities

Group annuities

Accident & health
Fraternal

Other lines of business

Subtotal (Lines 1 through 7)

Deposit-type contracts

Total (Lines 8 and 9)

Currer11t Year Prior2Year Prior Yezr Ended
To Date To Date December 31

................ 129,772,514 |................ 140,085,039 |................281,422,843
.......................... 8,955 [ 142,666 |.......................257,963
................. 24,422,020 |................. 18,959,688 |................. 48,687,816
........................ 10,345 | 27,825 [ 29,925
........................ 14,479 | 64,364 [ 114,430
....................................................................................................... 0
....................................................................................................... 0
................ 154,228,313 |................159,279,582 |................330,512,977
................................. 0 [ 0 o0

154,228,313 159,279,582 330,512,977




1.

STATEMENT AS OF JUNE 30, 2026 OF THE Nassau Life Insurance Company

Summary of Significant Accounting Policies and Going Concern

A. Accounting Practices

The accompanying financial statements of the Nassau Life Insurance Company (“NNY” or the “Company”)
have been prepared in conformity with accounting practices prescribed or permitted by the New York
Department of Financial Services (the “Department”).

For determining the Company’s solvency under the State of New York’s insurance laws and regulations, the
Department recognizes only statutory accounting practices prescribed or permitted by the State of New York
for determining and reporting the financial condition and results of operations of the Company. The State of
New York has adopted the National Association of Insurance Commissioners’ (“NAIC”) Accounting
Practices and Procedures Manual (“NAIC SAP”), version effective January 1, 2001, NAIC SAP as a
component of practices prescribed or permitted by the State of New York. The Department has the authority
to prescribe or permit other specific practices that deviate from prescribed practices. As of June 30, 2026, the
Department had not prescribed or permitted the Company to use any accounting practices that would result in
the Company’s earnings or financial position to deviate materially from NAIC SAP.

December 31,
SSAP # FIS Page FIS Line#  June 30, 2026 2025

NET INCOME
(1) New York state basis (Page 4, Line 35, Columns 1 & 2) XXX XXX XXX $ 33,044,025 $ 1,188,613
(2) State Prescribed Practices that are an increase/(decrease) from NAIC SAP — —
(3) State Permitted Practices that are an increase/(decrease) from NAIC SAP — —
(4) NAIC SAP (1-2-3=4) XXX XXX XXX $ 33,044,025 § 1,188,613
SURPLUS
(5) New York state basis (Page 3, Line 38, Columns 1 & 2) XXX XXX XXX $ 358,677,868 $§ 295,712,921
(6) State Prescribed Practices that are an increase/(decrease) from NAIC SAP — —
(7) State Permitted Practices that are an increase/(decrease) from NAIC SAP — —
(8) NAIC SAP (5-6-7=8) XXX XXX XXX $ 358,677,868 § 295,712,921

Use of Estimates in the Preparation of the Financial Statements

No material changes.

Accounting Policy

1) No material changes.

2) Bonds generally are stated at amortized cost, except for bonds that are rated by the NAIC as a class 6,
which are reported at the lower of amortized cost or fair market value. Amortization is calculated using
the scientific constant yield to worst method.

3) No material changes.

4) No material changes.

5) No material changes.

6) Asset-backed securities are stated at either amortized cost or the lower of amortized cost or fair market
value. The Company applies the retrospective method of valuing loan-backed and asset backed securities.

7) No material changes.
8) No material changes.
9) No material changes.
10) No material changes.
11) No material changes.
12) No material changes.

13) Not applicable.



STATEMENT AS OF JUNE 30, 2026 OF THE Nassau Life Insurance Company

D. Going Concern

Management has evaluated the Company’s ability to continue as a going concern and concluded that there is
not substantial doubt about the Company’s ability to continue as a going concern.

2. Accounting Changes and Correction of Errors
No material changes.
3. Business Combinations and Goodwill
A. Statutory Purchase
No material changes.
B. Statutory Merger
No material changes.
C. Assumption Reinsurance
Not applicable
D. Impairment Loss
Not applicable
E. Subcomponents and Calculation of Adjusted Surplus and Total Admitted Goodwill
Not applicable
4. Discontinued Operations
No material changes.
5. Investments
A. No material changes.
B. No material changes.
C. No material changes.
D. Asset-Backed Securities:
1) Prepayment assumptions for asset-backed securities were obtained from industry prepayment models or
internal estimates. These assumptions are consistent with current interest rates and the economic
environment.

2) The Company had no impairments based on the intent to sell or inability or lack of intent to retain the
investment for a period of time sufficient to recover the amortized cost basis.

3) The Company had no other-than-temporary impairments for asset-backed securities held as of June 30,
2026, recognized because the present value of cash flows expected to be collected is less than the

amortized cost basis of the securities.

4) Impaired securities for which an other-than-temporary impairment has not been recognized:

a. The aggregate amount of unrealized losses

1. Less than 12 months $ 4,119,985

2. 12 months or longer $ 98,194,407
b. The aggregate related fair value of securities with unrealized losses

1. Less than 12 months $ 252,815,772

2. 12 months or longer $ 503,896,098

7.1



STATEMENT AS OF JUNE 30, 2026 OF THE Nassau Life Insurance Company

5) All asset-backed and structured securities in an unrealized loss position were reviewed to determine
whether an other-than-temporary impairment should be recognized. For securities whose present value of
cash flows expected to be collected was less than the amortized cost basis of the security at June 30, 2026,
an other-than-temporary impairment was recognized. The Company has evaluated its cash flow
requirements and believes that its liquidity is adequate and it will not be required to sell other securities
before recovery of their cost basis. As of June 30, 2026, the Company can assert that it has the intent and
believes that it has the ability to hold these securities long enough to allow the cost basis of these
securities to be recovered. The conclusions are supported by a detailed analysis of the underlying credit
and cash flows on each security. It is possible that the Company could recognize other-than-temporary
impairments in the future on some of the securities held at June 30, 2026 if future events, information and
the passage of time cause it to conclude that declines in value are other-than-temporary.

E-I. The Company has no investments in repurchase agreements or securities lending transactions.

J-K. No material changes.

L. Restricted Assets

1) Restricted assets (including pledged)

Gross (Admitted & Nonadmitted) Restricted
Current Year
1 2 3 4 5 6 7
Separate
G/A Total Account
Supporting Separate Assets

Total Separate Account Supporting Increase/

General Account | Account (S/A) Restricted GIA Activity Total Total From Prior (Decrease)

Restricted Asset Category (GIA) Activity (a) Assets (b) (1 plus 3) Year (5 minus 6)
a. | Subject to contractual obligation for which liability is not shown $ —1$ —1$ —1$ —1$ —1$ —1$ —
b. | Collateral held under security lending arrangements - - - - - - -
C. | Subject to repurchase agreements — — — — — — —
d. | Subject to reverse repurchase agreements — — — — — — —
€. | Subject to dollar repurchase agreements — — — — — — —
f. | Subject to dollar reverse repurchase agreements — — — — — — —
g. | Placed under option contracts — — — — — — —
h. | Letter stock or securities restricted as to sale-excluding FHLB capital stock — — — — — — —
i. | FHLB capital stock 15,569,500 — — — 15,569,500 15,569,500 —
j- | On deposit with state 6,242,771 — — — 6,242,771 4,288,664 1,954,107
k. | On deposit with other regulatory bodies 384,520 — — — 384,520 501,143 (116,623)
I | Pledged as collateral to FHLB (including assets backing funding agreements) 354,131,387 — — — 354,131,387 349,629,641 4,501,746
m. | Pledged as collateral not captured in other categories 116,233,697 — — — 116,233,697 47,956,825 68,276,872
n. | Other restricted assets — — — — — — —
0. | Collateral assets received and on balance sheet — — — — — — —
p. | Assets held under modco reinsurance agreements 1,859,122,288 — — —| 1,8569,122,288 | 1,916,486,542 (57,364,254)
q. | Assets held under funds withheld reinsurance agreements 412,823,899 — — — 412,823,899 463,033,325 (50,209,426)
r. | Total restricted assets (sum of a through q) $2,764,508,062 | $ —1$ —19$ — | $2,764,508,062 | $ 2,797,465,640 | $ (32,957,578)

(@) Subset of column 1
(b) Subset of column 3

7.2
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Current Year
Percentage
8 9 10 11
Gross
(Admitted & Admitted
Total Nonadmitted) Restricted
Total Admitted Restricted to Total
Nonadmitted Restricted to Total Admitted
Restricted Asset Category Restricted (5 minus 8) Assets (c) Assets (d)

a. | Subject to contractual obligation for which liability is not shown $ —1|$ - 0.0 % 0.0 %

b. | Collateral held under security lending arrangements - - 0.0 % 0.0 %

C. | Subject to repurchase agreements — — 0.0 % 0.0 %

d. | Subject to reverse repurchase agreements — — 0.0 % 0.0 %

€. | Subject to dollar repurchase agreements — — 0.0 % 0.0 %

f. | Subject to dollar reverse repurchase agreements — — 0.0 % 0.0 %

g. | Placed under option contracts — — 0.0 % 0.0 %

h. | Letter stock or securities restricted as to sale-excluding FHLB capital stock — — 0.0 % 0.0 %

i. | FHLB capital stock — 15,569,500 0.1% 0.1%

j- | On deposit with state — 6,242,771 0.0 % 0.0 %

k. | On deposit with other regulatory bodies — 384,520 0.0 % 0.0 %

I | Pledged as collateral to FHLB (including assets backing funding agreements) — 354,131,387 2.6 % 26 %

m. | Pledged as collateral not captured in other categories — 116,233,697 0.8 % 0.9 %

n. | Other restricted assets — — 0.0 % 0.0 %

0. | Collateral assets received and on balance sheet — — 0.0 % 0.0 %

p. | Assets held under modco reinsurance agreements — 1,859,122,288 13.5 % 13.6 %

q. | Assets held under funds withheld reinsurance agreements — 412,823,899 3.0 %] 3.0%

r. | Total restricted assets (sum of a through q) $ —|$ 2,764,508,062 20.0 % 20.2 %

(c) Column 5 divided by Asset Page, Column 1, Line 28
(d) Column 9 divided by Asset Page, Column 3, Line 28
There were no assets pledged as collateral in other categories.

2) Details of assets pledged as collateral not captured in other categories (contracts that share similar
characteristics, such as reinsurance (excluding Modco/FWH) and derivatives, are reported in the
aggregate).

Gross (Admitted & Nonadmitted) Restricted Current Year
Current Year Percentage
1 2 3 4 5 6 7 8 9 10
Separate Gross
G/A Total Account (Admitted & Admitted
Supporting Separate Assets Nonadmitted) | Restricted to
Total General Separate Account Supporting Increase/ Total Current | Restricted to Total
Account Account (S/A) Restricted GIA Activity Total Total From (Decrease) Admitted Total Assets Admitted

Restricted Asset Category (GIA) Activity (a) Assets (1 plus 3) Prior Year (5 minus 6) Restricted (c) Assets (d)

a. |1.Cash $ 48,288,028 | $ —|$ —|$ — | $48,288,028 | $ 47,956,825 |$ 331,203 | $ 48,288,028 0.3 %, 0.4 %
2. Issuer Credit Obligations $ 67,945,669 | $ —|$ —1|$ — | $67,945,669 | $ — | $ 67,945,669 | $ 67,945,669 0.5 %, 0.5%
Total Assets Pledged as Collateral Not
Captured in Other Categories $116,233,697| $ —1$ —1$ — | $116,233,697| $ — | $116,233,697| $116,233,697 0.8 %, 0.9 %

b. | Amount of Total Pledged under Derivative
Contracts $116,233,697| $ —|$ —|$ — | $116,233,697| $ 47,956,825 | $ 68,276,872 | $116,233,697 0.8 %] 0.9 %

c. | Total Excluding Derivative Collateral (Total
minus Amount of Total Pledged under
Derivative Contracts) $ —1$ —1$ —1$ —1$ —1$ —1$ —1$ — 0.0 %, 0.0 %

Subset of column 1
Subset of column 3

—_
Q0
Renrt

—_
2=
-

should equal 5L(1)m Columns 9 through 11 respectively.

3) Detail of other restricted assets:

None

7.3
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STATEMENT AS OF JUNE 30, 2026 OF THE Nassau Life Insurance Company

4) Collateral Received and Assets Held under Modco/Funds Withheld (FWH) Reinsurance Agreements
Reflected as Assets Within the Reporting Entity’s Financial Statements:

Assets

7 8

BACV
Collateral

BACV
Modco

kk

BACV
FWH

Fair
Value
Collateral

Fair
Value
Modco

Fair
Value
FWH

% of BACV to
Total Assets
(Admitted and
Nonad{nitted)

$ of BACV to
Total
Admitted
Assets *

General Account:

Cash, Cash Equivalents and Short-Term Investments

$ 18295014 | $

6,964,575

-

$ 18,295,014

6,964,507

Schedule D, Part 1, Section 1

1,047,166,299

297,003,443

872,129,146

259,196,547

Schedule D, Part 1, Section 2

291,115,799

66,546,281

267,639,451

59,430,601

Schedule D, Part 2, Section 1

10,831,634

2,610,660

9,976,222

2,529,755

Schedule D, Part 2, Section 2

840,656

840,646

~lo|a]e|o]e

Schedule B

85,476,733

22,115,313

79,649,444

21,489,343

Schedule A

=|e

Schedule BA, Part 1

405,787,703

14,655,028

399,768,127

11,972,012

Schedule DL, Part 1

Other

(391,549)

2,928,598

(391,549)

2,928,598

Total Assets (atb+ctd+e+f+g+h+i)

$1,859,122,289 | §

412,823,898

-

$ 1,647,906,501

-

364,511,363

| = |

Percentage to Total FWH Assets (including Modco)

XXX

XXX

XXX

XXX

XXX

XXX

Separate Account:

Cash, Cash Equivalents and Short-Term Investments

Schedule D, Part 1, Section 1

Schedule D, Part 1, Section 2

Schedule D, Part 2, Section 1

Schedule D, Part 2, Section 2

T|e|m|elP 3

Schedule B

Schedule A

—~| o

Schedule BA, Part 1

Schedule DL, Part 1

Other

Total Assets (m+n+o+p+q+rs+ttu+v)

xX|l=|=<|€

Percentage to Total FWH Assets (including Modco)

XXX

XXX

XXX

XXX

XXX

Assets

9

12

13

14

Book/Adjusted
Carrying Vaule
BACV

Related Party Code

FWH including
Modco

4

General Account:

Cash, Cash Equivalents and Short-Term Investments

$ 25,259,589

R=2

$ —

—|$  25259,589

Schedule D, Part 1, Section 1

1,344,169,742

3,132,319

— 1,341,037,424

Schedule D, Part 1, Section 2

357,662,080

3,484,674

— 354,177,407

Schedule D, Part 2, Section 1

13,442,294

- 13,442,294

Schedule D, Part 2, Section 2

840,656

- 840,656

~leo|a]e]o]e

Schedule B

107,592,046

— 107,592,045

Schedule A

J|e

Schedule BA, Part 1

420,442,731

363,321,520

— 57,121,211

Schedule DL, Part 1

Other

2,537,049

— 2,537,050

Total Assets (atb+ctd+e+f+g+h+i)

$  2271,946,187

$ 3,132,319

$ 366,806,194

—|$ 1,902,007,676

—| ==

Percentage to Total FWH Assets (including Modco)

100%

—%

16%

84%

Separate Account:

Cash, Cash Equivalents and Short-Term Investments

Schedule D, Part 1, Section 1

Schedule D, Part 1, Section 2

Schedule D, Part 2, Section 1

Schedule D, Part 2, Section 2

Sl|le|m o233

Schedule B

Schedule A

~| o

Schedule BA, Part 1

Schedule DL, Part 1

Other

Total Assets (m+n+o+p+gtrst+t+u+v)

x|=|=<|€c

Percentage to Total FWH Assets (including Modco)

—%

—%

—%

—%

—%

—%

—%

5) There were no assets held as collateral or under modified coinsurance or funds withheld reinsurance
agreements that have been pledged for another purpose specific to the Company.

M. The Company has no working capital finance investments.
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STATEMENT AS OF JUNE 30, 2026 OF THE Nassau Life Insurance Company

N. Offsetting and Netting of Assets and Liabilities:

Net Amount
Gross Amount Presented on
Recognized Amount Offset Financial Statements
(1) | Assets
Derivatives $ 43,302,095 | $ 42,933,225 | $ 368,870
(2) | Liabilities
Derivatives $ 42,933,225 | $ 42,933,225 | $ -

* For derivative assets and derivative liabilities, the amount of offset shall agree to Schedule DB, Part D, Section 1.
O-S. No material changes.
6. Joint Ventures, Partnerships and Limited Liability Companies
No material changes.
7. Investment Income
No material changes.
8. Derivative Instruments
No material changes.
9. Income Taxes
No material changes.
10. Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties
No material changes.
11. Debt
A. The Company has no outstanding debt, or any reverse repurchase agreements.
B. FHLB (Federal Home Loan Bank) Agreements:
1) The Company is a member of the Federal Home Loan Bank (the “FHLB”) of Boston. Membership with
FHLB is part of the Company’s strategy to access funds to support various spread-based businesses and
enhance liquidity management. In 2026, the Company conducted business activity (borrowings) with the
FHLB. The Company has determined the estimated maximum borrowing capacity as $673.7 million. The
Company calculated this amount in accordance with New York regulatory and/or FHLB specific
borrowing limits.
2) FHLB Capital Stock:

a. Aggregate Totals

1. Current Year

1 2 3

Total General Separate

2+3 Account Accounts
(a) Membership Stock - Class A $ —1|$ —1|$ —
(b) Membership Stock - Class B 5,000,000 5,000,000 —
(c) Activity Stock 10,116,000 10,116,000 —
(d) Excess Stock 453,500 453,500 —
(e) Aggregate Total (a+b+c+d) $ 15,569,500 |$ 15,569,500 | $ —
(f) Actual or estimated Borrowing Capacity as Determined by the Insurer $ 673,663,970 XXX XXX
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STATEMENT AS OF JUNE 30, 2026 OF THE Nassau Life Insurance Company

2. Prior Year-end

1 2 3
Total General Separate
2+3 Account Accounts
(a) Membership Stock - Class A $ —19 —1$ —
(b) Membership Stock - Class B 5,000,000 5,000,000 —
(c) Activity Stock 10,116,000 10,116,000 —
(d) Excess Stock 453,500 453,500 —
(e) Aggregate Total (a+b+c+d) $ 15,569,500 |§ 15,569,500 | $ —
(f) Actual or estimated Borrowing Capacity as Determined by the Insurer $ 688,587,340 XXX XXX
11B(2)al(f) should be equal to or greater than 11B(4)al(d)
11B(2)a2(f) should be equal to or greater than 11B(4)a2(d)
b. Membership Stock (Class A and B) Eligible and Not Eligible for Redemption
1 2 Eligible for Redemption
3 4 5 6
Current Year | Not Eligible 6 months to
Total for Less Than6 | Less Than 1 1to Less
(2+3+4+5+6) | Redemption Months Year Than 3 Years | 3to 5 Years
Membership Stock
1. Class A — — — — — —
2.Class B 5,000,000 5,000,000 — — — —
11B(2)b1 Current Year Total (Column 1) should equal 11B(2)al(a) Total (Column 1)
11B(2)b2 Current Year Total (Column 1) should equal 11B(2)al(b) Total (Column 1)
3) Collateral Pledged to FHLB:
a. Amount Pledged as of the Reporting Date:
1 2 3
Amount
Borrowed
at Time of
Fair Carrying Maximum
Value Value Collateral

1. Current Year Total General and Separate Accounts Total Collateral Pledged
Lines 2+3)

$ 326,071,302

$ 354,131,387

$ 252,900,000

2. Current Year General Account Total Collateral Pledged 326,071,302 | 354,131,387 | 252,900,000
3. Current Year Separate Account Total Collateral Pledged — — —
4. Prior Year-end General and Separate Accounts Total 324,561,322 | 349,629,641 | 252,900,000

11B(3)al Columns 1,2 and 3) should be equal to or less than 11B(3)b1 (Column 1,2 and 3 respectively)
11B(3)a2 Columns 1,2 and 3) should be equal to or less than 11B(3)b2 (Column 1,2 and 3 respectively)
11B(3)a3 Columns 1,2 and 3) should be equal to or less than 11B(3)b3 (Column 1,2 and 3 respectively)
11B(3)a4 Columns 1,2 and 3) should be equal to or less than 11B(3)b4 (Column 1,2 and 3 respectively)

b. Maximum Amount Pledged During Reporting Period:

Fair
Value

Carrying
Value

3

Amount
Borrowed
at Time of
Maximum
Collateral

1. Current Year Total General and Separate Accounts Maximum Collateral Pledged
Lines 2+3)

$ 326,071,302

$ 354,131,387

$ 252,900,000

2. Current Year General Account Maximum Collateral Pledged 326,071,302 | 354,131,387 | 252,900,000
3. Current Year Separate Account Maximum Collateral Pledged — — —
4. Prior Year-end General and Separate Accounts Maximum Collateral Pledged 393,982,075 | 432,618,665 | 252,900,000
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STATEMENT AS OF JUNE 30, 2026 OF THE Nassau Life Insurance Company

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

a. Amount as of the Reporting Date:

1 2 3 4
Funding
Agreements
General Separate Reserves
Total 2+3 Account Account Established
1. Current Year
(a) Debt $ —$ —|$ — XXX
(b) Funding Agreements 252,900,000 | 252,900,000 —| 251,831,280
(c) Other — — — XXX
(d) Aggregate Total (Lines a+b+c) 252,900,000 | 252,900,000 —| 251,831,280
1. Prior Year-end
(a) Debt — — — XXX
(b) Funding Agreements 252,900,000 | 252,900,000 —| 252,046,774
(c) Other — — — XXX
(d) Aggregate Total (Lines atb+c) 252,900,000 | 252,900,000 — | 252,046,774

b. Maximum amount borrowed during the Reporting Period (Current Quarter):

1 2 3
General Separate
Total 2+3 Account Account
(1) Debt $ —Is —Ts _
(2) Funding Agreements 252,900,000 | 252,900,000 —
3) Other — — —
(4) Aggregate Total (Lines 1+2+3) 252,900,000 | 252,900,000 —

c. FHLB - Prepayment Obligations:

Does the Company have
prepayment obligations under
the following arrangements

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

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

A, B, C, D. For purposes of statutory accounting, the Company is not directly liable for a defined benefit plan.
E-1. No material changes.
13. Capital and Surplus, Dividend Restrictions and Quasi-Reorganizations
No material changes.
14. Liabilities, Contingencies and Assessments
A-E.No material changes.
F. All Other Contingencies
Litigation and Regulatory Matters
The Company is regularly involved in litigation and arbitration, both as a defendant and as a plaintiff. The
litigation and arbitration naming the Company as a defendant ordinarily involves the Company’s businesses
and operations. In certain of these matters, the plaintiffs are seeking large and/or indeterminate amounts,
including punitive or exemplary damages.
The Company periodically receives informal and formal requests for information from various state and

federal governmental agencies and self-regulatory organizations related to the Company’s products and
practices. It is the Company’s practice to cooperate fully in these matters.
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15.

16.

17.

18.

19.

STATEMENT AS OF JUNE 30, 2026 OF THE Nassau Life Insurance Company

It is not feasible to predict or determine the ultimate outcome of all litigation, arbitration or regulatory
proceedings or to provide reasonable ranges of potential losses. It is believed that the outcome of the
Company’s litigation, arbitration, and regulatory matters are not likely, either individually or in the aggregate,
to have a material adverse effect on the financial condition of the Company beyond the amounts already
reported in these financial statements. However, given the large or indeterminate amounts sought in certain of
these matters and the inherent unpredictability of litigation, arbitration, and regulatory investigations, it is
possible that an adverse outcome in certain matters could, from time to time, have a material adverse effect on
the results of operations or cash flows in particular quarterly or annual periods.

Litigation related to lapsed California policies

On October 27, 2022, a putative class action captioned Velez v. Foresters Life Insurance and Annuity
Company (“FLIAC”) was filed in the Superior Court of the State of California, Los Angeles County. On
December 9, 2022, the Company timely removed the case to the United States District Court for the Central
District of California, 2:22-cv-08932. The litigation alleges that FLIAC, which was merged into the Company
effective July 8, 2020, improperly lapsed life insurance policies issued in California without fully complying
with California Insurance Code Sections 10113.71 and 10113.72. The litigation makes substantially the same
allegations made in litigation filed against FLIAC prior to the merger with the Company in Siino v. Foresters
Life and Annuity Company filed in the United States District Court for the Northern District of California,
4:20-cv-02904, in which class certification was subsequently denied. In Siino, FLIAC filed an appeal to the
United States Court of Appeals for the Ninth Circuit in relation to the granting of summary judgment and
Plaintiff filed a cross-appeal relating to the denial of class certification. Thereafter, the Plaintiff decided not to
pursue the cross-appeal and it was later dismissed on August 29, 2024. Oral argument on the Siino appeal was
heard on January 14, 2025. The Ninth Circuit thereafter filed its Opinion on April 1, 2025, affirming in part
and reversing in part the district court’s grant of summary judgment as to the declaratory relief claim.
Although the substantive issues in the litigation have now been resolved, the parties are awaiting a final
judgment from the district court that is consistent with the Ninth Circuit’s decision. In Velez, the Plaintiff
withdrew her motion for class certification. Considering the appeal in Siino, on April 1, 2024, the parties filed
a joint stipulation to stay the Velez case. The stay was lifted on June 27, 2025, following the issuance of the
Ninth Circuit’s decision in Siino. After being granted leave to amend, Plaintiff filed its First Amended
Complaint on December 18, 2025, dispensing with the class allegations and strategically narrowing the case
to a single claim for alleged violations of California’s Unfair Competition Law. FLIAC answered the First
Amended Complaint on January 8, 2026, and contemporaneously filed a notice of waiver of the adequate-
remedy-at-law defense in a bid to keep the case in federal court. On March 23, 2026, after the filing of an
amended joint case management report, the case was remanded to state court. The Company has appealed this
decision. The Company continues to dispute the allegations in First Amended Complaint and will continue to
vigorously defend this lawsuit.

Leases
No material changes.

Information About Financial Instruments With Off-Balance Sheet Risk and Financial Instruments With
Concentrations of Credit Risk

No material changes.

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

A. The Company did not have any transfers of receivables reported as sales.

B. The Company did not have any transfers and servicing of financial assets.

C. The Company did not have any wash sales.

Gain or Loss to the Reporting Entity from Uninsured Plans and the Uninsured Portion of Partially Insured Plans
The was no gain or loss from uninsured A&H plans and the uninsured portion of partially insured plans.

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

The Company has no direct premiums written or produced by managing general agents or third-party
administrators.
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STATEMENT AS OF JUNE 30, 2026 OF THE Nassau Life Insurance Company

20. Fair Value Measurements

A. The tables below provide information about the Company’s use of fair value measurements.

1) Fair Value Measurements at Reporting Date:

Net Asset
Value
Description for each class of asset or liability (Level 1) (Level 2) (Level 3) (NAV) Total
a. Assets at fair value:
Perpetual Preferred Stock
Industrial and Misc. $ — $§ 17625206 $§ 7,225140 $ — $ 24,850,346
Parent, Subsidiaries and Affiliates — — — — —
Total Perpetual Preferred Stock — 17,625,206 7,225,140 — 24,850,346
Bonds
Issuer Credit Obligations — — 752,927 — 752,927
Asset-Backed Securities — 1,354,151 1,967,047 — 3,321,198
Total Bonds — 1,354,151 2,719,974 — 4,074,125
Common Stock
Industrial and Misc. — — 19,586,827 — 19,586,827
Parent, Subsidiaries and Affiliates — — — — —
Total Common Stocks — — 19,586,827 — 19,586,827
Derivative assets
Swaps — 43,017,726 — — 43,017,726
Futures — — — — —
Options — 284,370 — — 284,370
Total Derivatives — 43,302,096 — — 43,302,096
Other Long-Term Assets
Residual Tranches — 3,745,390 117,322,633 — 121,068,023
Total Other Long-Term Assets — 3,745,390 117,322,633 — 121,068,023
Separate account assets 3,113,999,890 147,307,161 100,183 — 3,261,407,234
Total assets at fair value/NAV $3,113,999,890 $ 213,334,004 $ 146,954,757 §$ — $3,474,288,651
b. Liabilities at fair value:
Derivative liabilities $ — § 42933225 § $ — $§ 42,933,225
Total liabilities at fair value $ — $ 42933225 $ — 95 — $§ 42,933,225
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STATEMENT AS OF JUNE 30, 2026 OF THE Nassau Life Insurance Company

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

Total gains | Total gains
Beginning | Transfers Transfers | and (losses) | and (losses) Ending
Balance at into out of included in | included in Balance at
Description 04/01/2026 Level 3 Level 3 Net Income Surplus Purchases | Issuances Sales Settlements | 6/30/2026
Assets
Perpetual Preferred stock
Industrial and Misc $ 7,564,132 (% —|$ —1$ —|$ (338992 $ —|$ —1|$ —1|$ 7225140
Parent, Subsidiaries
and Affiliates — — — — — — — — — —
Total Perpetual Preferred Stocks 7,564,132 — — — (338,992) — — — — 7,225,140
Bonds
Issuer Credit Obligations 8,025,821 — — (398,623) (132,033) — —| (6,742,239) — 752,926
Asset-Backed Securities 1,769,794 1,424,250 | (1,250,000) — (50,000) 76,052 — (3,048) — 1,967,048
Total Bonds 9,795,615 1,424,250 | (1,250,000) (398,623) (182,033) 76,052 —| (6,745,287) — 2,719,974
Common Stock
Industrial and Misc 20,247,730 — — — (660,903) — — — —| 19,586,827
Parent, Subsidiaries
and Affiliates — — — — — — — — — —
Total Common Stocks 20,247,730 — — — (660,903) — — — —| 19,586,827
Other Long-Term Assets
Residual Tranches 107,011,275 7,496,213 — —| (1,313,655)] 4,163,603 — (34,803) —| 117,322,633
Total Other Long-Term Assets 107,011,275 7,496,213 — —| (1,313,655)] 4,163,603 — (34,803) —| 117,322,633
Separate account assets 112,380 — — — (143) — — (12,054) — 100,183
Total assets at fair value $144,731,132| $ 8,920,463 | $ (1,250,000)| § (398,623)| § (2,495,726)| $ 4,239,655 | $ —1|$ (6,792,144)| $ — | $146,954,757
Liabilities $ —|$ —|$ —1|$ —|$ —|$ —|$ —1$ —1$ —1|$ —
Total liabilities at fair value $ —1|$ —1|$ —1$ —|$ —|$ —1|$ —|$ —1|$ —|$ —

3) Transfers into Level 3 primarily represent private securities for which Level 2 input assumptions for
valuation pricing were no longer applicable. Transfers out of Level 3 primarily represent public securities

for which reliable Level 2 input assumptions for valuation pricing became obtainable.

4)

a)

Description of valuation techniques and the inputs used in the fair value measurement

Level 2 - inputs to the valuation methodology include quoted prices for similar assets and liabilities in

active markets, and inputs that are observable for the asset or liability, either directly or indirectly, for
substantially the full term of the financial instrument. Examples of such instruments include
government-backed mortgage products, collateralized mortgages, debt obligations and certain high-
yield debt securities.

b)

Level 3 - inputs to the valuation methodology are unobservable and significant to the fair value

measurement. Unobservable inputs reflect management’s best estimate of what hypothetical market
participants would use to determine fair value. Examples of valuation techniques used based on
unobservable inputs include, but are not limited to, internal models, direct broker quotes and
professional judgment.

B. The Company has no other fair value disclosures.

C. Below is a listing of the aggregate fair value for all financial instruments and the level within the fair value

hierarchy:
Not
Net Asset Practicable
Aggregate Admitted Value (Carrying
Type of Financial Instrument Fair Value Assets (Level 1) (Level 2) (Level 3) (NAV) Value)
Issuer Credit Obligations $3,363,681,061 | $3,942,273,348 | $ —1$2,229,295,312 | $1,134,385,749 | $ —1$ —
Asset-Backed Securities 1,277,350,339 | 1,361,522,707 —| 1,129,819,694 | 147,530,645 — —
Common Stocks 19,586,827 19,586,832 — — 19,586,827 — —
Cash, Short Term & Cash Equivalents 74,204,541 74,270,511 59,631,542 14,572,999 — — —
Preferred Stock 37,021,200 39,410,633 — 24,779,306 12,241,894 — —
Residual Tranches,Surplus Debentures
& Capcos 236,631,657 | 227,579,540 —| 113,096,609 | 123,535,048 — —
Mortgage Loans 368,469,030 | 394,897,076 — —| 368,469,030 — —
Derivatives (38,153,279) 368,870 — (38,153,279) — — —
Separate Account Assets 3,261,407,234 | 3,261,407,234 | 3,113,999,890 | 147,307,161 100,183 — —
Total Assets $8,600,198,610 | $9,321,316,751 | $3,173,631,432 | $3,620,717,802 | $1,805,849,376 | $ —1$ —

D. As of June 30, 2026, the Company had no investments where it is not practicable to estimate fair value.

E. The Company did not use the NAV practical expedient pursuant to SSAP No. 110R, Fair Value.
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33.

STATEMENT AS OF JUNE 30, 2026 OF THE Nassau Life Insurance Company

Other Items

A. The Company did not have any unusual or infrequent items to record.

B. The Company did not have any troubled debt restructurings during the reporting period.

C. The Company did not have any other disclosures during the reporting period.

D-J. No material changes.

Events Subsequent

The Company has evaluated events subsequent to June 30, 2026 and through the financial statement issuance date

of August 14, 2026. It has been determined that there have been no events that have occurred that would require

adjustments to our financial statements.

Reinsurance

No material changes.

Retrospectively Rated Contracts & Contracts Subject to Redetermination

The Company did not report any retrospectively rated contracts or contracts subject to redetermination.

Change in Incurred Losses and Loss Adjustment Expenses

A. Reserves as of December 31, 2025 were $14,095,823. As of June 30, 2026, $536,422 has been paid for
incurred losses attributable to insured events of prior years. Reserves remaining for prior years are now
$13,585,836 as a result of unpaid claims principally on the Group Accident and Health line of business.
Therefore, there has been $26,436 of unfavorable prior year development since December 31, 2025. Increases
or (decreases) are 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. There were no significant changes in methodologies and assumptions used in calculating the liability for
unpaid losses and loss adjustment expenses.

Intercompany Pooling Arrangements

No material changes.

Structured Settlements

No material changes.

Health Care Receivables

The Company does not have health care receivables.

Participating Policies

No material changes.

Premium Deficiency Reserves

No material changes.

Reserves for Life Contracts and Annuity Contracts

No material changes.

Analysis of Annuity Actuarial Reserves and Deposit Type Contract Liabilities by Withdrawal Characteristics
No material changes.

Analysis of Life Actuarial Reserves by Withdrawal Characteristics

No material changes.
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35.

36.

STATEMENT AS OF JUNE 30, 2026 OF THE Nassau Life Insurance Company

Premium & Annuity Considerations Deferred and Uncollected
No material changes.

Separate Accounts

No material changes.

Loss/Claim Adjustment Expenses

No material changes.

7.12



2.1

22

3.1

3.2

3.3

3.4

3.5

4.1

4.2

6.1

6.2

6.3

6.4

6.5

6.6

71

7.2

8.1

8.2

8.3

8.4

STATEMENT AS OF JUNE 30, 2026 OF THE Nassau Life Insurance Company

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

GENERAL

Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of
Domicile, @s requIred DY the IMOGEI ACE? ..ottt b bbbttt a et e ae e eh e e eh e e eh £ e b e e bt e b e e a bt ea bt ea bt emeesheeaheeebe e et e e beenbeenneanneanne

If yes, has the report been filed with the dOmICIIANY STAIE? ..ottt

Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the
[ECT0ToTa (1aTe T =T (14T PSSRSO

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

Yes[ 1 No[X]

Yes [ ] No[ ]

Yes[ 1 No[X]

Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which
(3= e I T T 4= o PRSI
If yes, complete Schedule Y, Parts 1 and 1A.

Have there been any substantial changes in the organizational chart since the prior quarter end? ............ccocoviiiii e

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

Is the reporting entity publicly traded or a member of @ publicly traded GroUP? ..........cooiiiiiiiiii e

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

Yes [ X] No[ ]

Yes[ 1 No[X]

Yes[ 1 No[X]

Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? .............cccccooiiiiiiiiiiiiiics

If yes, provide the name of the entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has
ceased to exist as a result of the merger or consolidation.

1 2 3
Name of Entity NAIC Company Code | State of Domicile

If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-
in-fact, or similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved? ......... Yes
If yes, attach an explanation.

State as of what date the latest financial examination of the reporting entity was made or is being made. ..........

Yes[ 1 No[X]

[ 1 No[X] NAT

12/31/2022

]

State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This
date should be the date of the examined balance sheet and not the date the report was completed or released. ...........cccooceiiiiiiiiinnieiciienns

12/31/2022

State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or
the reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet
[6 1Y SO TSRS P RPN

01/29/2026

By what department or departments?
New York Department Of FINANCIAI SEIVICES ......couiiiuiiiiiiiiie ettt ettt e et e et e e st e ea e e eaeeeaeeea e e st e s e e aseeaseeaseeaseeneeeneeeneeaseeseenseanneennean

Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial
statement filed With DEPAIMENTS? ........c.iiiiiieiieeie ettt et e e te e e st e e st e e st e eseeeaeeeseesseesseesseesseenseesseeseeeseenseeseenseenseenseenseensens Yes

Have all of the recommendations within the latest financial examination report been complied With? ..o, Yes

Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or
revoked by any governmental entity during the reporting PEHOA? ..ottt

If yes, give full information:

Is the company a subsidiary of a bank holding company regulated by the Federal Reserve Board? .............

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

Is the company affiliated with one or more banks, thrifts Or SECUNtIES fITMS? ........oiiiiiiii e

If response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit
Insurance Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate's primary federal regulator.

[ 1T N[ T NA[X]

[X] N[ 1 NAI

Yes[ ] No[X]

Yes[ ] No[X]

Yes [ X] No[ ]

1 2
Affiliate Name Location (City, State)

Nassau Alternative Investments LLC . |New York, NY ..
Nassau CorAmerica LLC El Segundo, CA
Nassau Global Credit LLC .... New York, NY
Nassau Global Credit GP LLC New York, NY
NGC CLO Manager LLC .......cccoovevvvrrn .. |New York, NY ..
AIC Credit Opportunities Partners Fund . |New York, NY ..
Nassau Private Credit LLC Darien, CT ..
Nassau Private Credit GP LLC Darien, CT
NPC Credit Opportunities Fund GP, LLC Darien, CT
NPC Diversified Income GP LLC Darien, CT
NCA Realty Partners LLC West Conshohocken, PA ....
NCA Realty Partners GP LLC West Conshohocken, PA ....

Il GP, L.P.
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STATEMENT AS OF JUNE 30, 2026 OF THE Nassau Life Insurance Company

GENERAL INTERROGATORIES

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

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

(a) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional
relationships;

(b) Full, fair, a(F:)curate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;

(c) Compliance with applicable governmental laws, rules and regulations;

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

(e) Accountability for adherence to the code.

If the response to 9.1 is no, please explain:

Has the code of ethics for senior managers been @aMENAEA? ..........c..oi ittt e b e et e et e e st e eseeeaeeeseenseeseeneennean
If the response to 9.2 is yes, provide information related to amendment(s).

Have any provisions of the code of ethics been waived for any of the specified OffICEIrs? .........ooiiiiii s
If the response to 9.3 is yes, provide the nature of any waiver(s).

FINANCIAL

Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? ..............cccoiiiiiiiiis

If yes, indicate any amounts receivable from parent included in the Page 2 amoOunt: ...........cc.ooiiiiiiiiie e $

INVESTMENT

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

Amount of real estate and mortgages held in other invested assets in Schedule BA: ... $..

Yes [ X] No[ ]
Yes[ ] No[X]
Yes[ ] No[X]
Yes [ X] No[ ]
............................. 875,328
Yes[ ] No[X]

Does the reporting entity have any investments in parent, subsidiaries and affiliates? ...............cooii i Yes [ X] No [ ]
If yes, please complete the following:
1 2
Prior Year-End Current Quarter
Book/Adjusted Book/Adjusted
Carrying Value Carrying Value
..69,652,558 3. 79,196,515
Preferred Stock ... .0 $.
Common Stock .0 $.
Short-Term Investments . $.
Mortgage Loans on Real Estate .... .0 $.
All Other ....1,129,393,848 $. ...1,125,216,878
Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 13.21 to 13.26) .... ....1,199,046 ,406 5. ..1,204,413,393
Total Investment in Parent included in Lines 13.21 to 13.26 above 64,585,378 5. 67,707,779
Has the reporting entity entered into any hedging transactions reported on Schedule DB? ..............ccccccoviiiiiiiiiicinne. Yes [ X] No[ 1]
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? ............ Yes[ X] N[ 1 NA[ ]
If no, attach a description with this statement.
For the reporting entity’s security lending program, state the amount of the following as of the current statement date:
15.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2. ..........cccoceiiiiienieiieiieeeeeeee L TR T SRS URURRTRIN 0

15.2 Total book/adjusted carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2
15.3 Total payable for securities lending reported on the liability page. ..........ccccoiiiiiiniiiii e

8.1




STATEMENT AS OF JUNE 30, 2026 OF THE Nassau Life Insurance Company

GENERAL INTERROGATORIES

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

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

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

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

1 2
Name of Custodian(s) Custodian Address
JP MOFgan ChaSe ........ccceueiiieieieieieeee e 4 New York Plaza, 12th Floor, New York, NY 10004-2413 ..........cccoceeee.

16.2 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 2 3
Name(s) Location(s) Complete Explanation(s)
16.3 Have there been any changes, including name changes, in the custodian(s) identified in 16.1 during the current quarter? ..............ccccceies Yes[ 1 No[ X]

16.4 If yes, give full information relating thereto:

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

16.5 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. This includes both primary and sub-advisors. For assets that are managed internally

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

Nassau Asset Management Co
Hami lton Lane Advisors
Goldman Sachs Asset Management, L.P. ...
Conning, INC. oo
Blackrock Investment Management, LLC ...
Fortress IMA Management LLC
New England Asset Management ...

16.5097 For those firms/individuals listed in the table for Question 16.5, do any firms/individuals unaffiliated with the reporting entity (i.e.
designated with a "U") manage more than 10% of the reporting entity’s invested @ssets?..........ccoovrireeeiiinnnrseeeeee s Yes[ 1 N[ X] NAT[ ]

16.5098 For firms/individuals unaffiliated with the reporting entity (i.e. designated with a "U") listed in the table for Question 16.5, does the
total assets under management aggregate to more than 50% of the reporting entity’s invested assets?..........cccccoervrrrceccneenes Yes[ 1 N[ X] NAT[ ]

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

table below.
1 2 3 4
Investment
Management
Central Registration Agreement
Depository Number Name of Firm or Individual Registered With (IMA) Filed

Nassau Asset Management Co
Hamilton Lane Advisors

107738 Goldman Sachs Asset Management, L.P. ...
107423 .. Conning, INC. oeveeeeiiieeeee
108928 .. Blackrock Investment Management, LLC
129612 .. Fortress IMA Management LLC ......
105900 New England Asset Management
17.1  Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? ..................... Yes [ X] No[ ]

17.2  If no, list exceptions:

18. By self-designating 5GlI securities, the reporting entity is certifying the following elements for each self-designated 5GI security:
a. Documentation necessary to permit a full credit analysis of the security does not exist or an NAIC CRP credit rating for an FE or PL
security is not available.
b. Issuer or obligor is current on all contracted interest and principal payments.
c. The insurer has an actual expectation of ultimate payment of all contracted interest and principal.
Has the reporting entity Self-designated SGI SECUNMEIES? ............ceeuruiiiiirieieieietetee ettt s s e e et s et ese e et s s et eseseseseessesesesennnene Yes [ X] No[ ]

8.2



STATEMENT AS OF JUNE 30, 2026 OF THE Nassau Life Insurance Company

GENERAL INTERROGATORIES

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

a. The security was either:

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

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

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

security.

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

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

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

o

20. By assigning FE to a Schedule BA non-registered private fund, the reporting entity is certifying the following elements of each self-designated
FE fund:

a. The shares were purchased prior to January 1, 2019.

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

c. The security had a public credit rating(s) with annual surveillance assigned by an NAIC CRP in its legal capacity as an NRSRO prior to
January 1, 2019.

d. The fund only or predominantly holds bonds in its portfolio.

e. The current reported NAIC Designation was derived from the public credit rating(s) with annual surveillance assigned by an NAIC CRP
in its legal capacity as an NRSRO.

f. The public credit rating(s) with annual surveillance assigned by an NAIC CRP has not lapsed.

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

8.3
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STATEMENT AS OF JUNE 30, 2026 OF THE Nassau 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

B I 4 T T o= T 1= SRRSO B
B B Tt o oY g L= T 1Y FoT (o= o 1= B
1.13 COMMEICIAI IMOTIGAGES ..........vvvvieieieeee ettt ettt ettt et a e e e e st e s et e s es e ae e s e s et e s e s e s esess s s ss e s et e s et esesess s ss et esesesesesnssasssesasesesesn B 394,897,073
1.14 Total Mortgages in GO0 SANGING .......c.cvovveeceeeeeee e e e eeaeee et s s saeae et es s s s seteses s s aesssesesasssassssesasssassssssesessssansnsssannans $ 394,897,073

1.2 Long-Term Mortgages In Good Standing with Restructured Terms

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

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

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

1.32 Residential Mortgages

1.33 Commercial Mortgages ...

1.34 Total Mortgages with Interest Overdue more than Three MONthS ...........cocoiiiiiiiiiii s $ 0

1.4 Long-Term Mortgage Loans in Process of Foreclosure

B I 4 T o]y o= T 1= B
I Tty o LY g L= T 1Y FoT (o= o 1= B
1.43 COMMEICIAl IMOTIGAGES ... e iutieiti ittt ettt ettt ettt sh e s b e e s bt e bt e s bt e a bt eaeeea e e s he e eh e e eb e e b e e a b e e abeem bt eabeeheesheesheesbeenbeenbeenbeennennnn B
1.44 Total Mortgages in ProCess Of FOrECIOSUTE ..........o. ittt ettt e e s e e et e b e s e et e eneeenteeneeeneenneenen B 0
1.5 Total Mortgage Loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LiNes 3.1 + 3.2) ....c.ceverrruereeeeeeeeeeeees e $ 394,897,073

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

BRI =4 T o]y o = T 1= SRS B
Y2 S Tty o LY g L= T 1Y FoT (o= o 1= B
1.63 COMMEICIAl IMOTIGAGES ... e eutiiite ittt ittt ettt ettt ettt et sh e bt e s be e bt e a bt e a bt eae e ea e e e Re e eh e e sb £ e b e e a bt e abeem b e eab e eheesheesbeesbe e beenbeenbeennennne B
1.64 Total Mortgages Foreclosed and Transferred to Real EState ..o $ 0

2. Operating Percentages:

2.1 AGH I0SS PEICENT ......oeeeiveeteteeeee ettt vttt eee e et et et et et et e s e ae s et e s et et et et esese st esss e s e s et et esessas s ss et e s et e s eses e st s es e st e s et eseesas s e s et ese s e s et esess s et esetesesesens SAeAeaett et et eeeaenene ettt e et eaenene 0.000 ‘%

2.2 A&H COSt CONTAINMENT PEICENL .........cvviviiieiiiieietetetcteeetee et et e teteteseseee et st et eses et eseseas et ssesesesesesesess s eseses et et et ssessesesesesesesesessas s ss s et et et et essas s ssas e s e e e et eeseseeeeenene e e s e s eseeeaenens 0.000 ‘%

2.3 A&H expense percent excluding COSt CONtAINMENT EXPENSES .........c.c.euiiiiiiiiiretetitieeeee et e te et tetesee et et e sesetesesess st st et esesesesesess s st asesesesesess Saeseaesesaseseseseneneneasasaseseeenenens 0.000 ‘%
3.1 Do you act as a custodian for health SAVINGS GCCOUNES? ...........cceueviiiieeceeee e et eeeescae et eeesssa s tesesenssaesesesesenssseaesesesensssesesesasensraneeea Yes[ ] No[X]

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

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

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

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

5.2 If no, explain:

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

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

Outstanding
Date Lien Amount

Total 0
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STATEMENT AS OF JUNE 30, 2026 OF THE Nassau Life Insurance Company

SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

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




STATEMENT AS OF JUNE 30, 2026 OF THE Nassau Life Insurance Company
SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year To Date - Allocated by States and Territories

Direct Business Only
Life Contracts 4 5 6 7
Accident and
Health Insurance
Premiums,
Including Policy, Total
Life Insurance Annuity Membership Other Columns Deposit-Type
States, Etc. Premiums Considerations | and Other Fees | Considerations 2 Through 5 Contracts
1. Alabama ... AL
2. Alaska ... AK
3. Arizona..... . AZ
4. Arkansas .. .. AR
5. California .. CA
6. Colorado ...... .. CO
7. Connecticut .. .. CT
8. Delaware. ............. .. DE
9. District of Columbia . . DC
10. Florida .. .. FL
11.  Georgia .. GA
12.  Hawaii .. .. HI
13. Idaho .... . ID
14.  lllinois ... . IL
15. Indiana. . IN
16. lowa ..... . 1A
17. Kansas . .. KS
18.  Kentucky ......oocveiiiiiiiii KY
19.  LouiSiana .......ccceeeiiiiiiiiiee e LA
20. Maine .......
21.  Maryland .
22. Massachusetts .............cccooiiiiiiis MA
23.  Michigan ........ccccooviiiiiiiiicceeeee Mi
24. Minnesota . .. MN
25. Mississippi .. MS
26.  MIiSSOUN ...ooeiiiiiiiiiiiiiciiieec e MO
27, MONtana ..........ocoooiiiiiii s MT
28. Nebraska .. .. NE
29. Nevada ........ .. NV
30. New Hampshire ... NH
31. New Jersey .....ccccooverivieiiiiccciec e NJ
32.  New Mexico . NM
33. New York .....
34. North Carolina ..
35. North Dakota
36. Ohio ..cccueenee
37. Oklahoma .
38. Oregon .........
39. Pennsylvania ...
40. Rhode Island ....
41.  South Carolina .
42.  South Dakota ...
43. Tennessee ...
44. Texas .......
45.  Utah .....
46. Vermont
A7, VIrginia ....oooccoeeiiiiiec e
48.  Washington ...
49. West Virginia
50. Wisconsin ....
51, WYOMING ...oooiiiiiiiiiiiiiiece e
52.  American Samoa ..........ccceceeeiieeeiineenineeans AS
53. Guam ............. .. GU
54. Puerto Rico ...... .. PR
55. U.S.Virginlslands ..........cccocoviiiiniiniinnnn. \
56. Northern Mariana Islands ....................ccc... MP
57. Canada .......ccccceevveennens .. CAN K
58. Aggregate other alien .. .. OT ....488,005 |.
59.  SUBLOtAl ..c.oiiiiie e 100,244, 121
90. Reporting entity contributions for employee benefits
PIANS. ..o XXX i o [ [ [ [ [V A
91. Dividends or refunds applied to purchase paid-up
additions and annuIties.............ccceeereeveeeeeneenes forreees XXt oo 30,790,838 |...oovieeiiieiiieiins [ e o 30,790,838 |.....cviveieiiiine
92. Dividends or refunds applied to shorten endowment|
or premium paying period............ccoocceveereeeiinneeees foees XXX e i e e e (VN
93.  Premium or annuity considerations waived under
disability or other contract provisions.................... oo XXXo.ooo 878,028 |. . 878,028 |..
94.  Aggregate or other amounts not allocable by state..|....... XXX.......[oeoveeiiiiininnns 0 oo 0 o 0 s O e 0.
95.  Totals (direct bUSINESS)......c.ceveuevveievvrenireririeeeeen s XXX . 131,912,987 |. .. 156,359,831 |..
96.  Plus reinsurance assumed. ..........cooeeeereeneeneeneeneenes oo XXX ...10,941,936 |. .... 10,941,936 |..
97  Totals (all DUSINESS).......cceeevrreirieirieirieereeneea e XXX . 142,854,923 |. oo 167,301,767 |..
98.  Less reinsurance ceded.........ocooereerereeneeneneneneens eoeees XKoo | 18,613,117 AT o 1479 | [ 18,731,769
99. Totals (all business) less reinsurance ceded 124,241,806 24,328,192 0 0 148,569,998
DETAILS OF WRITE-INS
58001. ZZZ Other Alien .. ..488,005 |..
58002. ..cocoviiriieiiieiis
58003.
58998. Summary of remaining write-ins for Line 58 from
OVErfIOW PAGE .....vevvveeirieeirieienieenisieesieesieeseeeseoeneees XX oo (U SN [V R (U SN [0 (1 0
58999. Totals (Lines 58001 through 58003 plus
58998)(Line 58 above) 488,005 0 0 0 488,005 0
9401.
9402.
9403.
9498. Summary of remaining write-ins for Line 94 from
OVErfIOW PAGE .....vevvveeirieririeienieenisienenieesieeseeese e XX oo (U SN [V R (U SN [0 (1 0
9499. Totals (Lines 9401 through 9403 plus 9498)(Line
94 above) 0 0 0 0 0 0
(a) Active Status Counts:
1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG...........cccccccvveinr weeene 53 4. Q- Qualified - Qualified or accredited reiNSUrer..............ccooeeveeeeieeeieieies ceea 0
2. R - Registered - Non-domiciled RRGS..........coiiiiiiiiiiiieeiiee et ene aeaines 0 5. N-None of the above - Not allowed to write business in the state............. ... 4

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

11
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STATEMENT AS OF JUNE 30, 2026 OF THE Nassau Life Insurance Company

Schedule Y - Information Concerning Activities of Insurer

Members of a Holding Company Group
Part 1 Organizational Chart

As of 6/30/2026

Names of Parent, Subsidiaries or Affiliates Domiciliary | NAIC Company ID Number Directly Controlled By Ownership
Location Code Percentage
David Dominik
Golden Gate Private Equity, Inc. DE 94-3361271 David Dominik 100
GGC Fund IlI" CYM 1002
Nassau NAMCO Blocker LLC CYM Golden Gate Capital Opportunity Fund-A, L.P Contract
Nassau NAMCO Splitter, L.P. CYM GGC Opportunity Fund Management, L.P. Contract
Nassau Saybrus Blocker LLC CYM Golden Gate Capital Opportunity Fund-A, L.P Contract
Nassau Saybrus Splitter, L.P. CYM GGC Opportunity Fund Management, L.P. Contract
GGCOF Nassau Investments, L.P. CYM 98-1472055 Golden Gate Capital Opportunity Fund, L.P. Contract
GGCOF Executive Co-Invest, L.P. CYM Individuals Contract
GGCOF Executive Co-Invest Holdings, Ltd. CYM Individuals Contract
NRH, L.P. CYM 98-1250709 GGCOF Executive Co-Invest Holdings, Ltd. Contract
Nassau Cayman Ltd. CYM N/A NRH, L.P. 100
Nassau Re (Cayman) Ltd. CYM N/A NRH, L.P.3 100
Nassau TRF SPV Lid. CYM N/A Nassau Re (Cayman) Ltd. 100
Nassau Financial Group GP Ltd. CYM 98-1421610 Individuals Contract
Nassau Financial Group, L.P. CYM 98-1421752 Nassau Financial Group GP Ltd. Contract
Nassau Asset Management LLC DE 87-0773412 Nassau Financial Group, L.P. 100
Nassau CorAmerica LLC DE 26-4145792 Nassau Asset Management LLC 100
Nassau CorAmerica Loan Company LLC DE 26-4145792 Nassau CorAmerica LLC 100
Nassau CorAmerica Advisors LLC DE 46-3781541 Nassau CorAmerica LLC 100
NCA Realty Partners LLC DE 87-3252226 Nassau CorAmerica LLC 100
NCA Realty Partners GP LLC DE 87-4074805 Nassau CorAmerica LLC 100
NCA Realty Fund | LP DE 87-4074125 NCA Realty Partners GP LLC Contract
NCA Realty Fund Il LP DE 99-3983500 NCA Realty Partners GP LLC Contract
156W Co-Invest LP DE 33-3956676 NCA Realty Partners GP LLC Contract
NCARP SGP LLC DE 87-3327045 Nassau CorAmerica LLC 100

T“GGC Fund IlI” represents Golden Gate Capital Opportunity Fund, L.P.; Golden Gate Capital Opportunity Fund-A, L.P. and GGCOF IRA Co-Invest L.P.

2 Percentage represents the aggregate ownership among the GGC Fund Ill entities.
3 Non-voting shares of Nassau Re (Cayman) Ltd. are held by Nassau Cayman Ltd.

SchY —Part 1
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Names of Parent, Subsidiaries or Affiliates Domiciliary NAIC Company ID Number Directly Controlled By Ownership
Location Code Percentage
Nassau NGC Holdings LLC DE 98-1584733 Nassau Asset Management LLC 100
Nassau Global Credit GP LLC DE N/A Nassau NGC Holdings LLC 100
NGC Loan Fund LP DE 81-3302407 Nassau Global Credit GP LLC Contract
NGC Enhanced Loan Master Fund LP CYM N/A Nassau Global Credit GP LLC Contract
NGC Enhanced Loan Offshore Fund LP CYM N/A Nassau Global Credit GP LLC Contract
NGC Enhanced Loan Fund LP DE 46-4397929 Nassau Global Credit GP LLC Contract
AIC Credit Opportunities Partners Fund Il UGP, LLC DE N/A Nassau NGC Holdings LLC 100
AIC Credit Opportunities Partners Fund Il GP, L.P. DE N/A Nassau NGC Holdings LLC 100
AIC Credit Opportunities Partners Master Fund II, LP CYM 98-1466405 AIC Credit Opportunities Partners Fund Il GP, Contract
L.P.
AIC COP Investments LLC CYM N/A AIC Credit Opportunities Partners Master Fund Il, | Contract
LP
AIC COP Facility 2, LLC DE N/A AIC Credit Opportunities Partners Master Fund II, | Contract
LP
AIC Credit Opportunities Partners Fund Il (Offshore), L.P. CYM 98-1467700 AIC Credit Opportunities Partners Fund Il GP, Contract
L.P.
AIC Credit Opportunities Partners Fund Il, L.P. DE 83-3057270 AIC Credit Opportunities Partners Fund Il GP, Contract
L.P.
AIC Credit Opportunities Partners Fund II-A, L.P. DE 84-3489721 AIC Credit Opportunities Partners Fund Il GP, Contract
L.P.
AIC Credit Opportunities Partners Mini-Master Fund Il (Offshore), L.P. CYM 98-1467916 AIC Credit Opportunities Partners Fund Il GP, Contract
L.P.

Nassau Global Credit LLC DE 35-2586068 Nassau NGC Holdings LLC 100
NGC CLO Manager LLC DE Nassau Global Credit LLC 100
NGC Management LLC DE 82-4813430 Nassau Global Credit LLC 100
NGC Management (UK) Ltd CYM Nassau Global Credit LLC 100
Nassau NGC Blocker (UK) Ltd. GBR Nassau Global Credit LLC 100

Nassau Global Credit (UK) LLP GBR Nassau NGC Blocker (UK) Ltd. 994
NGC Opportunities GP LLC DE 39-2115535 Nassau NGC Holdings LLC 100
NGC Opportunities Master Fund LP CYM 98-1876091 NGC Opportunities GP LLC Contract
NGC Opportunities Offshore Fund LP CYM 98-1876071 NGC Opportunities GP LLC Contract
NGC Opportunities Onshore Fund LP DE 39-3271621 NGC Opportunities GP LLC Contract

Nassau NPC Holdings LLC DE 99-1187718 Nassau Asset Management LLC 100

Nassau Private Credit LLC DE 83-2636471 Nassau NPC Holdings LLC 100

Nassau Private Credit GP LLC DE 83-2654128 Nassau NPC Holdings LLC 100
Nassau Private Credit Onshore Fund LP DE 83-2670988 Nassau Private Credit GP LLC Contract

4 NGC Management (UK) Ltd owns 1%
2

SchY —Part 1
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Names of Parent, Subsidiaries or Affiliates Domiciliary | NAIC Company ID Number Directly Controlled By Ownership
Location Code Percentage
Nassau Private Credit Master Fund LP CYM N/A Nassau Private Credit GP LLC Contract
Nassau Private Credit Offshore Fund LP CYM 98-1476251 Nassau Private Credit GP LLC Contract
NPC Tactical Opportunities Fund LP DE Nassau Private Credit GP LLC Contract
BSL Corporate Credit Opportunities 1 LP DE 93-3064288 Nassau Private Credit GP LLC Contract
NPC SGP LLC DE 84-2253380 Nassau NPC Holdings LLC 100
NPC Diversified Income GP LLC DE 93-3100114 Nassau NPC Holdings LLC 100
NPC Diversified Income Ratings Passthrough Feeder Fund LLC DE 33-2261968 NPC Diversified Income GP LLC Contract
NPC Diversified Income Fund LP DE 93-3088091 NPC Diversified Income GP LLC Contract
NPC Diversified Income Master Fund LP CYM 98-1747916 NPC Diversified Income GP LLC Contract
NPC Diversified Income Offshore Fund LP CYM 98-1748165 NPC Diversified Income GP LLC Contract
NPC Credit Opportunities Fund GP, LLC DE 93-4196946 Nassau NPC Holdings LLC 100
NPC Credit Opportunities Onshore Fund, LP DE 93-4180444 NPC Credit Opportunities Fund GP, LLC Contract
NPC Credit Opportunities Offshore Fund, LP CYM 98-1759587 NPC Credit Opportunities Fund GP, LLC Contract
NPC Credit Opportunities Master Fund, LP CYM 98-1759572 NPC Credit Opportunities Fund GP, LLC Contract
Nassau Alternative Investments LLC DE 83-2559102 Nassau Asset Management LLC 100
NAMCO Services LLC DE 84-3366256 Nassau Asset Management LLC 100
Nassau BPC Holdings LLC DE 87-3194014 Nassau Asset Management LLC Contract®
Nassau Insurance Group Holdings GP, LLC DE 47-5299012 Nassau Financial Group GP Ltd. Contract
Nassau Insurance Group Holdings, L.P. DE 38-3981572 Nassau Insurance Group Holdings GP, LLC Contract
The Nassau Companies DE 47-5128985 Nassau Insurance Group Holdings, L.P. 100
Nassau Life Insurance Company of Kansas KS 68284 48-0557726 The Nassau Companies 100
Nassau Life and Annuity Company CT 93734 43-1240953 The Nassau Companies 100
Nassau Life and Annuity Company ABS C-| DE Nassau Life and Annuity Company 100
Nassau Life and Annuity Company ABS D-| DE Nassau Life and Annuity Company 100
Lynbrook Re, Inc. VT 16585 83-4356685 Nassau Life and Annuity Company 100
Nassau Distribution Holdings Il LLC DE Nassau Life and Annuity Company 100
Golub Capital NFG Lending Funding |, L.P. DE Nassau Life and Annuity Company 100
Golub Capital NFG Lending Master Fund |, LLC DE Golub Capital NFG Lending Funding |, L.P. 100
Golub Capital NFG Lending Funding Il, L.P. DE Nassau Life and Annuity Company 100
Golub Capital NFG Lending Master Fund Il, LLC DE Golub Capital NFG Lending Funding Il, L.P. 100
Nassau CFO 2026 Fund LLC DE Nassau Life and Annuity Company 71.188
NSRE Saybrus Holdings, LLC DE The Nassau Companies 100
Sunrise Re, Inc. VT 84-3945103 The Nassau Companies 100
Nassau Re/lmagine LLC DE The Nassau Companies 100

5 Equity interests are owned by Nassau Asset Management LLC (11.92%), Nassau Life Insurance Company (22.02%), Nassau Life and Annuity Company (22.02%) and PHL Variable Insurance Company (44.04%).

6 Nassau Life Insurance Company owns 20.76%; Nassau 2019 CFO Fund LLC owns1.55% and The Nassau Companies owns 6.51%.
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STATEMENT AS OF JUNE 30, 2026 OF THE Nassau Life Insurance Company

Names of Parent, Subsidiaries or Affiliates Domiciliary | NAIC Company ID Number Directly Controlled By Ownership
Location Code Percentage

Nassau Employee Co-Invest Fund Il LLC DE 47-5128985 The Nassau Companies 517
The Nassau Companies of New York DE 06-1599088 The Nassau Companies 100
Nassau CLO SPV-I LLC DE 82-3502154 The Nassau Companies 100
Nassau CLO SPV-IILLC DE 83-1785900 The Nassau Companies 100
Nassau Life Insurance Company NY 67814 06-0493340 The Nassau Companies of New York 100
Nassau Life Insurance Company ABS A-| DE Nassau Life Insurance Company 100
Nassau Life Insurance Company ABS B-| DE Nassau Life Insurance Company 100
PM Holdings, Inc. CT 06-1065485 Nassau Life Insurance Company 100
Phoenix Founders, Inc. CT 06-0860167 PM Holdings, Inc. 100

Nassau 2019 CFO LLC DE 84-2346847 Nassau Life Insurance Company 76.738
Nassau 2019 CFO Fund LLC DE 83-2511417 Nassau 2019 CFO LLC 100
NAIC Investments Holdings Ltd. CYM The Nassau Companies 100
AIC Company Limited CYM 98-1034941 NAIC Investments Holdings Ltd. 100
AIC Investments (LHR) Ltd. CYM AIC Company Limited 100
AIC Investments (Cayman) Ltd. CYM AIC Company Limited 100
AIC Investments (STN) Ltd. CYM AIC Company Limited 100
AIC Investments (STN RI) Ltd. CYM AIC Investments (STN) Ltd. 100
NGC Investments (NW) Ltd. CYM AIC Company Limited 100
NGC Investments (NW RI) Lid. CYM NGC Investments (NW) Ltd. 100
Nassau Reinsurance LLC DE 47-3724102 Nassau Insurance Group Holdings, L.P. 100
NSRE BD Holdco LLC DE 83-2726475 Nassau Reinsurance LLC 100
1851 Securities, Inc. DE 27-1619945 NSRE BD Holdco LLC 100

GGC Opportunity Fund Management GP, Ltd. CYM GGC Opportunity Fund Management GP, Ltd. Board

GGC Opportunity Fund Management, L.P. CYM 98-0546997 GGC Opportunity Fund Management GP, Ltd. Contract
GGC Opportunity Fund Entities® CYM GGC Opportunity Fund Management, L.P. Contract

Williston Holdings LLC DE 27-1434376 GGC Opportunity Fund Entities 96.010
Williston Financial Group LLC DE 27-1434397 Williston Holdings LLC 100
Valutrust Solutions, LLC KS 27-3972891 Williston Financial Group LLC 100
WEFG Lender Services, LLC MN 20-5836762 Williston Financial Group LLC 100
WEFG Lender Services, LLC AL 80-0936767 WEFG Lender Services, LLC 100
WEFG Lender Services, LLC AR 80-0766075 WEFG Lender Services, LLC 100
WEFG Lender Services, LLC X 26-4627021 WEFG Lender Services, LLC 100

7 Current employees of The Nassau Companies of New York and its affiliates own 52%.

8 PHL Variable Insurance Company and an employee of The Nassau Companies of New York own 23.27%.
9 The GGC Opportunity Fund Entities are comprised of: (i) Golden Gate Capital Opportunity Fund, L.P. (#98-0546998); (ii) Golden Gate Capital Opportunity Fund-A, L.P. (#98-0546999); (iii) GGCOF Co-Invest, L.P (#98-
0572954); (iv) GGCOF Third Party Co-Invest, L.P. (#98-0572955); (v) GGCOF Executive Co-Invest, L.P. (#98-1033052); and (vi) GGCOF IRA Co-Invest, L.P. (#98-1033053).

10 Percentage represents the aggregate ownership among the GGC Opportunity Fund Entities.
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STATEMENT AS OF JUNE 30, 2026 OF THE Nassau Life Insurance Company

Names of Parent, Subsidiaries or Affiliates Domiciliary | NAIC Company ID Number Directly Controlled By Ownership
Location Code Percentage
WFGLS Title Agency of Utah, LLC uT 20-8801713 WFG Lender Services, LLC 100
WFG Lender Services of Louisiana, LLC LA 86-3788188 WFG Lender Services, LLC 100
WFG National Title Company of Texas, LLC X 27-0890944 Williston Financial Group LLC 100
Universal Title Partners, LLC X 27-1273851 WEFG National Title Company of Texas, LLC 100
WEFG National Title Insurance Company FL 51152 57-0575396 Williston Financial Group LLC 100
WEFG National Title Company of Washington, LLC WA 26-0522240 WEFG National Title Insurance Company 100
Homer Recording District Joint Title Plant Company LLC AK 47-2160319 Kachemak Bay Title Agency, Inc.!! 90.0
Homer Recording District Joint Title Plant Company LLC AK 47-2160319 WEFG National Title Insurance Company'2 10.0
MyHome, a Williston Financial Group Company, LLC DE 45-2654474 Williston Financial Group LLC 100
ITC Holdings, Inc. CA 80-0268853 Williston Financial Group LLC 100
WEFG National Title Company of California CA 95-3621359 ITC Holdings, Inc. 100
Alliance Title Agency, LLC AZ 85-1213894 ITC Holdings, Inc. 4013
ClosingBot Title Holdings, LLC DE 88-1727043 ITC Holdings, Inc. 4914
ClosingBot Title, LLC DE 87-4588972 ClosingBot Title Holdings, LLC 100
Diamond Title Agency LLC AZ 92-1916660 ITC Holdings, Inc. 5115
Excel Escrow Services CA 88-2678783 ITC Holdings, Inc. 100
AZ Partners Title Agency LLC AZ 93-1509493 ITC Holdings, Inc. 4016
Cal Prime Title Company CA 93-2578609 ITC Holdings, Inc. 100
Desert Valley Title LLC NV 93-2875588 ITC Holdings, Inc. 51
National Title Agency LLC AZ 93-3699456 ITC Holdings, Inc. 517
Silver Springs Title of Nevada, LLC NV 99-1585358 ITC Holdings, Inc. 51
California Members Title Company CA 35-2589911 ITC Holdings, Inc. 100
Apex Residential Title, LLC AZ 41-3922699 ITC Holdings, Inc. 40
WEFG National Title Company of Clark County WA, LLC WA 38-4008723 Williston Financial Group LLC 100
WFG SPE Holdings, LLC DE 42-2626781 Williston Financial Group LLC 100
Vorto, LLC DE 36-4825366 GGC Opportunity Fund Entities 100
Vorto Technologies, LLC DE 88-0704446 Vorto, LLC 100
5F Logistics, LLC DE 88-0708518 Vorto, LLC 100
5F Tours, LLC DE 87-4682437 5F Logistics, LLC 100

" WFG National Title Insurance Company (listed above) owns the remaining 10% of Homer Recording District Joint Title Plant Company LLC.

12 Kachemak Bay Title Agency, Inc. (listed above) owns the remaining 90% of Homer Recording District Joint Title Plant Company LLC.

13 Alliance Partners, LLC owns the remaining 60% of Alliance Title Agency, LLC.

14 ClosingBot, LLC owns the remaining 51% of ClosingBot Title Holdings, LLC.

15 Olakino, LLC owns the remaining 49% of Diamond Title Agency LLC.

16 AZ Partner Holdings LLC owns the remaining 60% of AZ Partners Title Agency LLC.
Intrastate Title Holdings, LLC owns the remaining 49%.
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Names of Parent, Subsidiaries or Affiliates Domiciliary | NAIC Company ID Number Directly Controlled By Ownership
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LoHi Asset Leasing Marketplace, LLC DE 86-2425276 5F Logistics, LLC 100
5F Managed Transportation, LLC DE 93-2408254 5F Logistics, LLC 100
LoHi Logistics Holdings, LLC DE 85-1719300 5F Managed Transportation, LLC 100
LoHi Logistics, LLC DE 85-1719312 LoHi Logistics Holdings, LLC 100
Red Rocks Brokerage Holdings, LLC DE 93-3062759 5F Managed Transportation, LLC 100
Red Rocks Brokerage, LLC DE 61-2108710 Red Rocks Brokerage Holdings, LLC 100
Bainbridge Brokerage Holdings, LLC DE 88-0847385 5F Managed Transportation, LLC 100
Bainbridge Brokerage, LLC DE 88-0847101 Bainbridge Brokerage Holdings, LLC 100
Candlestick Freight Holdings, LLC DE 87-1376141 5F Managed Transportation, LLC 100
Candlestick Freight, LLC DE 87-1376559 Candlestick Freight Holdings, LLC 100
Bainbridge Brokerage Canada Holdings, Inc. DE 33-2934672 5F Managed Transportation, LLC 100
Bainbridge Brokerage Canada, Inc. CAN (Ontario) 79786 0962 Bainbridge Brokerage Canada Holdings, Inc. 100
RT0001
5F Transportation, LLC DE 88-0729576 5F Logistics, LLC 100
Fifth Floor Freight Holdings, LLC DE 86-1570396 5F Transportation, LLC 100
Fifth Floor Freight, LLC DE 86-1571282 Fifth Floor Freight Holdings, LLC 100
5F Leasing, LLC DE 88-0630459 5F Logistics, LLC 100
ALM Maintenance, LLC DE 87-3422149 5F Logistics, LLC 100
Truck Fuel Finance, LLC DE 86-3276000 5F Logistics, LLC 100
FreighTrax, LLC DE 88-3059826 5F Logistics, LLC 100
Black Tide Shipping, LLC DE 93-2618532 5F Logistics, LLC 100
JVN Insurance Company AZ 17538 93-3731107 5F Logistics, LLC 100
Vorto Operations Holdings, Inc. DE 85-4142584 Vorto, LLC 100
Vorto Operations, LLC DE 85-4188478 Vorto, LLC 99.5
Vorto Operations International, LLC DE 88-3064690 Vorto, LLC 100
Vorto Operations Mexico Holdings, LLC DE 88-3088473 Vorto Operations International, LLC 100
Vorto Operations Mexico, S. de R.L. de C.V. MX Vorto Operations Mexico Holdings, LLC 99.5
Vorto Operations Canada Holdings, Inc. DE 33-2387038 Vorto Operations International, LLC 100
Vorto Operations Canada, Inc. CAN (Ontario) 79786 0566 99.5
RT0001
PHL Holdings, LLC DE 87-3491936 GGC Fund 11" 100
PHL Delaware LLC DE PHL Holdings, LLC 100
DSM Sands LLC DE PHL Delaware LLC 100
Westgate Delaware LLC DE PHL Delaware LLC 100

8 GGC Fund lII” represents Golden Gate Capital Opportunity Fund, L.P.; Golden Gate Capital Opportunity Fund-A, L.P., GGCOF Executive Co-Invest, L.P., and GGCOF IRA Co-Invest L.P.
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STATEMENT AS OF JUNE 30, 2026 OF THE Nassau Life Insurance Company

SCHEDULE Y

PART 1A - DETAILS OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
. 4736 ...| GGC Group 06-1599088 .. 1129033 ...... The Nassau Companies of New York ............... The Nassau Companies Ownership .100.000 ...|David Dominik ....
4736 ...|GGC Group ... . DSM Sands LLC .......cceeeeen . |PHL Delaware LLC . . | Ownership.. ..}.100.000 ...|David Dominik .
. 4736 ...| GGC Group ... 82-3502154 .. . Nassau CLO SPV-I LLC ..... . | The Nassau Companies ..... . | Ownership.. ..}.100.000 ...|David Dominik .
4736 ...|GGC Group ... .| 06-0493340 .. 1159567 . Nassau Life Insurance Company .| The Nassau Companies of New York . Ownership.. ..}.100.000 ...|David Dominik .
. 4736 ...| GGC Group ... ..| 06-1065485 .. . PM Holdings, Inc. ..|Nassau Life Insurance Company Ownership.. ..}.100.000 ...|David Dominik .
4736 ...|GGC Group ... 27-1619945 1482939 . 1851 Securities, Inc .. [NSRE BD Holdco LLC . Ownership.. ..}.100.000 ...|David Dominik .
. 4736 ...| GGC Group ... 06-0860167 Phoenix Founders, Inc. ...... .|PM Holdings, Inc. ... Ownership.. ..}.100.000 ...|David Dominik .
4736 ...|GGC Group ... 43-1240953 Nassau Life and Annuity Company ...... .| The Nassau Companies ................. .. | Ownership.. .100.000 ...|David Dominik .
L4736 .| GBC GroUD wevvvvvveveeveeeeeeeeeeeeeeeeenneeens | eeveeeene wvnnnenn] ceveeeiieie | i | e, GGC Opportunity Fund Management GP, Ltd. .... GGC Opportunity Fund Management GP, Ltd. . |Board of Directors..
L4736 ...|GGC GrOUD .vvvvvvvvvvvvrverernrnnrnssrsnnnnnnns | vvvveens ceaaen 98-0546997 .. | evvvviiiiiinn | errrrrrniiiniees | i GGC Opportunity Fund Management, L.P. ........ O UIP....... GGC Opportunity Fund Management, GP, Ltd. |Contract .......cccccccvriveremmemeeeeeeehovnnee e [LEL ceiiiiiiiiiiiiiiiiiiies | eeeeeevieeens | e e
L4736 .| GBC GrOUD wevvvvvvvevvveveverveeernrrnnnnennnns | eveeeeeee wnnnnnnn] ceveeeeiiiis | s | e | e GGC Opportunity Fund Entities .........cccuvnee O UIP....... GGC Opportunity Fund Management, L.P. ..... [Contract ......cccccvvvvevveveveenennnncb o o [LEL s e T
L4736 ...|GGC GrOUP .vvvvvvvvvvvvvrevvrevenrrnsnsnnnnnnns | vveveens ceaaen 27-1434376 .. | eeveveeevininn | vverriiiiinines | - Williston Holdings LLC ..oeoveeveeeeeeiieieieeeenns LDE ] NIA....... GGC Opportunity Fund Entities ................ ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee 296,000 ....]iiiiiiiiieeeeeeeeeeeeeeeeeeeeeees | e 2 e
L4736 ...|GGC GrOUP .vvvvvvvvvvvevvvvrnnvrnrnrnrsnnnnnnns | vvvvrens e 27-1434397 .| eveeviiviiinn | eeeerreriiiiieen | Williston Financial Group LLC ............evveee LDE ] NIA....... Williston Holdings LLC ......evvveunnvnniinnnnns ONNErSNIP.ceeeeeeeeeieeeiee e .100.000 ...
L4736 ...|GGC GrOUP .vvvvvvvvvvvvvrevvrevenrrnsnsnnnnnnns | vveveens ceaaen 27-3972891 .. | eviviiiiiiiin | eeeeereniiiiiien | e Valutrust Solutions, LLC .....cccccuunnnnnnnnnnnen LKSe ] NIA....... Williston Financial Group LLC ................ ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .100.000 ...
L4736 ...|GGC GrOUP .vvvvvvvvvvvevvvvrnnvrnrnrnrsnnnnnnns | vvvvrens e 20-5836762 .. | eveverrririnn | ervevnnrreininen | .. WFG Lender Services, LLC ..ocovvvveveeeviiiieennns LN NIA....... Williston Financial Group LLC ................ ONNErSNIP.ceeeeeeeeeieeeiee e .100.000 ...
L4736 ...|GGC GrOUP .vvvvvvvvvvvvvrevvrevenrrnsnsnnnnnnns | vveveens ceaaen 80-0936767 .. WFG Lender Services, LLC ... AL NIA....... WFG Lender Services, LLC .. Ownership .100.000 ...|.
L4736 ...|GGC GrOUP .vvvvvvvvvvvevvvvrnnvrnrnrnrsnnnnnnns | vvvvrens e 80-0766075 .. | .evvvvvrrevenn | wvvvvrrrrnnninns | e, WFG Lender Services, LLC ..ocovvvveveeeviiiieennns AR NIA....... WFG Lender Services, LLC .........ceeeeeeenns ONNErSNIP.ceeeeeeeeeieeeiee e .100.000 ...
L4736 ...|GGC GrOUP .vvvvvvvvvvvvvrevvrevenrrnsnsnnnnnnns | vveveens ceaaen 264627021 .. | evvviiiiiiinn | eeerreeiiiinines | - WFG Lender Services, LLC ...covvvvevveeviiieennnns JURN D U I NIA....... WFG Lender Services, LLC ........ceeeeeeenns ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .100.000 ...
L4736 ...|GGC GrOUP .vvvvvvvvvvvvvrevvrevenrrnsnsnnnnnnns | vveveens ceaaen 20-8801713 .. | weveveeveiiins | ervrvrnrinininen | i WFGLS Title Agency of Utah, LLC ................ U], NIA....... WFG Lender Services, LLC ........ceeeeeeenns ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .100.000 ...
L4736 ...|GGC GrOUP .vvvvvvvvvvvvvrevvrevenrrnsnsnnnnnnns | vveveens ceaaen 27-0890944 .. | eiiiiiiiiiiin | ereerreriiininen | - WFG National Title Company of Texas, LLC .... |.. TX.....] ...... NIA....... Williston Financial Group LLC ................ ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .100.000 ...
L4736 ...|GGC GrOUP .vvvvvvvvvvvvvrevvrevenrrnsnsnnnnnnns | vveveens ceaaen 27-1273851 .. | weveevvvviiinn | eeveeriiiiiniins | e Universal Title Partners, LLC ................... JURN D U I NIA....... WFG National Title Company of Texas, LLC . |OWNership.......ccccevvvvvrvvvvvurvrvnnnnnns ..51.000 ....
Unknown (not affiliated with the GGC
L4736 ...|GGC GrOUP .vvvvvvvvvvvvvrevvrevenrrnsnsnnnnnnns | vveveens ceaaen 27-1273851 .. | eevevvieiiiinn | evereriiiiiiiinn | s Universal Title Partners, LLC ................... JURN D U I NIA....... Newmark Homes Houston, LLC ..........ccccuvvnee OWNErSNIP...eeeeeiiiieiee e 49,000 ... Group) .eeeeerriiiiiiiiiiiieee e [ s 4 ...
GGC Opportunity Fund Management GP, Ltd
L4736 ...|GGC GroUP wevvvevveeeeeeeeeeeeeeeeeeeeeeeeeeees | eeees 51152 ....|57-0575396 .. | .ieeevvvvveies | eeeeeiiiiiiiiien | e WFG National Title Insurance Company ......... LRl IA........ Williston Financial Group LLC ................ ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .100.000 ...
WFG National Title Company of Washington, LLC|
L4736 ...|GGC GrOUP .vvvvvvvvvvvvvrevvrevenrrnsnsnnnnnnns | vveveens ceaaen 260522240 .. | eveviiiiiiiin | errrrriniiiinen | e | s WAL NIA....... WFG National Title Insurance Company ....... ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .100.000 ...
Homer Recording District Joint Title Plant
L4736 ...|GGC GrOUP .vvvvvvvvvvvvvrevvrevenrrnsnsnnnnnnns | vveveens ceaaen 47-2160319 .. Company LLC .. v | A NIA....... WFG National Title Insurance Company ....... Ownership ..10.000 ....
Homer Recording
L4736 ...[GGC Group .oooevveeiiieiiiiieiiieeieeeees [ e A7-2160319 . [ eveviieie [ e | Company LLC ..ocvvvviiiiiiiiiiciie e LK NIA....... Kachemak Bay Title Agency, Inc. ............. OWNErship....ccueeerveriiiieiiieeiieens ..90.000 ...
MyHome, A Williston Financial Group Company,
L4736 ...|GGC GrOUP .vvvvvvvvvvvvvrevvrevenrrnsnsnnnnnnns | vveveens ceaaen 45-2654474 .. vee | DBt NIA....... Williston Financial Group LLC .. Ownership .100.000 ...|....
L4736 ...|GGC GrOUP .vvvvvvvvvvvvrvnvrrnrennnnnrssnnnnnns | vvvvrens cenaen 80-0268853 .. | .eeevvvrririnn | ervrvrrrriinines | e ITC Holdings, INC. wevevveeeeiiiiiiiiiiiiieeee, L CA] e NIA....... Williston Financial Group LLC ................ ONNErSNIP.ceeeeeeieeieeeieeeeeeeeeeeeeeen .100.000 ...
L4736 ...|GGC GrOUD .vvvvvvvvvvvvvvnvrrnrenrnrnrssnnnnnns | vvvveens ceaens 95-3621359 .. | .iiiiiiiiiiinn | eevrrrrrreininen | .- WFG National Title Company of California ... |..CA.....|...... NIA....... ITC Holdings, INC. weveeeveeeeiiiiiiieiieeeeeens OWNErSNIP.ceeeeeeeeeieeeieeeeeeeeeeeeeee .100.000 ...
WFG National Title Company of Clark County
L4736 ...[GBC Group ....eovveeiiiiiiiiiiiiiiiiiiiins | e e, 38-4008723 .| ..oooeeviens [ eniiiiiii [ s WA, LLC vttt LA NIA....... Williston Financial Group LLC ................ 0WNErShip. . cuveeeriiriiiiiiciiiciieeiees .100.000 ...
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STATEMENT AS OF JUNE 30, 2026 OF THE Nassau Life Insurance Company

SCHEDULE Y

PART 1A - DETAILS OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
. 4736 ...| GGC Group 94-3361271 .. Golden Gate Private Equity, Inc. ....ccoeeeenns David Dominik .. Ownership .100.000 ...|David Dominik ....
4736 ...|GGC Group ... GGC Fund 111 .......... [N IR .. | Ownership.. .100.000 ...| ......
. 4736 ...| GGC Group ... 98-1250709 .. NRH, L.P. ........ .. | GGCOF Executive Co-Invest Holdings, Ltd. . |Contract .......cccccvvrvrvivmviivivneeenidveeens veeeeens
4736 ...|GGC Group ... Nassau Cayman Ltd. .. .. [NBH, L.P. ....... . | Ownership.. .100.000 ...|David Dominik .
. 4736 ...| GGC Group ... . Nassau Re (Cayman) Ltd. . ..|NBH, L.P. ....... . | Ownership.. ..}.100.000 ...|David Dominik .
4736 ...|GGC Group ... .| 47-5299012 .. Nassau Insurance Group Holdings GP, LLC .. . [Nassau Financial Group, GP Ltd. .. | Ownership.. .100.000 ...|David Dominik .
. 4736 ...| GGC Group ... ..| 38-3981572 .. Nassau Insurance Group Holdings, L.P. . [Nassau Insurance Group Holdings GP, LLC ... |Contract .......cccccervrrmmvremreeeeeeeniiheenees veveeens David Dominik .
4736 ...|GGC Group ... .| 47-5128985 .. The Nassau Companies .. . [Nassau Insurance Group Holdings, L.P. . | Ownership.. ..}.100.000 ...|David Dominik .
. 4736 ...| GGC Group ... . |48-0557726 .. Nassau Life Insurance Company of Kansas .. .| The Nassau Companies .................... . | Ownership.. ..}.100.000 ...|David Dominik .
4736 ...|GGC Group ... Nassau Reinsurance LLC ... . [Nassau Insurance Group Holdings, L.P. . | Ownership.. ..}.100.000 ...|David Dominik .
. 4736 ...| GGC Group ... NSRE BD Holdco LLC .. . | Nassau Reinsurance LLC ..... . | Ownership.. ..}.100.000 ...|David Dominik .
4736 ...|GGC Group ... Nassau Asset Management LLC . [Nassau Financial Group, L.P. Ownership.. ..}.100.000 ...|David Dominik .
. 4736 ...| GGC Group ... Nassau CorAmerica LLC .......... . |Nassau Asset Management LLC . . | Ownership.. ..}.100.000 ...|David Dominik .
4736 ...|GGC Group ... Nassau CorAmerica Loan Company LLC . [Nassau CorAmerica LLC Ownership.. ..}.100.000 ...|David Dominik .
. 4736 ...| GGC Group ... Nassau CorAmerica Advisors LLC . . [ Nassau CorAmerica LLC ... Ownership.. ..}.100.000 ...|David Dominik .
4736 ...|GGC Group Nassau Global Credit LLC Nassau Asset Management LLC . Ownership .100.000 ...|David Dominik ....
. 4736 ...| GGC Group NGC CLO Manager LLC .... Nassau Global Credit LLC .. Ownership .100.000 ...|David Dominik ....
4736 ...|GGC Group ... NGC Management LLC .. . [Nassau Global Credit LLC . | Ownership.. ..}.100.000 ...|David Dominik .
. 4736 ...| GGC Group Nassau TRF SPV Ltd. .... Nassau Re (Cayman) Ltd .. | Ownership .100.000 ...|David Dominik ....
Golden Gate Capital Opportunity Fund-A,
. 4736 ...[GGC Group Nassau NAMCO Blocker LLC LR Ounership .100.000 ...|David Dominik ....
4736 ...|GGC Group Nassau NAMCO Splitter, L.P. .. GGC Opportunity Fund Management, L.P. ..... [Ownership .100.000 ... |David Dominik ...
Golden Gate Capital Opportunity Fund-A,
4736 ...|GGC Group Nassau Saybrus Blocker LLC .....ccceeeeeeeeeeennns . | Ownership .100.000 ...|David Dominik ....
. 4736 ...| GGC Group ... . Nassau Saybrus Splitter, L.P. . | GGC Opportunity Fund Management, L.P. . | Ownership.. ..}.100.000 ...|David Dominik .
4736 ...|GGC Group ... ..|98-1421610 .. Nassau Financial Group GP Ltd. | Individuals ...coooeeieiiiiiiiiens . | Ownership.. ..}.100.000 ...|David Dominik .
. 4736 ...| GGC Group ... ..|98-1421752 .. Nassau Financial Group, L.P .. |Nassau Financial Group GP Ltd. Ownership.. ..}.100.000 ...|David Dominik .
4736 ...|GGC Group ... PHL Delaware LLC .....ccvvvveeeeee . |PHL Holdings, LLC ............... .. | Ownership.. ..}.100.000 ...|David Dominik .
. 4736 ...| GGC Group ... Nassau Alternative Investments LLC .. |Nassau Asset Management LLC . . | Ownership.. ..}.100.000 ...|David Dominik .
4736 ...|GGC Group ... Nassau Private Credit LLC .. .. |Nassau NPC Holdings LLC . Ownership.. .100.000 ...|David Dominik .
. 4736 ...| GGC Group ... Nassau Private Credit GP LLC ....... .. [Nassau NPC Holdings LLC .... Ownership.. ..|David Dominik .
4736 ...|GGC Group ... Nassau Private Credit Onshore Fund LP . .. |Nassau Private Credit GP LLC Contract .. ..|David Dominik .
. 4736 ...| GGC Group ... Nassau Private Credit Master Fund LP ... .. [Nassau Private Credit GP LLC ... Contract .. David Dominik .
4736 ...|GGC Group ... Nassau Private Credit Offshore Fund LP . [Nassau Private Credit GP LLC Contract .. ...|David Dominik .
. 4736 ...| GGC Group ... Nassau CLO SPV-I1 LLC .......... .| The Nassau Companies ........... . | Ownership.. ..|David Dominik .
4736 ...|GGC Group ... Nassau 2019 CFO LLC . .. [Nassau Life Insurance Company Ownership.. ..|David Dominik .
. 4736 ...| GGC Group ... . . NPC SGP LLC ........ . | Nassau NPC Holdings LLC .......... . | Ownership.. ...|David Dominik .
4736 ...|GGC Group . | 83-4356685 .. Lynbrook Re, Inc. Nassau Life and Annuity Company Ownership ...|David Dominik ....
. 4736 ...| GGC Group 84-3366256 .. NAMCO Services LLC Nassau Asset Management LLC . Ownership ..|David Dominik ....
4736 ...|GGC Group ... ..|83-2511417 .. Nassau 2019 CFO Fund LLC . |Nassau 2019 CFO LLC . | Ownership.. ..|David Dominik .
L4736 .| GBC GroUD wevvvveeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeees cevveens| e Westgate Delaware LLC PHL Delaware LLC Ownership ..|David Dominik ....
4736 ...|GGC Group 84-3945103 .. Sunrise Re, INC. .eeueeeeiiie . The Nassau Companies ...........cccceeeeeeennnnns Ownership .|David Dominik
Golden Gate Capital Opportunity Fund, L.P.
4736 ...|GGC Group 98-1472055 .. GGCOF Nassau Investments, L.P. .... Contract David Dominik ....
. 4736 ...| GGC Group ... ..| 85-1213894 .. Alliance Title Agency, LLC . .. | ITC Holdings, Inc. . . | Ownership.. ..|David Dominik .
4736 ...|GGC Group ... .. Nassau NGC Blocker (UK) Ltd .. |Nassau Global Credit LLC . | Ownership.. ..|David Dominik .
. 4736 ...| GGC Group ... NGC Management (UK) Ltd. ... .. |Nassau Global Credit LLC .. . | Ownership.. ..|David Dominik .
4736 ...|GGC Group ... . Nassau Global Credit (UK) LLP ... . |Nassau NGC Blocker (UK) Ltd. . | Ownership.. ..|David Dominik .
. 4736 ...| GGC Group 86-3788188 .. WFG Lender Services of Louisiana, LLC ........ WFG Lender Services, LLC Ownership .|David Dominik ....
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. 4736 ...| GGC Group 87-3252226 .. NCA Realty Partners LLC . Nassau CorAmerica LLC Ownership .100.000 ...|David Dominik ....
4736 ...|GGC Group ... 36-4825366 Vorto LLC ........ .. | GGC Opportunity Fund Entities .. . [Ounership.. ..}.100.000 ... [David Dominik .
. 4736 ...| GGC Group ... 85-1719300 LoHi Logistics Holdings, LLC . .. | 5F Managed Transportation, LLC . | Ownership.. ..}.100.000 ...|David Dominik .
4736 ...|GGC Group ... 85-1719312 LoHi Logistics, LLC ............. .. |LoHi Logistics Holdings, LLC . | Ownership.. ..}.100.000 ...|David Dominik .
. 4736 ...| GGC Group ... 85-4142584 Fifth Floor Freight Holdings, LLC . .. |5F Transportation, LLC .. . | Ownership.. ..}.100.000 ...|David Dominik .
4736 ...|GGC Group ... 86-1570396 Fifth Floor Freight, LLC .......... .. |Fifth Floor Freight Holdings, LLC . [Ounership.. ..}.100.000 ... [David Dominik .
. 4736 ...| GGC Group ... 87-1376141 Candlestick Freight Holdings, LLC . .. | 5F Managed Transportation, LLC ... .. | Ownership.. ..}.100.000 ...|David Dominik .
4736 ...|GGC Group ... 87-1376559 Candlestick Freight, LLC .. |Candlestick Freight Holdings, LLC . | Ownership.. ..}.100.000 ... [David Dominik .
. 4736 ...[GGC Group ... 87-3491936 PHL Holdings, LLC ............. .|GGC Fund I ..oceveenneeee Ounership.. .4.100.000 ...[David Dominik .
4736 ...|GGC Group ... 87-4074805 NCA Realty Partners GP | LLC . .. |Nassau CorAmerica LLC ... . | Ownership.. ..}.100.000 ...|David Dominik .
. 4736 ...| GGC Group ... 87-4074125 NCA Realty Fund | LP . [NCA Realty Partners GP | LLC . | Ownership.. .100.000 ...|David Dominik .
4736 ...|GGC Group ... 87-3327045 NCARP SGP LLC ......... .. |Nassau CorAmerica LLC ... OWNership...oooeeeeeeeeeeeeeeeeeeee e e David Dominik .
. 4736 ...| GGC Group ... 88-0704446 Vorto Technologies, LLC .. .. [Vorto, LLC ............ Ownership.. .100.000 ...|David Dominik .
4736 ...|GGC Group ... 87-4682437 5F Tours, LLC ... .. | 5F Logistics, LLC Ounership.. ..}.100.000 ...[David Dominik .
. 4736 ...| GGC Group ... ..| 86-2425276 .. LoHi Asset Leasing Marketplace, LLC . .| 5F Logistics, LLC . | Ownership.. ..}.100.000 ...|David Dominik .
4736 ...|GGC Group 88-0708518 .. 5F Logistics, LLC Vorto, LLC Ounership .100.000 ...|David Dominik ....
. 4736 ...| GGC Group 88-0847385 .. Bainbridge Brokerage Holdings, LLC .. 5F Logistics, LLC . | Ownership .100.000 ...|David Dominik ....
4736 ...|GGC Group ... ..| 88-0847101 .. Bainbridge Brokerage, LLC . |Bainbridge Brokerage Holdings, LLC .. Ownership.. ..}.100.000 ...|David Dominik .
. 4736 ...| GGC Group 88-0729576 .. 5F Transportation, LLC 5F Logistics, LLC . | Ownership .100.000 ...|David Dominik ....
4736 ...|GGC Group 88-0630459 .. 5F Leasing, LLC 5F Logistics, LLC .. . | Ownership .100.000 ...|David Dominik ...
. 4736 ...| GGC Group ... ..| 87-3422149 .. ALM Maintenance, LLC .| 5F Logistics, LLC Ownership.. ..}.100.000 ...|David Dominik .
4736 ...|GGC Group 86-3276000 .. Truck Fuel Finance, LLC . 5F Logistics, LLC .. . | Ownership .100.000 ...|David Dominik ....
. 4736 ...| GGC Group 85-4142584 .. Vorto Operations Holdings, Inc. ... Vorto, LLC ... Ownership .100.000 ...|David Dominik ....
4736 ...|GGC Group ... ..| 85-4188478 .. Vorto Operations, LLC .... . |Vorto, LLC ... Ownership.. ..}.100.000 ...|David Dominik .
. 4736 ...| GGC Group 88-3059826 .. Freigh Trax LLC 5F Logistics, LLC .. Ownership .100.000 ...|David Dominik ....
4736 ...|GGC Group 88-3064690 .. Vorto Operations International, LLC ........... . Vorto, LLC e Ownership .100.000 ...|David Dominik ....
. 4736 ...| GGC Group ... ..| 88-3088473 .. Vorto Operations Mexico Holdings, LLC ........ .| Vorto Operations International, LLC .. | Ownership.. ..}.100.000 ...|David Dominik .
4736 ...]GGC GrOUP ..vvveevevenennennnnnnnnnnnninninnnnn | evveennns s eeeeeeeieieeens Vorto Operations Mexico, S. de R.L. de C.V. Vorto Operations Mexico Holdings, LLC ...... Ownership ..99.500 ....|David Dominik ....
. 4736 ...| GGC Group 81-3180396 .. NSRE Saybrus Holdings, LLC . The Nassau Companies .. . | Ownership .100.000 ...|David Dominik ....
4736 ...|GGC Group ... . Nassau Re/Imagine LLC .| The Nassau Companies .. Ownership.. ..}.100.000 ...|David Dominik .
. 4736 ...| GGC Group Nassau Global Credit GP LLC .. Nassau NGC Holdings LLC .... .. | Ownership .100.000 ...|David Dominik ....
AIC Credit Opportunities Partners Master AIC Credit Opportunities Partners Fund |1
. 4736 ...[GGC Group 98-1466405 .. [ ..oooovveven [ e | e Fund 11, LP oo SO NIA....... GP, LPe e Ounership .100.000 ... |David Dominik
AIC Credit Opportunities Partners Fund |1
. 4736 ...| GGC Group GP, L.P. .. |.. DE..... Nassau NGC Holdings LLC .... . | Ownership .100.000 ...|David Dominik ....
4736 ...|GGC Group ... . NAIC Investments Holdings Ltd ..CYM.... .. | The Nassau Companies .. Ownership.. ..}.100.000 ...|David Dominik .
. 4736 ...| GGC Group ... 98-1034941 .. AIC Company Limited .......... ..CYM... . [NAIC Investments Holdings Ltd Ownership.. ..}.100.000 ...|David Dominik .
4736 ...|GGC Group AIC Investments (LHR) Ltd. .... ..CYM.... AIC Company Limited Ownership .100.000 ...|David Dominik ....
. 4736 ...| GGC Group AIC Investments (Cayman) Ltd. ... O NIA....... AIC Company Limited . | Ownership .100.000 ...|David Dominik ....
4736 ...|GGC Group ... AIC Investments (STN) Ltd. .... ..CYM.... . |AIC Company Limited . | Ownership.. ..}.100.000 ...|David Dominik .
. 4736 ...| GGC Group AIC Investments (STN-RI) Ltd. ... ..CYM... AIC Investments (STN) Ltd. ... Ownership .100.000 ...|David Dominik ....
4736 ...|GGC Group Nassau Distribution Holdings Il LLC .... LDE] e NIA....... Nassau Life and Annuity Company Ownership .100.000 ...|David Dominik ....
. 4736 ...| GGC Group 93-3100114 .. NPC Diversified Income GP LLC oo | DB e NIA....... Nassau Global Credit LLC Ownership .100.000 ...|David Dominik ....
NPC Diversified Income Rating Passthrough
. 4736 ...| GGC Group 33-2261968 .. Feeder Fund LP ...cooeevviiiiiiiiiieiieieeeeeeeeees ..DE..... NPC Diversified Income GP LLC ................ Contract David Dominik
4736 ...|GGC Group 93-3088091 .. NPC Diversified Income Fund LP .................. .DE..... NPC Diversified Income GP LLC Contract ..|David Dominik ....
. 4736 ...| GGC Group ... ..| 98-1747916 .. NPC Diversified Income Master Fund LP . ..CYM... .NIA....... INPC Diversified Income GP LLC .. Contract .. David Dominik .
4736 ...|GGC Group 98-1748165 .. NPC Diversified Income Offshore Fund LP ...... LML) NIA....... NPC Diversified Income GP LLC Contract ...|David Dominik ....
. 4736 ...| GGC Group 88-1727043 .. ClosingBot Title Holdings, LLC .........cceeu.... L DE.... ... NIA....... ITC Holdings, INC. vevvveeeeeeiiiiiiiiiieieeeenns ONNErSNIP. e ..49.000 ....|David Dominik
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. 4736 ...| GGC Group 87-4588972 .. ClosingBot Title, LLC ClosingBot Title Holdings, LLC .... Ownership .100.000 ...|David Dominik ....
4736 ...|GGC Group ... Diamond Title Agency LLC .. | ITC Holdings, Inc. .... Ownership.. 51.000 ....|David Dominik .
. 4736 ...| GGC Group ... Excel Escrow Services .... .. | ITC Holdings, Inc. . Ownership.. 100.000 ...|David Dominik .
4736 ...|GGC Group ... AZ Partners Title Agency LLC . .. | ITC Holdings, Inc. . Ownership.. 40.000 ....|David Dominik .
. 4736 ...| GGC Group ... Cal Prime Title Company . .| ITC Holdings, Inc. .... Ownership.. 100.000 ...|David Dominik .
4736 ...|GGC Group ... Nassau NGC Holdings LLC . |Nassau Asset Management LLC . . | Ownership.. 100.000 ...|David Dominik .
L4736 .| GBC GroUD wevvvveeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeees cvvveens| e Nassau Employee Co-Invest Fund Il LLC . .. | The Nassau Companies ..........cccceeeeeeeeeeeeees | vvvnnnnnns 51.000 ....|David Dominik .
4736 ...|GGC Group ... NGC Loan Fund LP .. |Nassau Global Credit GP LLC . . [Contract .. David Dominik .
. 4736 ...| GGC Group ... NGC Enhanced Loan Master Fund LP .. .. |Nassau Global Credit GP LLC . . |Contract .. David Dominik .
4736 ...|GGC Group ... NGC Enhanced Loan Offshore Fund LP . [Nassau Global Credit GP LLC . . |Contract .. David Dominik .
. 4736 ...| GGC Group NGC Enhanced Loan Fund LP ........ Nassau Global Credit GP LLC .............eeeee Contract ....coeveeeeeneeeeesveeen ..|David Dominik ....
AIC Credit Opportunities Partners Fun
L4736 .| GBC GrOUD wevvvvvvvevvveveverveeernrrnnnnennnns | eveeeeeee wnnnnnnn] ceveeeeiiiis | s | e | e UBP, LLC oo CDE] e NIA....... Nassau NGC Holding LLC .......evvvvvvvvvnnnnnnnns ONNErSNIP.ceeeeeeeeeieeeiee e 100.000 ...|David Dominik ....ccceeeeeeeeviiiiiiiiiiiieine [ eeeeeeeeeeeesf e e
AIC Credit Opportunities Partners Master
L4736 .| GBC GroUD wevvvvvvvvvveeeeeerreeerereernneennes | eeveeeeee wonnnnnn] ceveeeiieiiis | i | e | e AIC COP Investments LLC .......ccccuvvvvunnnnnnnnn O NIA....... Fund 11, LP oo Contract .....eeeeeeeeeneiee s i David Dominik ..oooeeeeeeeeeeeeeeeieeeeeeeieees [ eeeeeeeeeeeesf s e
AIC Credit Opportunities Partners Master
L4736 .| GBC GrOUD wevvvvvvvevvveveverveeernrrnnnnennnns | eveeeeeee wnnnnnnn] ceveeeeiiiis | s | e | e AIC COP Facility 2 LLC ...uuvenneniiiiiiiiinne LDE ] NIA....... Fund 11, LP oo Contract ....eeeeveenneiiiiee s e David Dominik ..ooeeeeeeeeeeeeeieeeeeseeieieees [ ereeeeeeeeeesf s e
AIC Credit Opportunities Partners Fund |1 AIC Credit Opportunities Partners Fund |1
L4736 ...|GGC GrOUP .vvvvvvvvvvvvvrevvrevenrrnsnsnnnnnnns | vveveens ceaaen 98-1467700 .. | wevvvvvvrreene | wrvvvvrrrenninns | v ————————— (0ffshore), L.P. wooeeeeiieiiiiiiii O NIA....... GP, LP e Contract .....eeeeeeeeeneiee s i David Dominik ..oooeeeeeeeeeeeeeeeieeeeeeeieees [ eeeeeeeeeeeesf s e
AIC Credit Opportunities Partners Fund |1, AIC Credit Opportunities Partners Fund |1
L4736 ...|GGC GrOUP .vvvvvvvvvvvevvvvrnnvrnrnrnrsnnnnnnns | vvvvrens e 83-3057270 .. | evvverrrrrinn | ervrreeniiininen | i P e LDE ] NIA....... s L P Contract .....eeeeeveneniiiee s i David Dominik ..oooeeeeeeeeeeeeeeeeeiieeeiieees [ eeeeeeeeeeeesf s e
AIC Credit Opportunities Partners Fund |1-A, AIC Credit Opportunities Partners Fund |1
L4736 ...[GGC Group .oooevveeiiieiiiiieiiieeieeeees [ e 84-3489721 .| ooiiiiii [ | LP. LDE] NIA....... GP, LPe e Contract ....ceevvvivviiiiiiiiiiiiceib s s David Dominik ...ceevvveverreriiieniiienns | evieeeeiies [ e
AIC Credit Opportunities Partners Mini- AIC Credit Opportunities Partners Fund |1
. 4736 ...| GGC Group 98-1467916 .. Masters Fund |1 (Offshore), L.P. ............... , L.P. . | Contract ..|David Dominik ....
4736 ...|GGC Group ... J IR NPC Tactical Opportunities Fund LP . [Nassau Private Credit GP LLC .. | Contract .. David Dominik .
. 4736 ...| GGC Group 93-3064288 .. BSL Corporate Credit Opportunities 1 LP ..... Nasau Private Credit GP LLC .... . |Contract ...|David Dominik ....
4736 ...|GGC Group . Nassau Life Insurance Company ABS A-I ........ .|Nassau Life Insurance Company Ownership .100.000 ...|David Dominik ....
. 4736 ...| GGC Group ... Nassau Life Insurance Company ABS B-I . .|Nassau Life Insurance Company .. Ownership.. ..}.100.000 ...|David Dominik .
4736 ...|GGC Group Nassau Life and Annuity Company ABS C-I ..... Nassau Life and Annuity Company ............. Ownership .100.000 ...|David Dominik ....
L4736 .| GBC GroUD wevvvveeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeees cevveens| e Nassau Life and Annuity Company ABS D-I ..... Nassau Life and Annuity Company ............. Ownership .100.000 ...|David Dominik ....
4736 ...|GGC Group ... ..|93-2875588 .. Desert Valley Title LLC .............. .| ITC Holdings, Inc. .... Ounership.. ..51.000 ....|David Dominik .
. 4736 ...| GGC Group 93-3699456 .. National Title Agency LLC ITC Holdings, Inc. .... Ownership ..51.000 ....|David Dominik ....
4736 ...|GGC Group 93-4196946 .. NPC Credit Opportunities Fund GP, LLC ........ Nassau Global Credit LLC .......coeevvveennnnes Ounership .100.000 ...|David Dominik ....
. 4736 ...| GGC Group ... ..|93-4180444 .. NPC Credit Opportunities Onshore Fund, LP ... |..DE.... .NIA....... INPC Credit Opportunities Fund GP, LLC ..... Contract .. ...|David Dominik .
4736 ...|GGC Group 98-1759587 .. NPC Credit Opportunities Onshore Fund, LP ... |..CYM....]...... NIA....... NPC Credit Opportunities Fund GP, LLC ..... Contract ..|David Dominik ....
. 4736 ...| GGC Group 98-1759572 .. NPC Credit Opportunities Master Fund, LP .... NPC Credit Opportunities Fund GP, LLC ..... Contract David Dominik ....
4736 ...|GGC Group ... .193-3731107 .. JWN Insurance Company .| 5F Logistics, LLC . | Ownership.. .100.000 ...|David Dominik .
. 4736 ...| GGC Group 99-1187718 .. Nassau NPC Holdings LLC Nassau Asset Management LLC Ownership .100.000 ...|David Dominik ....
4736 ...|GGC Group 99-1585358 .. Silver Springs Title of Nevada, LLC .... ITC Holdings, Inc. . Ownership ..51.000 ....|David Dominik ....
. 4736 ...| GGC Group ... ..|93-2408254 .. 5F Managed Transportation, LLC .... . | 5F Logistics, LLC .. . | Ownership.. ..}.100.000 ...|David Dominik .
4736 ...|GGC Group 93-3062759 .. Red Rocks Brokerage Holdings, LLC . 5F Managed Transportation LLC Ownership .100.000 ...|David Dominik ....
. 4736 ...| GGC Group 61-2108710 .. Red Rocks Brokerage, LLC ... Red Rocks Brokerage Holdings, LLC ... Ownership .100.000 ...|David Dominik ....
4736 ...|GGC Group ... ..|93-2618532 .. Black Tide Shipping, LLC .| 5F Logistics, LLC . | Ownership.. .100.000 ... |David Dominik .
. 4736 ...| GGC Group 87-3194014 .. Nassau BPC Holdings LLC Nassau Asset Management LLC Contract David Dominik ....
4736 ...|GGC Group . NGC Investments (NIW) Ltd. ........... AIC Company Limited . | Ownership .100.000 ...|David Dominik ....
. 4736 ...| GGC Group ... NGC Investments (NW RI) .INGC Investments (NW) Ltd. . . | Ownership.. .100.000 ...|David Dominik .
4736 ...|GGC Group 99-3983500 .. NCA Realty Fund 11 LP NCA Realty Partners GP LLC ... Contract David Dominik ....
L4736 ... [ GGC GroUP ..vvvvvvvvvvvvvvvvvvvevenvvnnnvnnnnns | evvvvrens nnnns 271273851 .. | evvvveviiiinn | eviiiiiiiiiiiin | i Universal Title Partners, LLC ................... WFG National Title Company of Texas, LLC . |OWNErship........cccuvuvvvvvvvvuvvvvnnnnnns .100.000 ...|David Dominik
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L4736 ...|GGC GrOUP .vvvvvvvvvvvevvvvrnnvrnrnrnrsnnnnnnns | vvvvrens e 332934672 .. | eveeeieiiiinn | erereeiiriininen | . Bainbridge Brokerage Canada Holdings, Inc. .. |..DE.....|...... NIA....... 5F Managed Transportation, LLC ............... ONNErSNIP.ceeeeeeeeeieeeiee e .100.000 ...[David Dominik ......ccevveeeeeeeeeeieeieiieeees | eveeeeieiiiis | e e
Bainbridge Brokerage Canada Holdings, Inc.
. 4736 ...| GGC Group 79-786 0962 Bainbridge Brokerage Canada, Inc. .............. VAN e NTA e e Ownership .100.000 ...|David Dominik ...
. 4736 ...| GGC Group ... ..| 33-2387038 .. Vorto Operations Canada Holdings, Inc. . . |Vorto Operations International, LLC ........ |Ownership.. ..}.100.000 ...|David Dominik
. 4736 ...| GGC Group 79-786 0566 Vorto Operations Canada, Inc. ................... Vorto Operations Canada Holdings, Inc. .... |Ownership .100.000 ...|David Dominik ...
. 4736 ...[GGC Group 33-3956676 .. 156l Co-Invest LP ..oc.eerveeeeeiiiieeiceeeeee, . NCA Realty Partners GP LLC ........ccccceenee. Contract David Dominik ...
. 4736 ...| GGC Group ... Golub Capital NFG Lending Funding I, L.P. ... {.. . |Nassau Life and Annuity Company .. | Ownership.. .100.000 ...|David Dominik
. 4736 ...| GGC Group . s Golub Capital NFG Lending Master Fund, LLC . Golub Capital NFG Lending Funding I, L.P. |Ownership .100.000 ...|David Dominik ...
. 4736 ...| GGC Group 39-2115535 .. NGC Opportunities GP LLC Nassau NGC Holdings LLC . | Ownership .100.000 ...|David Dominik ...
. 4736 ...| GGC Group ... ..|98-1876091 .. NGC Opportunities Master Fund LP .. . INGC Opportunities GP LLC .. . |Contract .. ...|David Dominik
. 4736 ...| GGC Group 98-1876071 .. NGC Opportunities Offshore Fund LP .. NGC Opportunities GP LLC Contract ..|David Dominik ...
. 4736 ...| GGC Group 39-3271621 .. NGC Opportunities Onshore Fund LP .............. NGC Opportunities GP LLC Contract David Dominik ...
L4736 .| GBC GroUD wevvvveeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeeeeeeee cevveena| e Golub Capital NFG Lending Funding II, L.P. . |. Nassau Life and Annuity Company .. .. | Ownership .100.000 ...|David Dominik ...
Golub Capital NFG Lending Master Fund 11, LLC| Golub Capital NFG Lending Funding II, L.P.
B £ T R O R L O O (R BN ) -JOUos B || S TR Ownership .100.000 ...|David Dominik ...
. 4736 ...| GGC Group ... s Nassau CFO 2026 Fund LLC ... . .NIA....... [Nassau Life and Annuity Company .. | Ownership.. ..}..71.180 ....|David Dominik
. 4736 ...| GGC Group 35-2589911 .. California Members Title Company .. L CA] e NIA....... ITC Holdings, INC. weveveveveeiiieiieiiiiieeeeens Ownership .100.000 ...|David Dominik ...
L4736 ... [GBC GroUp woveeeeeeeeieeieeieeeeeeees | e e 41-3922699 .. Apex Residential Title, LLC .. AZe] NIA....... ITC Holdings, Inc. «eceevevrueennes Ounership ..40.000 ....[David Dominik ...
L4736 ...|GGC GrOUD .vvvvvvvvvvvvrverernrnnrnssrsnnnnnnns | vvvveens ceaaen 42-2626781 .. WFG SPE Holdings, LLC LDE ] NIA....... Williston Financial Group LLC .. Ownership .100.000 ...|David Dominik ...
Asterisk Explanation

The GGC Opportunity Fund Entities are comprised of: (i) Golden Gate Capital Opportunity Fund, L.P. (#98-0546998); (ii) Golden Gate Capital Opportunity Fund-A, L.P. (#98-0546999); (iii) GGCOF Co-Invest, L.P (#98-0572954); (iv) GGCOF Third Party Co-Invest, L.P. (#98-0572955); (v) GGCOF Executive Co-

Invest, L.P. (#98-1033052); and (vi) GGCOF IRA Co-Invest, L.P. (#98-1033053). .......cccuenn
Percentage represents the aggregate ownership among the GGC Opportunity Fund Entities. ..

.| Newmark Homes Houston, LLC (listed above) owns the remaining 49% of Universal Title Partners, LLC. .......

GGC Fund 111

PHL Variable Insurance Company and an employee of The Nassau Companies of New York own 23.27%.
AZ Partners Holdings LLC owns the remaining 60% of Alliance Title Agency, LLC
NGC Management (UK) Ltd owns 1%
GGC Fund 111
ClosingBot, LLC owns the remaining 51% of ClosingBot Title Holdings, LLC. .....
Olakino, LLC owns the remaining 49% of Diamond Title Agency LLC.
Alliance Partners, LLC owns the remaining 60% of AZ Partners Title Agency LLC.
Current employees of The Nassau Companies of New York and its affiliates own 49%
Intrastate Title Holdings, LLC owns the remaining 49%. ...
Equity interests are owned by Nassau Asset Management LLC (

.92%), Nassau Life Insurance Company (

...| WFG National Title Company of Texas, LLC (listed above) owns the remaining 51% of Universal Title Partners, LLC. ...
..| Kachemak Bay Title Agency, Inc. (listed above) owns the remaining 90% of Homer Recording District Joint Title Plant Company LLC. .
.| WFG National Title Insurance Company (listed above) owns the remaining 10% of Homer Recording District Joint Title Plant Company LLC. ................

. represents Golden Gate Capital Opportunity Fund, L.P.; Golden Gate Capital Opportunity Fund-A, L.P. and GGCOF IRA Co-Invest L.P.
..| Percentage represents the aggregate ownership among the GGC FUNA 11 @Ntities. .oooiiiiiiiiiieeee e
.| Non-voting shares of Nassau Re (Cayman) Ltd. are held by Nassau Cayman Ltd. .........ccceovieriinennnns

, Nassau Life and Annuity Company (

. 1024), and PHL Var i .
Nassau Life Insurance Company owns 20.76%; Nassau 2019 CFO Fund LLC owns 1.55% and The Nassau Companies OWNS B.51%. .....cceiiiiiiiiiiiiiie ittt ettt se e b e b e e b e e b e et esneesneeeneenaes

represents Golden Gate Capital Opportunity Fund, L.P.; Golden Gate Capital Opportunity Fund-A, L.P., GGCOF Executive Co-Invest, L.P., and GGCOF IRA Co-Invest L.P.
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SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

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

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

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

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

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

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

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

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

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

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

NO

AUGUST FILING

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

Explanation:

Bar Code:

T RO O
6 7 8 1 4 2 0 2 6 4 9 0 0
TR RO A AT R
6 7 8 1 4 2 0 2 6 3 6 5 0
Reasonableness of Assumptions Certification required by Actuarial Guideline
XXXV [Document Identifier 445]
6 7 8 1 4 2 0 2 6 4 4 5 0
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXV [Document Identifier 446]
6 7 8 1 4 2 0 2 6 4 4 6 0 0
Reasonableness of Assumptions Certification for Implied Guaranteed Rate
Method required by Actuarial Guideline XXXVI [Document Identifier 447]
6 7 8 1 4 2 0 2 6 4 4 7 0 0
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI [Document Identifier 448]
6 7 8 1 4 2 0 2 6 4 4 8 0 0

0

o
—

0 2
0 2
0 2
0 2
0 2
[}

o o
— T —
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STATEMENT AS OF JUNE 30, 2026 OF THE Nassau Life Insurance Company

SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECemMDEr 31 OF PIrIOT YEAT ..........cvoveveveveeeeeeeeeeieieteteteeeee et eses st eseaess s sesssesesesnanas [eoeseeenenenenas 22,043,681 |...ocvvernne 24,724,283
2. Cost of acquired:
2.1 Actual cost at time Of @CQUISITION ..ottt e b e et e eaeeese e aeesseenaeeaeennean
2.2 Additional investment made after acquisition .
3. Current year Change iN €NCUMDIANCES .........coiuiiiiiiiiii ettt e bt et e e bt e bt a bt eaeeeaeesaeesbeesbe e beenbeenbeenbesnnesaeesaeas
4. Total gain (I0SS) ON GISPOSAIS ........eeueieiieieeie ettt ettt et e s e e st e e st e sa e e st e b e e s e easeeaeeaseeeseeeae e s e enseesseenseenseanseeneeaneenaeannen
5.  Deduct amounts received ON AISPOSAIS ..........cciuiiiiiiiieeie ettt e st e e e e e e e b e e e e es e e e st e ea e e naeeseeneebeenn e et e eneen
6. Total foreign exchange change in book/adjusted Carrying ValUE ............couoiiiiiiiiiiiiiie e
7. Deduct current year’s other than temporary impairment recognized ..
8. Deduct CUITENt YEAr'S AEPIECIATION .............cveveveeceieieiieeeteeetee ettt ettt s e e s s st esesesessasassssesesesesessasnasesesesesnanas [oeeeseseseeeeenene 1,212,337 | 2,680,602
9. Book/adjusted carrying value at the end of current period (LINes 142+3+4-5+6-7-8) .........cocoeveverereueeeeeeeeieeereieseessesesesesenes |oeeeeeeeeieeens 21,074,505 |.....ccceveenee 22,043,681
10. Deduct total NONAAMItEEA @MOUNES .........oiiiiiie ettt e e st e e st e st e s e e s e eaneeseeeaseeneeeseesseesneenseeseenseenne [oreeiseetentensensenssenaeenaes [eeesseeiseeiseeee et e e e 0
11. Statement value at end of current period (Line 9 minus Line 10) 21,074,505 22,043,681
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 Of Prior YEAr ..........ccovovriverirueueereenineniseeieeeeenes feeeeeeeenndd 409,628,693 |............... 477,632,368
2. Cost of acquired:
2.1 Actual cost at time Of @CQUISTHION ...........c.oiviieeiiieieteeceeeecet ettt ettt ettt ettt e e et eas et ese et eaesese s esenseseasesennns [eeeseseeneenneaas 6,595,313 | 2,953,546
2.2 Additional investment made after acquisition .
3. Capitalized deferred interest and other .............
4. ACCTUAI Of QISCOUNT ... bbbt b e bbbt
5. Unrealized valuation INCrEASE/(AECIEASE) ..........uiiiuiiiiiiiitiitiite ettt bbbt bbb bbb bt bbbttt b et b bbb b nne e
6. Total gain (loss) on disposals ............c......
7. Deduct amounts received on disposals .
8. Deduct amortization of premium and mortgage interest points and commitment fees ............
9. Total foreign exchange change in book value/recorded investment excluding accrued interest .............ccccoeviiiiiicicicnenne
10. Deduct current year’s other than temporary impairment reCOgNIZEA ...........ccccuiiiiiiiiiii e
11. Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) ...
12.  Total valuation @lIOWANCE ............c.ccoiiiii s
13.  Subtotal (Line 11 plus Line 12) ......
14.  Deduct total nonadmitted @MOUNLS .............ccoiiiiii s
15. Statement value at end of current period (Line 13 minus Line 14) 394,897,072 408,743,173
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECembEr 31 Of PriOT YEAT .........ccvcvovevevereeeeieeeieeeteteeeeeeee et ssae s s s seseas [eoeieneneaes 1,591,177,301 | 539,836,624
2. Cost of acquired:
2.1 Actual cost at time Of ACQUISITION .........c.coviieieeeeeecececcceee ettt ettt ettt es s san s s sesesesessasnnnns |oeeeesenseeeeaene 64,197,807 |...cooevnennn 805,170,655
2.2 Additional investment made after CQUISITION ..............cccuiiieiiiiiiietetceceee ettt esese s s s sesesnns |eeeeeseieneneans 130,562,346 |................ 340,781,464
3. Capitalized deferred interest and other ............. i e [0 U 0
4. ACCTUAI OF QISCOUNT ..ottt ee e s s s s ae s e s e s s s s aeseses s s ssssseses s s sssssesasanssassesesasssssnsnsasssssanassesanssansnessnsnas |sesebesesenstscaeiesananas 7,387 [ 271,29
5. Unrealized valuation iNCrEASE/(ECIEASE) .............covcuevevereeeeeceeteeeeeeesecaetetesesesssaesesesesessssesesesesesssssassesesensssssssssasansssssesesssannssnaess [oesesssessscnes (39,379,858).....ccene. (5,121,296)
6.  Total gain (I0SS) ON AISPOSAIS ......eeuiiiuiiiiiiiiiiie ettt ettt et e eae e et e bt e st e s e eabeeaeeeaeeeseeeae e s e ense e s e enseanseanseeneeeneeaneenseenseenneannees |oseessenssenssenseenaeeaeeaaeas 0.
7. Deduct amounts received on disposals . IS IR 132,934,977 |.ooovve. 82,058,793
8. Deduct amortization of premium, depreciation and proportional @MOrtiZAtION ................cccueieieeiiiieiereeeeeeee e |oeeeeeeeeeeeeeees 128,032 [ 354,243
9. Total foreign exchange change in book/adjusted CAITYING VAIUE ..............c.cvcueueveuiieeeiieieeeteteeeee e eeesetesesesesss s sessasnenens[oeseeseseseessenenene (378,691) ..o 1,782,515
10. Deduct current year's other than temporary impairment rECOGNIZEA ............c.cvoveveveviveueuereeieeeeeeeeteee e eseses s es s enans [eoeseeeeneneeenas 4,564,523 |........ocoeee. 9,995,815
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .. ..1,608,558,760 |... ..1,591,177,301
12.  Deduct total nonadmitted amMOUNLS ...........c.c.eveveueureiieiereeeeeeceeeee e I TR 1,742,898 |..oovoeernne 1,742,898
13.  Statement value at end of current period (Line 11 minus Line 12) 1,606,815,862 1,589,434,403
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 of prior year ... I SO 5,483,900, 165 |............ 6,857,447,518
2. Cost of bonds and Stocks aCqUIred .............cc.ccevveueeveueieeueeeeeeeeeeeeeeeeee s e 227,800,746 |................ 298,389,636
3. ACCTUAI OF QISCOUNT ...ttt s et s et st s et ns s [roeninaeninisnineas 4,974,656 |................ 13,345,911
4. Unrealized valuation iNCrEASE/(AECIEASE) ...........ceuiurierirereriiiieseseseseiseseseseseses st esssse s s st sssss s st st sssesesesessssssesesasassssnsesesesesssnns [eessacscesesnanas (8,829,310).cccvcvceenne (7,919,002)
5. Total gain (Ioss) on diSPoSals ...........cccceeveririeieeerereenns ... (6,609,169)]... (877,739)
6. Deduct consideration for bonds and stocks disposed of . [ 329,080,852 |............ 1,641,813,551
7. Deduct amortization of premium ...........c..ccceeveeevereeieeeieeiennns IO FOS 7,743,094 |................ 15,682,021
8. Total foreign exchange change in book/adjusted CAITYING VAIUE ............ccovruiueueueririiiisirisieieieteresee sttt se s seseseseens[oescsesneeseseseeaeaens (38,839) .. 314,183
9. Deduct current year's other than temporary impairment rECOGNIZEA ..........covriririririeueueiiiirt sttt snesenes [oeeeeeeeeeeeeeenens 1,681,253 | 19,336,859
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees .............covvveeeeeieienenns foocieiiiiccccs 100,472 |...
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10) .......cocoevrrrrrreeeeriririeieeereeeeeesesienes [oeeeeens 5,362,793,522
12.  Deduct total nonadmitted @MOUNLS ............c.oooiiii e [rees e 0
13. Statement value at end of current period (Line 11 minus Line 12) 5,362,793,522 5,483,900, 165
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STATEMENT AS OF JUNE 30, 2026 OF THE Nassau Life Insurance Company

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

During the Current Quarter for all Bond
1

s and Preferred Stock by NAIC Designation

Book/Adjusted ? ’ ¢ Book/A:r)djusted Booklﬁ?djusted Book/A7djusted Book/Aadjusted
Carrying Value Acquisitions Dispositions Non-Trading Activity Carrying Value Carrying Value Carrying Value Carrying Value
Beginning During During During End of End of End of December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
ISSUER CREDIT OBLIGATIONS (ICO)
To INAIC T (8) ottt sttt [ 2,412,283,99 |.........c...... 25,085,959 |...cccuvinne. 48,273,664 |................. (3,854,074)|............ 2,412,283,99 |............ 2,385,242,216 |oeovoeeeeeeeeeeeen 0 [ 2,446,326,736
2. NAIC 2 () ettt h et h et h e b bR £ b et e ekt et b et h et be e bt b st aeetnae e enens [e e 1,474,719,410 [ 7,509,724 |.......coo.e. 59,749,464 |............... (1,598,878)|............ 1,474,719,410 |........... 1,420,880,792 |....c.oovvvverienienneenn 0 o 1,506,509, 318
B NAIC B () et bbbttt et [ e 132,766,369 |....ocovvciricines 653,383 .o 3,756,788 |..coveeeeenne 1,791,179 | 132,766,369 |................ 131,454,143 [0 o 128,908,586
L 7Y @2 - TP REUEPRRRSTTY SRR 15,696,505 |.....ovveceicirieiricirienn [ 141,062 |....ocoveevnenee 2,888,827 |...cccvnnee 15,696,505 |.......cccenvee 18,444,270 |0 [ 29,442,708
5. NAIC5 (a)... JOS FRTURRUR 865,057 [..vveeeeercereeeeineneerieines fererereeeeinie s 4717 | (588,274) .o 665,057 |..ceoveeeeecinineene 72,066 oo 0 669,766
6. INAIC B (@) -ttt b etk e b bt b £ bbbkt b et b et b et bttt et e et e b 8,025,821 7,218,402 11,764 8,025,821 819,183 254,091
7. Total ICO 4,044,157, 158 33,249,066 119,144,097 (1,349,456) 4,044,157, 158 3,956,912,671 4,112,111,204
ASSET-BACKED SECURITIES (ABS)
NAIC 1 ... 1,007,689, 356 59,025,679 30,871,923 (3,224,434)|............ 1,007,689,356 |............ 1,032,618,677 960,735,288
9. INAIC 2 et R R R R R R R Rt £ £ e AR h R R E £ R R R R sttt et e et n s e et e [rrnenn s 233,363,129 [ 9,031,417 19,641,533 |, 5,185,401 233,363, 129 227,938,414 260,659,372
TO. NAIC 3 bbb bbbt bbbttt b et st [srre s 61,822,357 |.....ovevunne 3,732,969 |..cooviurrnne. 1,926,632 |.ocveernne 1,532,572 | 61,822,357 |.ceerne 65,161,266 |.......occveeerencrecens 0 e 62,213,720
T1. 0 NAIC 4 et b ettt bt bt bt b e b bt heh ekttt ettt b et bttt eae it naas [rere s 21,717,877 .o 1,863,027 | 2,557 | (3,154 197) ..o 21,717,877 oo 20,424,150 oo 0 o 32,279,687
T2, NAIC B bbbt bbbt b ettt [srre e 12,202,498 |.....ocoviciiiiciicie [V 13,354 | (26,343) oo 12,202,498 |................. 12,162,807 | 0 o 7,240,512
T30 INAIC B et b bt b et h £ bt bt b et bt bt et et ettt et et et e eeen ] 2,284,806 76,050 61,224 917,415 2,284,806 3,217,047 1,718,465
14.  Total ABS 1,339,080,023 73,729,142 52,517,223 1,230,413 1,339,080,023 1,361,522, 355 1,324,847,042
PREFERRED STOCK
15, INAIC T oottt ettt ettt ettt ettt e e sttt ea et et et et at et st et ae et et et et et et et et et eaeneesenseteseetenseteneesenes [eeeeereneerennaeas 4,529,197 | [V T [V 1,503 | 4,529,197 | 4,530,700 |...oooverereennccrnnnnn 0 Joe 4,555,000
1B, INAIC 2 oottt ettt ettt ettt et e s e st e s e se s e s e e s e s e es s e s e R e e e Ren e e Aene e s e st et eseesese s ete s esensenentesenteneneeas [rereenere et ereas 25,232,674 | (RSN (U (157,372) [ 25,232,674 |...covvrinn. 25,075,302 |..cvevvrrereerinnieeeee O s 25,682,737
17, NAIC 3 oottt ettt ettt ettt ettt ettt et ettt e 2 et et a s et st et ae et s et et et et et et et eae e et eneeteseetenseteneeseaes eeeeereneetennaea 2,018,400 | [V T [V 10 2,018,400 |.ocvreriennee 2,019,200 | 0 s 2,045,600
T8, INAIC 4 oottt ettt ettt et et b e et b e e et e e e ae s e e A e st e A e st e A e R e s eRe e s e R e s s e e be s e se s e ae st eseneeteneenenensesennenen [reenereet e 2,680,307 [ (RSN [V (30,292) ..o, 2,680,307 |...ooeeeverrnnee 2,650,015 |eceircccrrneeee 0 e 2,586,671
1. NAIC 5 oottt ettt ettt ettt et ettt ettt a1t a1 et et at et st et ae et s et et et et et et et eaene et eneetens et esseteneeseaes [eeeeereneetennaen 5,449,156 |..ovoiiereiiceeene [V [V (313,749) ..o 5,449,156 |..occirirenneee. 5,135,407 | 0 o 5,434,499
20. 8 0 0 0 8 8 8
21. 39,909,742 0 0 (499,110) 39,909,742 39,410,632 40,304,515
22. Total ICO, ABS & Preferred Stock 5,423,146,923 106,978,208 171,661,320 (618,152) 5,423,146,923 5,357,845,658 5,477,262,761
(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:
NAIC1T $ ., 14,573,067 ; NAIC2 $ oo 0 ; NAIC3 $ oo 0 NAIC4 $ e 0 ; NAIC5 $ oo 0 ; NAICB $ oo 0




STATEMENT AS OF JUNE 30, 2026 OF THE Nassau Life Insurance Company

SCHEDULE DA - PART 1

Short-Term Investments

1 2 3 4 5
Paid for
Book/Adjusted Interest Collected Accrued Interest
Carrying Value Par Value Actual Cost Year-to-Date Year-to-Date
7709999999 Totals 14,573,067 XXX 14,449,273 0 0
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying value, DECemMDEr 31 OF PrIOT YEAT .........ccvoveveveveeeeeeeeieeeete ettt eseasas st esessss s sessseseseseanas [erenesnsnsenneas 12,894,112 [ 0
2. Cost of Short-term iNVESIMENTS ACQUINET ..........c.coiiiiieieeeicecececcce ettt ettt s et es s s s st eseseseseas s sseseseseseanas [erenesasaseneeas 20,875,898 |..ocoeeeenne 71,209,944
3. ACCTUAN OF GISCOUNL ...veeeaceceeteeeee e ceeeet et eseaeeeesee e eseseseeeeseseseseeeeee s caeseseeee e eseseeeeeeae e aeseeeeee s e sesesee e s s s snsesesesassnsnsesesesasanansens [oseessacacicaresnna 265,979 oo 557,780
4. Unrealized valuation iNCrEASE/(AECIEASE) .........ueiuiiuieiiiii it sttt ettt ettt st e saeesbeesbe e bt e bt eabeaneeeasesheesheesbeesbeebeenbesnneenresnnes [eineeaeaseessesanesaeesaeeaes [0 0
5. Total gain (I0SS) ON QISPOSAIS ........c.ccoruiiieieeeeeecaceeeie et teteee e e ettt es e s st st et e s esessssas s st esesesessssssassssesesesessssssaseseseseanas [oeeseesessseseneneesananeeeeas [ I 497
6. Deduct consideration reCeived 0N ISPOSAIS ................c.cueveuiuioieeiiieiteteteseseeeeees s e se et esesees s et st s sesesesessss s st ssesesesesessanesssasssesesesesnas |oessesesensaenens 19,462,928 |.....ccocone.. 58,874,110
7. Deduct amortization OF PrEMIUM .............c.cuoueueuiiiee et eeetetetet ettt ettt ettt s e st es et ese s et essae s esssesesesesesess s et ssesesesesesessasssssasesesesesnns [seseseseseseseseneneeananeeeeas [0 0
8. Total foreign exchange change in book/adjusted Carrying VAIUE ............ccoiiiiiiiiiiiiiei ettt sree s [eoie e [0 0
9. Deduct current year’s other than temporary impairment reCOGNIZEA ............coouiiiiiiiiie i eee [eee e [0 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........c.ceeurueiieieeeierereeeeeeeeeeie e [eeeeeseneeeeeas 14,573,066 |......cccvenvne 12,894,112
11, Deduct total NONAAMILEA BIMOUNES .......c.eurieiieeeeeeeeiei e ceeeeeee e eseseeeee e e eseseeeseesesesesesesesessseseseeessesssesesesssesesesesesssssesesesesasnnnnns [oeaciesssssssnicaceseseesnacaas [0 0
12. Statement value at end of current period (Line 10 minus Line 11) 14,573,066 12,894,112
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STATEMENT AS OF JUNE 30, 2026 OF THE Nassau Life Insurance Company

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

Book/adjusted carrying value, December 31, prior year (LINE 10, PrOT YEAI) .........cccviiiuiueriiiiieseteteieeseesese e sss st ettt essese st sssssesesesasssnsesesesasans ebessessssssesann 1,523,016
Cost paid/(consideration reCiVEd) ON AAGItIONS ...........ccc.eiiiiriueueiiiiiceetete ettt sttt st ses bbb st ssses b e s s ssseses bbb s e ses b e bt s snseses et ssssnsnsebebasansnne | frtstsetesesneneanees (21,149)
Unrealized Valuation iNCTEASE/(UECTEASE) ............c.veueuereiiieeseseseisesesese st ssassese st s ssssesessssssssesese s sssssses et et s s s s e s et et s s ssses et s ssns e s et e b s nsnsesesesesnananse | testscsesesssntaseees (221,168)
SSAP NO. 108 AUJUSIMENTS .....viuiiiiitetetetiteeist st teteses ettt seetetetesese e st ssssesesesesese e sese s eseseses e s e e esee s s e b esesese e se e s e b e s et ese st e ee s s e b e s ebeseseeess s e bebebeseneessasns Hebebebesestatneneeterebetnanaea 0
Total gain (I0SS) ON tErMINALION FECOGNIZEA ............cvevvieiieeiiee it teeaeteese e s ees e s st es st s st ess et es st ee s s en st n st ens et ens e s ens et ens et ens et ens et ens et s s et ens et ensesensesenaesne ebetsebassesasscaces (599,311)
Considerations received/(Paid) ON tEIMINALIONS .............cceveiiiiiiieiereiieeeete ettt ettt s st et s s se st et s s s ssesese s s ssssesese s sssssseses et sssssssesesesssnsnsesesess | frtstsetesesnsntasees 312,518
AAMOTEIZATION ...ttt b e s e e et h oo st e o2 s EeE e E e E s EeE e E e E AR h R e R h bR R AR R R h R R R s heh Rt h ettt s fhebeteeb e 0

Adjustment to the book/adjusted carrying value of hedged item

Total foreign exchange change in book/adjuSted CAITYING VAIUE ............ciiiiiiiieie ettt et et et eeene feabeaseateasearesresresreaneans 0
Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-6+T+8%9) .......cceciuiiiiiriieriiiiiiesitere sttt ss st es bbb esens tentatseteresneneseees 368,870
Deduct NONAAMIEEA @SSELS ... bbb b b s b b e e b e s E e s b e s h e e E e e b e e b e e E e e R R SR e E e R R R e R R e R e R e e e an s SReeEeaEeeeeeee e 0

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

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/adjusted carrying value, December 31 Of Prior YEAr (LINE B, PriOT YEAT).......cutiuiiii ittt rteestee sttt ettt eateeae e saeesbeesbe e bt e b e e bt ea bt easesaeesheesheesaeeabes Saeessaeessesssesaessaeesaeeaneenes
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COIUMN) .......c.ooiiiiiiiiiiiiie e e
Add:
Change in variation margin on open contracts - highly effective hedges
3.11 Section 1, Column 15, current year to date MinUS ..........ccccoeieiiiiiiiis i
3.12 Section 1, COIUMN 15, PIIOT YEAI .....coiuiiitieiieie ettt nes eesbeeabe e are e e e sa s e s seess eessesssassaessreesaeesressbesareaas
Change in variation margin on open contracts - all other
3.13 Section 1, Column 18, current year to date MiNUS ..........ccccoeiiiiiiiiiis i
o S T Yor fo Lo B TR OFo (070 T T T o4 To T = PP RN
Add:
Change in adjustment to basis of hedged item
3.21 Section 1, Column 17, current year to date MinUS ..........ccccoeiiiiiiiiiis e
3.22 Section 1, Column 17, Prior YEAr .........cc.o...quum .........quw......... g ... ... G . — ...
Change in amount recognized
3.23 Section 1, Column 19, current year to date

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

3.25 SSAP NO. 108 AGJUSTMENTS ......tiiiiiiiiii ittt ree s e esee e e s e s s e e sb e e s b e e s b e e beas Sebeebeaassaaesshesshe e she e sbeesbe Semoeaeeaeeae e e e saae e e e eaae e
Subtotal (Line 3.1 minus Line 3.2)

Cumulative variation margin on terminated contracts during the Year ............ccccciiiiiiiiiiiii i e

Less:

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

4.22 AMOUNE FTECOGNIZEM ...ttt ettt ae e sbeesbeessearesassassaessaaesaeas

4.23 SSAP NO. 108 @QJUSTMENLS .....coiuiiiiiiitiiitieitieste et res shee e e s e s s e e b e s b e s b e s ae s shesbeaaeanssassre s sae s e sres

10y o) =TI (I Lo o o T UL I L= P TN
Dispositions gains (losses) on contracts terminated in prior year:

5.1 Total gain (loss) recognized for tErMINAIONS IN PIIOT VAT ........coiuiiitiiiie ittt ettt ettt ettt shee s he e e bt e sbe e bt e bt ea bt eaeeea et saeeeReeebeeeb e e be e b e eabeenbeen Semeeneeaeesnesaaeaaaesaaesanens
5.2 Total gain (loss) adjusted into the hedged item(s) for termiNatioNs IN PriIOT YEAT .........oo.iiiiiie ettt et e et e it e s Seseesaeesae s e e s e e saaesaaesanens
Book/adjusted carrying value at end of current period (LINES 1H2+3.3-4.3-5.1-5.2) ...ttt ettt ettt bt e et sae e sheeshe e abeesbe Saeesaaeeseesaaesaeesaeesaeeeaeeaes

Deduct total nonadmitted amounts
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STATEMENT AS OF JUNE 30, 2026 OF THE Nassau Life Insurance Company

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

NONE

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

NONE

SI05, SI06
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STATEMENT AS OF JUNE 30, 2026 OF THE Nassau 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

Part A, SECHON 1, COIUMN 14 ......iuiiieiiiieeieieeteie et tees et es et es e es et es e es e ee s eees e e s e e eesee e st as e s s e e e s e e s s ess e b s e s s ea s es s eaessnaesne febieiesstetnseesnneas 368,871

Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance.............c.cccoiiiiiiiiiiiiiiiciiiies e 0

TOtAl (LINE 1 PIUS LINE 2) .ottt ettt es s s st esesesess s s s sesesesesessnnsssnenesesensnenenes e 368,871

Part D, SECHON 1, COIUMN B ........ouiiiiiiiteietei ettt ettt e s e s e s e s s s e s s et e s s s s s e e s s s st ensesensesensess febsiebsenases 43,302,096

Part D, SECHON 1, COIUMN 7 ...ttt e s s s 222 e e n s e s e s e s es s s s e s s ns et ensesanas oebesniesnins (42,933,225)

Total (Line 3 MIinuS LiN€ 4 MINUS LINE 5) .....ooiuiiiiiiiiiii ittt sttt ettt st siee e e e e sieennesnnesnes e 0
Fair Value Check

Part A, Section 1, Column 16 (38,153,281)

(o=l S TR Y=Tod 1) o B N O 11 o' e TSR

TOtal (LINE 7 PIUS LINE 8) ...ttt ettt s e s st et et easss s s s sesesesesnnnsssneneseseninenenes e (38,153,281)

Part D, SECHON 1, COIUMN O ......iiiiiiiiiie ittt ettt s e e s s s s s e s s s st e s e s s s st n s s s eseniess febssebseeases 43,302,096

Part D, SECHON 1, COIUMN 10 ..ottt ettt es s e e s e e s e e s e s e e e s e s e s e e s e s e e e s e s es s s e s s s s ns et nsesnae eebessiesnias (81,455,374)

Total (Line 9 Minus LiNe 10 MINUS LINE T1) ...vovouiuiiiieieecieietetceeee ettt es et esessss s s esesessnensneneese it (3)

Potential Exposure Check

Part A, SECHON 1, COIUMN 27 ...u.iuuivieiiieeieeie ettt es st ss s s et st eS8 8285ttt b bt et entes eebessessensenaenns 9,533,018
Part B, SECON 1, COIUMN 20 ........ociiiiiiiiiiiiet bbb bbb bbb b bbb bbbt aee | eabeeabee et
Part D, SECHON 1, COIUMN 12 .....ouiiieiiiiei it eesessessessenneans 9,533,021
Total (Line 13 plus LiN€ 14 MINUS LINE 15) ......cuoieieieieiiieiiieieieieieieeeesie ettt sessssssesenesennnnsnnss ittt (3)

Slo7



STATEMENT AS OF JUNE 30, 2026 OF THE Nassau Life Insurance Company

SCHEDULE E - PART 2 - VERIFICATION

(Cash Equivalents)

1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECembEr 31 OF PrIOT YEAT ........cccvovveveveeeeeeeeieeeieteteteeeee et s st seseseasasensesesesesesnas |eoeseneneasneeeneas 1,139,109 | 82,100
2. Cost Of Cash eqUIVAIENTS BCGUITET ............ccciiiiieieeeeceeececee ettt ettt s sttt e s e s s s s st es et eseseassssasesesesesessasannassss [eoenensnsnsanennens 4,669,685 |.....cccveeenne 3,670,476
3. ACCTUAN OF GISCOUNL ....veteeceeecteteeei ettt es e eeeee e eseseseeeeeeseseseseeee e 2 eseseseseeee e eassesee e e e e seseseeeeeansesesesessassnsesesessnnnsnsesesannans [oeteessenasicaceneininas 11,162 [ 22,475
4. Unrealized valuation iNCrEaSE/(AECIEASE) .........ueiuiiuiriiiie ettt ettt ettt et st e bt e sbeesbe e bt e bt eabeeaeeaasesseesseesbeesbeenbeenbesneennennne [eisesasaiessesaaesaeesaeeaes [0 0
5. Total gain (I0SS) ON QISPOSAIS .......c.ceieieieeeeeeeeeeiiieee et eteteeea sttt eseseae e s st s et eseses s s st sesesesessasanassesesesesessssssassssseseseseananas |oeeseseseseneneeneneaneeneas (515 U (133,333)
6. Deduct consideration reCeived 0N ISPOSAIS ................c.cveueuiuiiiiieiieeeeetesesesee st eeste e sesesss et et esesesesesessss et ssssssesesesessssessssseseseseses |oesessesssesenenens 5,753,958 |.....ccoovene. 2,502,609
7. Deduct amortization OF PrEMIUM .............c.cuoueuiuiieiee et tetet ettt ettt es e st esesete s et essse s esssesesesesesess s et st esesesesesessasssssasesesesesnns [oeseseseseseseseneeeananeeenas [0 0
8. Total foreign exchange change in book/adjusted Carrying VAIUE ............couiiiiiiiiiiiiiei ettt ns [eaeeeie e [0 0
9. Deduct current year’s other than temporary impairment reCOGNIZEA ..........ccoouiiiiiiiiiie i eee e [0 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........c.cceeuruiuieiieeeieeereeeeeeee e [eeeseneneeeseeeeeenens 65,903 oo 1,139,109
11, Deduct total NONAAMILEA BMOUNES .......c.e.rieiiueueieeeiei ittt eseaeeeeee e eseseeeeeesesesesesesesassesesesesessesssesesesssnaesesesessassesesesesasnnnnns [oescicsssssssnscaceseseesnacaas [0 0
12.  Statement value at end of current period (Line 10 minus Line 11) 65,903 1,139,109

S108
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STATEMENT AS OF JUNE 30, 2026 OF THE Nassau Life Insurance Company

SCHEDULE A - PART 2

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

0399999 - Totals

SCHEDULE A - PART 3

Showing All Real Estate DISPOSED During the Quarter, Including Payments During the Final Year on “Sales Under Contract”
1 Location 4 5 6 7 8 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 Expended 9 10 1 12 13
for Book/ Total Book/ Gross
Additions, | Adjusted Total Foreign Adjusted Income
Permanent | Carrying Current Change in | Exchange | Carrying Foreign Earned
Improve- | Value Less Year's Current Book/ Change in |Value Less Exchange | Realized Total Less Taxes,
ments and | Encum- Current |Other-Than-[ Year's Adjusted Book/ Encum- | Amounts Gain Gain Gain Interest Repairs
Changes brances Year's | Temporary | Changein | Carrying | Adjusted brances | Received (Loss) (Loss) (Loss) [Incurred on and
Disposal Actual in Encum- Prior Depre- [Impairment| Encum- Value Carrying on During on on on Encum- | Expenses
Description of Property City State Date Name of Purchaser st rances Year ciation __Recgani (11-9-10 Value Disposal Year Disposal Disposal Disposal brances Incurred

0399999 - Totals




STATEMENT AS OF JUNE 30, 2026 OF THE Nassau Life Insurance Company

SCHEDULE B - PART 2

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

1 Location 4 5 6 7 8 9
2 3 Additional

Loan Actual Cost at Investment Made Value of Land

Loan Number City State Type Date Acquired Rate of Interest Time of Acquisition After Acquisition and Buildings
10291 v L S TP PPPPIN P T UUUUUON FETTTTToY 04/10/2026 ..oevvvnns |ovvinnnnniiiiiiiieeees 6.100 [oooiiiiiiiiiiiiiiii i 4,020,000 |.uueniiiiiiiiiiie i eaaee 0 i 0
0599999. Mortgages in good standing - commercial mortgages-all other 4,020,000 0 0
0899999. Total mortgages in good standing 4,020,000 0 0
1699999. Total - restructured mortgages 0 0 0
2499999. Total - mortgages with overdue interest over 90 days 0 0 0
3299999. Total - mortgages in the process of foreclosure 0 0 0

[AVE|

3399999 Totals 4,020,000 0 0

SCHEDULE B - PART 3

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

1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1" 12 13 Book Value/
Recorded Current Recorded
Investment Year’s Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase/ [(Amortization)| Impairment | Interestand | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value Disposal eration Disposal Disposal Disposal
Salt Lake City .oooovvveeviviiiiiiiiiiiins v (V] P AR RN 03/13/2020 .....|[...... 05/04/2026 .....[....0uue. 6,173, 13 |oeevvriiiiiiiiiens 0 (V) FOPPPPPP | AN | RO | N 6,173,113 [.......... 6,173, 13 |oeevviiiiiiiiiiens 0
Elgin oo e e s i e 12/23/2020 ... 05/04/2026 .....[.......... 2,030,441 ... .0} e O i O e (380)) e O [ 2,030,062 |..........2,024,489 |.... .. 0.
10156 . Elgin ... . .. o Lo 12/23/2020 ... 05/04/2026 .....|.......... 1,867,224 |.... .. 0]. O O e (423) e O 1,656,801 ..........1,550,672|.... .. 0].
0199999 Mortgages closed by repayment 9,760,778 0 0 9,759,976 9,748,275 0
10098 . .. |Livonia & Plymouth 03/22/2018 ... 0 0 0
10076 .... . | Vancouver .... ... 08/30/2017 0 0 0
NSRE10087 Phoenix . ... 11/08/2017 0 0 0
10065 ... .. |Renton ..... ....05/05/2017 0 0 0
10081 . .. |Nottingham ....09/26/2017 0 0 0
10082 . .. |Bel Air . ....09/12/2017 0 0 0
10091 . .. |El Paso . ... 11/28/2017 0 0 0
10132 . . [Castle Rock ....08/23/2019 . 0 0 0
10116 . . | Longmont ....09/14/2018 0 0 0
10083 . . | Jupiter ... ... 10/05/2017 0 0 0
10094 . . |Clackamas . ... 01/09/2018 0 0 0
NSRE10103 . | Columbus .. 04/11/2018 0 0 0
. |Austin 06/12/2019 ... .. 0]. .. 0]. .. 0].
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STATEMENT AS OF JUNE 30, 2026 OF THE Nassau Life Insurance Company

SCHEDULE B - PART 3

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

1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1" 12 13 Book Value/
Recorded Current Recorded
Investment Year’s Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase/ [(Amortization)| Impairment | Interestand | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value Disposal eration Disposal Disposal Disposal
10071 ... co[Norfolk ovvvvveiieiiiiiiinciiiees e VA e 07/14/2017 ... 41,633 [.... L0 ..0.. 0. .0
10112 ... .. |Puyallup .. 08/29/2018 ..0f. 0. 0. .0
10084 . . |Agoura Hills .. 10/18/2017 0. ..0.. 0. .0
10134 . Baltimore 11/14/2019 .. 0 .0 0 0
10135 . El Paso ... 11/26/2019 .. 0 .0 0 0
NSRE10137 . . | Glenwood Springs .11/25/2019 .. 0 .0 0 0
. |Livermore 11/21/2019 0. ..0.. 0. .0
Fayetteville ... Joeiiiiiiieee NCeis s i e 01/08/2020 .0} 0. 0. .0
10144 . c0maha e [ B e 03/12/2020 L0 L0 0. .0
.| Sheboygan ........ceevviviiiiiiiiiiiiiiiiiiees e W [ | 03/19/2020 ..0f. 0. 0. .0
L Benicia cevviieiiiiiiiceiceeees [ CAe e e 11/06/2020 L0 ..0.. 0. .0
.| Oakwood Village .....oooovvvveeeeenninninins lovnnnnne O [ e | 12/09/2020 .0} 0. 0. .0
o |Broomal | e e PR e 12/23/2020 0. ..0.. 0. .0
| Corpus Christi oo e T [ s | 05/20/2021 ..0f. 0. 0. .0
.. |Hialeah ...... .08/31/2021 .. 0 .0 0 0
. |Halethorpe .. ... 10/08/2021 .. 0 .0 0 0
. | Cupertino 1071972021 .. 0 .0 0 0
NSRE10210 ... c0maha L N e | 05/04/2022 127,847 |.... ..0f. 0. 127,847 |. 0. .0
L .S R S R 05/27/2022 ....65,799 |.... 0. ..0.. ....65,799 |. 0. .0
10223 . Vancouver ........ooovvvvvveeiiiiinnniinnnnns feevevveveeeeeen WA e e 04/13/2023 ....23,934 ... ..0f. 0. ....23,934 |. 0. ...0
San Antonio ......eeeeeeiiiiiiiiiiiinns fevnenneeenenee T s s o 06/09/2023 ....30,006 |.... 0. ..0.. ....30,095 |. 0. .0
. ]8an Antonio ....eeeeeeeieiiiiieiieiiieieieees e T [ | 09/26/2023 ..25,714 ... 0. 0. 0. ...25,714|. 0. .0
Chicago ..vvevvivivrennniiiiinnninnnnninnnnns Jovvnnnnennenens bevviiins oo ol 12/13/2019 Lo e 17,861 |veveeeiiiinneen Ol [0 0 0 17,861 0 0
0299999. Mortgages with partial repayments 2,491,140 (1,135), 0 0 2,490,005 2,490,005 0 0 0
0599999 - Totals 12,251,919 (1,938) 0 0 12,249,981 12,238,280 0 (11,701) (11,701
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STATEMENT AS OF JUNE 30, 2026 OF THE Nassau Life Insurance Company

SCHEDULE BA - PART 2

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

1 2 Location 5 6 7 8 9 10 11 12 13
3 4 NAIC
Designation,
NAIC
Designation
Modifier
and
SVO Commitment
Admini- Date Type Actual Cost Additional for
CusIrP Name of Vendor strative Originally and at Time of Investment Made Amount of Additional Percentage of
Identification Name or Description City State or General Partner Symbol Acquired [ Strategy Acquisition After Acquisition Encumbrances Investment Ownership
631918-10-9 NNY A-1 .|Nassau Life Insurance Company ABS A=l LL ....ccvvvenivveeennn |oeeenee 2.B ....09/01/2023 ... .... 9,600,360 .0 . .. 100.000
631916-10-3 . NASSAU LIFE INSURANCE COMPANY ABS B-1 LLC . T .| Nassau Life Insurance Company ABS B-1 LL . 2.0. .]....01/08/2024 ... .. 25,233,174 .0 . 100.000
1499999. Interests in joint ventures, pannershlps or I|m|ted liability companles (including non-registered private funds) NAIC Designation assigned by the SVO - bonds afflllated 0 34,833,534 0
000000-00-0 ......... STAGE 1 GROWTH FUND - SERIES G CMA.. .| STAGE 1 GROWTH FUND - SERIES G ...02/10/2015 ... L2 211,773 .0
000000-00-0 . ..| SANDTON CAPITAL SOLUTIONS ONSHORE FUND V LP . SANDTON CAPITAL SOLUTIONS ONSHORE FUND V . 12/29/2021 .. 75,873 |.. .0
000000-00-0 . ..|Fortress Lending Fund IV LP . . DE.. Fortress Investment Group ..03/21/2024 . 2,750,000 |.. 0 | .. 10,804,935
000000-00-0 . ..|Soryn IP Fund Il LP .. . DE.. Soryn IP Capital ... ..06/06/2025 . 312,980 |.. .0 3,702,517
000000-00-0 ......... Lightyear Fund VI LP. ..|Lightyear Capital .. .|....05/27/2026 ... .0 8,495,870 |...
000000-00-0 ......... JLL Partners IX LP ..|JLL Partners .|-...06/09/2026 ... . 1,357,072 .0 . 8,533,315 |...
000000-00-0 ......... Post Road Special Opportunity Fund |11 LP .|Post Road SOF GP I Il LLC . ...03/03/2025 ... .... 226,493 .0 ..
1999999. Interests in joint ventures, partnerships or limited liability companles (including non- reglstered private funds) common stocks - unaffiliated 11,105,185 4,934,191 0 32,648,293
000000-00-0 ......... NASSAU PRIVATE CREDIT ONSHORE FUND LP .........covvvvvvnnnnnns NASSAU PRIVATE CREDIT ONSHORE FUND LP ......ccvvvnviiiiiiiins Jovvvniin s s 0770172019 [ [V P 613,729 |oeveeiiiiiiiieeciiis [V PO 12,104,466
000000-00-0 ......... NPC Credit Opportunities Onshore Fund LP . .|NPC Credit Opportunities Fund GP .. . |-...02/29/2024 ... ... (3,409,642) 8,857,435 |...
000000-00-0 ......... Nassau CFO 2026 SPV . [Nassau Financial Group ...01/01/2026 ... .. 4,921,340 .0 ..
2099999. Interests in joint ventures, partnerships or limited liability companles (including non- reglstered prlvate funds) common stocks - affiliated 0 2,125,427 0 20,961,901
000000-00-0 ......... NCA REALTY FUND | LP oiiieiiiiiiiiiiie i ‘ ........................................................ DE.......... NCA Realty Partners ........ccoeeviviiviniiiiiiiiniiiniiiiiiiinnns Jovvnnien s cvvveeens foues 12/14/2021 | ........................................... [V N 40,000 [oooeiiiiiiiiiiiiiieeees [V PO 3,569,748
000000-00-0 ......... NCA Realty Fund 11 LP ....oiiiieiiiiiiiiniiieeeieiinseeeeernniseeeennnnnnnes | neeeresssnnsesseesnnnssessensnnnsessesnnnnsenes [ornnns DE.......... NCA Realty INVeStors ......ooeeeeeveeieierrmnnnnneeeerninnaaeeens Joerennnnes seeeeeens fonnn 08/20/2024 ... [-eeiiiiiiiiiin | [V 693,036 |....uuiiiieiiiiiiieeeeninas [ 7,543,493
2299999. Interests in joint ventures, partnerships or limited liability companies (including non-registered private funds) - real estate - affiliated 0 733,036 0 11,113,241
878091-BG-1 ......... |TEACHERS INSURANCE AND ANNUITY ASSOCIATION OF AMER | ........................................................ N |TEACHERS INSURANCE AND ANNUITY ASSOCIATI ...oevvvvvinniaennn forees 1.0 FE ...... |....05/04/2020 | ................................ 7,971,318 [0 0 |
2799999. Surplus notes - unaffiliated 7,971,318 0
BCC33D-NZ-0 .. ..‘NGCE | SUB - CDO ...‘NGCE | SUB - CDO . 12/22/2021 ... ... 2,667,321 |... .0 .
34959*-AE-0 . .| FLF RNF | - Sub Note - ABS . ..|FLF RNF | - Sub Note - ABS .... ..07/28/2025 ... .. 3,486,700 |... .0 ..
5599999. Residual tranches or interests with underlying assets having characteristics of bonds - unaffiliated 6,154,021 0
000000-00-0 .........| Audax Mezzanine Business V, LP . ‘ .| Audax Mezzanine Business V, LP .. ..06/01/2022 . .0 .
000000-00-0 . ..|Balance Point Capital Partners VI . ..|Balance Point Capital Partners .. ..08/23/2024 ... ...676,904 .0 .. 9,987,270 |...
5999999. ReS|duaI tranches or interests W|th underlying assets havmg characteristics of common stock - unaffhated 0 762,467 0 10,410,771
7899999. Total - unaffiliated 25,230,524 5,696,658 0 43,059,064
7999999. Total - affiliated 0 37,691,997 0 32,075,142
8099999 - Totals 25,230,524 43,388,655 0 75,134,206
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STATEMENT AS OF JUNE 30, 2026 OF THE Nassau Life Insurance Company

SCHEDULE BA - PART 3

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

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

631916-10-3 ..... NASSAU LIFE INSURANCE COMPANY ABS B-1 LLC .. | weevereereiiiiiiiieeiiiiiieeeeeeinnn [ USe e | e ...01/08/2024 ...|....06/26/2026 ...|....30,000,000 |............... [V N [V N [V N [V RN [V N 0 |...30,000,000 |...30,000,000 |.........c..... [V [V [V A 0
Nassau Life Insurance Company ABS A-1 LL

631918-10-9 ..... L P P UUUU P AT US| e ....09/01/2023 ...]....06/10/2026 ...|....20,763,134 |............... [ [ [ [ [ 0 |... 18,140,859 |... 18,140,859 |............... [\ OO, 0 i, 0].... 3,159,141

1499999. Interests in joint ventures, partnerships or limited liability companies (including non-registered private funds) - NAIC Designation assigned by
the SVO - bonds - affiliated 50,763,134 0 0 0 0 0 0] 48,140,859 | 48,140,859 0 0 0 3,159,141

000000-00-0 ..... VSS COMMUNICATIONS PARTNERS |V .| VSS COMMUNICATIONS PARTNERS IV . ..03/31/2006 . .06/09/2026 .. .0 0 .0 L0 0 .0 7,108 |. 7,108 .0 L0 0

000000-00-0 ..... FENWAY CAPITAL PARTNERS FUND |11 .| FENWAY CAPITAL PARTNERS FUND I11 . ..12/14/2007 . .06/01/2026 .. 0 0 .0 .0 0 .0 119,697 |. 119,697 .0 L0 0

000000-00-0 ..... Fortress Lending Fund IV LP . ...|Fortress Investment Group ...03/21/2024 ...|....04/22/2026 ...|. 0. 0. 228,315 |....... 228,315 |... L0 L0

000000-00-0 ..... Post Road Special Opportunity Fund I11 LP .. ...|Post Road SOF GP IIl LLC .. ...03/03/2025 ...|....06/01/2026 ...|. 0. ... 4,406,150 |.... 4,406,150 ... 0

000000-00-0 ..... Soryn IP Fund 11 LP .ooooeeiiiiiiiiiii . DE.. .| Soryn IP Capital ...06/06/2025 ...|....06/24/2026 ...|. 0. . .. L 118,098 |....... 118,098 0. 0.

1999999. Interests in joint ventures, partnerships or I|m|ted liability companles (|nc|ud|ng non-registered private funds) - common stocks - unaffiliated 4 180,489 (261,724) 0 0 0 (261,724) 0] 4879368 | 4,879,368 0 0 0 1,053,067
000000-00-0 ..... ‘NASSAU PRIVATE CREDIT ONSHORE FUND LP ........| weveviiiiiiiiiiiiiiieieeeececeeeeeees o DE......... NASSAU PRIVATE CREDIT ONSHORE FUND LP .. |....07/01/2019 ...|....06/09/2026 ...|..... 1,506,607 |......cevvnnnen [V [V [V [V [V 0].... 1,506,607 |.... 1,506,607 |............... [V [V [V 0
000000-00-0 ..... BALANCE POINT LLC ..iivvvveniiiiinninnniiiininnns [ evveeniiieiiiiiiiieeeeecciiieeeeeees |oviiaenns DE......... Balance Point LLC .....ooovvvvvvnnniiiiinnnnn ...10/14/2021 ...]....06/10/2026 ...|......... 33,743 [ [ [ 0 eeiiiiinnns [\ OO, 0 i, 0., 33,743

2099999. Interests in joint ventures, partnerships or limited liability companies (including non-registered private funds) - common stocks - affiliated 1,540,350 0 0 0 0 0 0 1,540,350
056821-AC-7 ..... BCCCLO 2018-2 SN - CDO . ...US......... | BCCCLO 2018-2 SN - CDO .. ...12/20/2021 ...|....04/20/2026 ...|. ... 16,330 |....
63166E-AA-5 ..... NGCE |11 SUB - CDO . INGCE 111 SUB - CDO ...07/19/2023 ...|....04/15/2026 ...|. ....... 151,629 |....

BCC33D-NZ-0 ..... NGCE | SUB = D0 ..vvvvvvvvnnnninnniniiinininnnnns NGCE | SUB = CD0 ..vvvvvvvvvvvvvvnnninnnnnnnns ... 12/22/2021 ...1....06/16/2026 ...|.............. OfeeeiieeeennO o0 e 0 0 0 i 0 222,832

5599999. Residual tranches or interests with underlying assets having characteristics of bonds - unaffiliated 166,958 389,790
000000-00-0 ..... .| Audax Mezzanine Business V, LP .......... |....06/01/2022 ...|-...06/06/2026 ...|......... 22,924 L2294 ...

000000-00-0 ..... Balance Point Capital Partners VI . .|Balance Point Capital Partners ........... ....08/23/2024 ...|....06/01/2026 ...|. ... 34,803 .. 34,803 |....

5999999. Residual tranches or interests with underlylng assets having characterlstlcs of common stock - unaffiliated 57,727 57,727
61034L-AC-9 ..... [MCMML VI SN - CDO .. .| MCMML VI SN - CDO ...02/01/2018 . .04/15/2026 .. 7,672 .. .7,672 |.
67573M-AC-1 0CT43 43 SUB - CDO . .| 0CT43 43 SUB - CDO . ...08/02/2019 . .04/16/2026 .. 0.

.9,194

949500-AC-9 ..... WELF 2019-1 SUB - CDO . .| WELF 2019-1 SUB - CDO ...11/01/2021 ...|....04/20/2026 ...|.
6599999. Residual tranches or interests with underlylng assets having characterlstlcs of other unaffiliated 16,866 69 074
14040*-AB-9 ..... |CAPITAL PONER LP 5.61 06-2026 ... .. |CAPITAL POWER LP 5.61 06-2026 .. 06/15/2026 ...|..... 5,000,000 0. . 0. ...0|.... 5,000,000 ....5,000,000 .
6799999. Any other class of assets - unaffiliated 5,000,000 0 0 0 0] 5,000,000 | 5,000,000 0 0 140,250
7899999. Total - unaffiliated 9,422,040 (261,724) 0 (261,724) 0] 10,395,960 | 10,395,960 0 0 1,193,317
7999999. Total - affiliated 52,303,484 0 0 0 0] 49,681,209 | 49,681,209 0 0 3,159,141
8099999 - Totals 61,725,524 (261,724) 0 (261,724) 0] 60,077,169 | 60,077,169 0 0 4,352,458
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05074*-AA-8 ......... Audax MZ V Rated Feeder = 8% Note ....eeueeieeminiiieiieiiie e eeeee e e e e e e ee e eeennnnes [eenand 06/26/2026 ..... Direct .
20273R-BL-2 . .. |ENERGY TRANSFER LP ... 06/26/2026 .....|MORGAN STANLEY CO ..
30303\1-AH-5 . .. |META PLATFORMS INC ... 04/30/2026 .....|CITIGROUP GLOBAL MARKETS INC.
71902E-20-8 . ..| NASSAU COMPANIES OF NEW YORK 06/12/2026 .....|PERSHING LLC ... .
927804-GY-4 . .| VIRGINIA ELECTRIC AND PONER CO 06/26/2026 .| CITIGROUP GLOBA ,927, N .10,000, N ,250
983197-AA-2 . L WYNNTON FUNDING TRUST |1 ieeuunniiiiiuinniisiiiuiinsisscisuii e e s ccesiisessesnnisssseessnnnsesseennnnssessesnnnnns [oeeees 06/26/2026 ..... Bank of America Securities 7,072,660 [.ooiiiiiininiiiiinns 7,000,000 |... .. 156,099
0089999999 Subtotal issuer credit obligations - corporate bonds (unaffiliated) 25,141,999 25,838,866 401,268
006346-AX-8 .... LA T PP RN 0/ 77(0 (- B BAIRD (ROBERT W.) & CO. INC. .. 384,023 |. .. 375,000 |...
02380K-AA-9 ....eee.o [AAL B = ABS ....iiiiiiiiiiiieiiinunaaeeeinnn e seernen e seerrnnnaseeernnnnareernnnnnseeennnnnnasseernnnnaseeeenennnnaes |oenn-04/27/2026 ... Unknown 400,000 . ..400,000 |...
0129999999. Subtotal - issuer credit obligations - single entity backed obligations (unaffiliated) 784,023 775,000 2,019
0489999999. Total - issuer credit obligations (unaffiliated) 25,926,022 26,613,866 403,287
0499999999. Total - issuer credit obligations (affiliated) 0 0 0
0509999997. Total - issuer credit obligations - Part 3 25,926,022 26,613,866 403,287
0509999998. Total - issuer credit obligations - Part 5 XXX XXX XXX
0509999999. Total - issuer credit obligations 25,926,022 26,613,866 403,287
38380K-HX-6 ......... [GNR 2017164 GZ = CMO/RMBS ... .vvveeveesiesiestesiesseseessessessessesseseeseeseessessesseseeseesseseensessereereanis [ 06/01/2026 ..... | T OO RO,
1019999999. Subtotal - asset-backed securities - financial asset-backed securities - self- Ilqwdatlng agency residential mortgage-backed securities - guaranteed (exempt from RBC)
3136AV-JB-6 . .|FNR 2017-4 ZC - CMO/RMBS . .. 06/01/2026 . Direct .. A
3136AY-YZ-0 . ..|FNR 2017-90 2D - CMO/RMBS ..... 06/01/2026 Direct .. A
3136B0-CX-2 . ..|FNR 2017-97 VZ - CMO/RVBS ..... 06/01/2026 Direct .. A
3136B1-HI-9 . ..|F\R 2018-15 ZG - CMO/RVBS ..... 06/01/2026 Direct .. A
3137BM-XU-5 . ..| FHR 4553 PZ - CMO/RMBS . ..... 06/01/2026 Direct .. A
3137BX-N4-0 . ..| FHR 4675 EZ - CMO/RMBS . ..... 06/01/2026 Direct .. A
3137FC-4R-2 . ..|FHR 4738 LZ - CMO/RMBS . ..... 06/01/2026 Direct .. A
3137FC-CD-4 . ..|FHR 4740 CZ - CMO/RVBS . .. 06/01/2026 Direct .. A
3137FC-PQ-1 ......... FHR 4752 PZ = OMO/RMBS ....eeniiiiiiie it ssnnan s s e nnana e ans [oeees 06/01/2026 Direct A
3137FG-3P-8 FHR 4801 ZN = CMO/RMBS ....eeeeeeeeeeeee e e e et e e e e e e e e e e e e e e e e e e e rnn e e e e e nnnnaaeeeeennnnn |oeees 06/01/2026 Direct s N AL
31418F-T5-6 . .| FN MA5971 - RMBS ... CITIGROUP GLOBAL MARKETS INC. .. 379,723 |. A
31418F-IIP-8 . ..| FN MA6053 - RVBS CITIGROUP GLOBAL MARKETS INC. .. 385,981 |. A
31418F-XH-5 ......... LB R RN 05/15/2026 ..... CITIGROUP GLOBAL MARKETS INC. 390,375 |. A
3142J6-D9-1 ......... FH RQO127 = RMBS ....eeeeeeeeeeeeeee e e e et e e e e et e e e e e e e e e e e e e e e e e ennn e e e e e rnnna e e eernnnnneeeeennnnn |eennnd 05/15/2026 ..... CITIGROUP GLOBAL MARKETS INC. 390,375 |. AL
3142J6-DY-6 . ..|FH RQO118 - RMBS ... ......05/15/2026 . CITIGROUP GLOBAL MARKETS INC. .. 388,640 |. A
35563P-BU-2 ......... [ SCRT 2017-3 MB - CMO/RMBS ..... 06/01/2026 .....|CITIGROUP GLOBAL MARKETS INC. 64,240 |. A
35563P-BZ-1 .. [ SCRT 2017-3 HB - CMO/RVBS ..... 06/01/2026 .| CITIGROUP GLOBAL MARKETS A
35563P-CM-9 .. .| SCRT 2017-4 MT - CMO/RMBS .. 06/01/2026 Direct . A
35563P-DY-2 .. SCRT 2018-1 MT — CMO/RMBS .....eueuniiiiirriniiiiiiiiiiiiiiiuiiseesiisiinseescesnnnsesseennnnsseesennnnnseeeennnnns |ooees 06/01/2026 ..., Direct ..... AL

1039999999. Subtotal asset- backed securltles financial asset-backed securities - self- Ilqwdatlng agency residential mortgage-backed securities - not/partially guaranteed (not exempt from RBC)

10570X-AG-1 BRAVO 26NQM4 A3 - RIBS RO 04/10/2026 ..... Bank of America Securities .. e 1.E FE
10638C-AA-0 .........|BABS 2021-RM1 A - CMBS/RNBS 04/25/2026 .....|Direct 1.AFE ..
10638N-AA-6 . .| BABS 22RM3 A - RUBS ..... 04/25/2026 .....|Direct 1.AFE ..
12570S-AG-8 CLIP 26NOMT A3 = RMBS ...eeueeeneeenteeteeteeuteeseeeseesaeeseeesaeesbeesseebeebeenseenneennesneesneesneenneennees [reeens 04/22/2026 ..... NOWURA SECURITIES/FIXED INCOME 1.F FE
16190A-AD-5 CHASE 264 ABA = RMBS ......veeeeeeeeeeeeteete sttt ste sttt sttt sne e eneenenne |oaend 04/07/2026 ..... JP MORGAN SECS INC., - FIXED INCONE .. 1.A FE
28225L-AA-1 .........|EFNT-26RM2-A1A - ABS . 05/14/2026 ..... [NOMURA SECURITIES/FIXED INCOME ...... 1.AFE ..
36275T-AE-8 . .| GSVBS 26PJ1 A5 - RVBS 04/15/2026 .....|JP MORGAN SECS INC., - FIXED INCONE 1.AFE ..
362082-AS-9 GSMBS 26PJ7 A17 = RUBS ....eeueeeeeneeneeeeeeeeaeeeeseeseeseeseesseseeseeaneseeasesseseesnessesseseesnesnessessnans |ooeeed 05/13/2026 ... GOLDMAN 1.A FE
46664A-AF-4 JPUNT 26NQM2 A2 = RMBS ...t ettt sneesne e s [erend 04/21/2026 JP MORGAN SECS INC., - FIXED INCOME .. 1.D FE
614916-AB-0 .........[MOOST 26RM2 A1A - ABS 05/22/2026 .....|PERSHING LLC ...... 1.AFE ..
617800-AG-5 .........MSRM 26NQM4 A3 - RNBS 05/25/2026 .....|MORGAN STANLEY CO 1.6 FE ..
617954-AF-9 ......... [MSRM 26NEN1 A2 - RMBS 05/25/2026 ... [MORGAN STANLEY CO ..... 1.C FE ..
68279M-AC6 .........[OLIT 26HB2 M2 - ABS .. 05/21/2026 .....|BARCLAYS CAPITAL INC FIXED INC ... 1.6 FE ..
69383Y-AE-7 .........|PRKOM 26AFC2 A1 - RVBS . 04/07/2026 JP MORGAN SECS INC., - FIXED INCOM 1.A FE
69384F-AC-1 ......... | PRPM 26RCF3 A3 - RUBS ... .| NOMURA' SECURITIES/FIXED INCOME ... 1.DZ
729912-AB-1 . .| PMTLT 260NF4 A2 - RUBS . NOMURA SECURITIES/FIXED INCOME 1.A FE
75408V-AR-2 RATE 26J1 A16 - RIBS . Bank of America Securities ..... 1.A FE
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81750T-AJ-7 SEMT 265 A8 - CMO/RMBS .... R A 04/13/2026 ..... Bank of America Securities .. ..400,000 |...
81750V-AJ-2 . ..| SEMT 266 A8 - RMBS ... 05/06/2026 WELLS FARGO SECURITIES ....... 400,000 |.
84863C-AA-1 . .| SPLTO 261 A1 - RVBS 05/15/2026 . BARCLAYS CAPITAL INC FIXED INC 400,000 |.

89181J-AQ-5 .

.. TPNT 231 B3 - RMBS .

05/05/2026 . WELLS FARGO SECURITIES ....

550,000 |.

95758B-AR-0 . .| WAL 2022-CL4 M2 = RMBS ......ceeviiiiiiiiiiiiiiiiiiiiii i ess s |...00/12/2026 ... JPhorgan .. 435,347 |...
1059999999 Subtotal asset- backed securities - financial asset-backed securities - self- I|qU|dat|ng non-agency residential mortgage-backed securities (unaffiliated) 7,841,440
00112H-AG-2 . ..| ACREC 2025-FL3 C - CMBS ......04/07/2026 .....[Bank of America Securities 250,000 |. 1.
05494W-AL-5 . ..|BDS 26FL17 C - CMBS ..... 04/24/2026 . Unknown ... 400,000 |. 1.
055292-AE-6 . ..| BBCMS 2026-5C41 D - CMBS .. 04/30/2026 . Unknown . 400,000 |. 2.
05557K-AE-1 . ..|BAMLL 26HRHB C - CMBS .. 04/29/2026 . Unknown . 400,000 |. 1.
05595B-AA-3 . ..|BOSTN 26LYRK A - CMBS 04/17/2026 .....[Unknown ... 400,000 |. 1.
05595D-AE-1 . ..|BX 26PNDA C - CMBS . 05/01/2026 .....|MORGAN STANI 400,000 |. 1.
05620H-AA-9 . ..|BX 26LP3 A - CMBS .. ......04/07/2026 .....|CITIGROUP GLOBAL MARKETS INC. 400,000 |. 1.
21874B-AH-7 . ..|CAFL 261D - CMBS .. .. 06/18/2026 .....|GOLDMAN . 400,000 |. 2.
23347L-AE-T7 . ..|D2 26FL1 B - CMBS .. 04/16/2026 ..... [Unknown . 400,000 |. 1.
26916M-AE-9 . ..|ESTN 26TOWN C - CMBS . 05/01/2026 ..... | GOLDMAN . 400,000 |. 1.
302720-AE-7 . ..|FS 26PALM C - CMBS . 06/30/2026 .....[CITIGROUP GLOBAL MARKETS INC. 400,000 |. 1.
40408X-AC-5 . .| HAVN 25M0B B - CMBS .. ......06/13/2026 . MORGAN STANLEY CO .. 400,000 |. 1.
50245X-AE-7 LV 2024-SHOW C - CMBS ... O R 04/15/2026 ... GOLDMAN 1.
624944-AE-4 . ..|MTN 26LPFX C - CMBS R 04/21/2026 ... Unknown . 1.
624944-AJ-3 ......... | MTN 26LPFX E - CMBS .. Unknown . 2.
63874N-AL-4 . .| NCMS 2018-SOX E - CMBS . X Bank of America Securities .. 2.
63874U-AJ-3 NCMS 1910K D - CMBS R R 04/09/2026 ..... JP MORGAN SECS INC., - FIXED INCOME .. 2.
78489C-AE-9 SWCH 25DATA E = OMBS ..o [ 05/20/2026 ..... CITIGROUP GLOBAL MARKETS INC. 2.
82510Y-AA-4 . ..| SHOPS 26CSTL A - CMBS 04/24/2026 . UnKnown ..eevvvvveeiiiiiiieiieens 1.
89148M-AE-5 . .| TORY 26HGTS C - CMBS . 04/08/2026 .....[JP MORGAN SECS INC., - FIXED INCOME 1.
1.

92263D-AG-5

VCC 262 M2 - CMBS .....

BARCLAYS CAPITAL INC FIXED INC ........

1079999999. Subtotal -

asset-backed securities - financial asset-backed securities - self- I|qU|dat

10805Y-BJ-9 .........|BRDGS 1RR CRR - CDO . 1.
60688H-AC-9 ..........| MCFND XVI11 B - CDO . .| RBC CAPITAL MARKETS 1.
B31908-AA-8 ........|CFOZ 2022 C = CDO v.vovrevereeereieteieteneesesesseneesesesseseseesessesassssansssensssesessesessesessesnsssseneesane  [oerens05/15/2026 ooos|DiTeCt cuvrverrinnene. 3.
693975-Al-4 . .| PPMC 6RR C1R - CDO . .| SUMITOMO MITSUI BANK . 1.
87330Y-AB-9 .........| TBRNA IV A1 - CDO .. . ..|RBC CAPITAL MARKETS .. 2.
897921-AA-0 ......... TEINS 263 AT = OD0 vvvuveneevesetesetesesteseseesesseseseeseseeseneeseneste e besessesessenessesenneseneesenennennns [oeneas 06/25/2026 ... Bank of America Securities .. . 1.
972923-M-8 ......... BNDHL TR CR = €D +uveveeeveneeveseeteneeeeneeseseeaesessesesseseseseseesesessessssnssesenessesessesansesassesansses  [resens 04/01/2026 ..... Natixis SA, New York Branch . 3,500,000 [..veveeerreereinnns 3,500,000 |... 1.
97317A-AN-1 . .| WINDR 241R CR - CDO . RBC CAPITAL MARKETS 6,000,000 |.eeiveiiiiiiiicnnes 6,000,000 |... 1.
1099999999 Subtotal asset- backed securities - financial asset-backed securities - self- I|qU|dat|ng non-agency - CLOs/CBOs/CDOs (unaffiliated) 22,603,280 22,682,060

05494T-AC-2 BHG 261CON C - ABS . N 04/22/2026 GOLDVAN . 399,979 |.

12815C-AA-1 .........| ASCENT 1 A1 - ABS .. 06/23/2026 .....|Direct .. ,021,530 |.

12815C-AB-9 .........| ASCENT 1 A2 - ABS .. 06/23/2026 .....|Direct ..

12815C-AC-7 .........| Ascent CL B 5.20% 12/31/55 - ABS 05/27/2026 .....|Direct ..

12815C-AC-7 .........| ASCENT 1 B - ABS ... 06/23/2026 .....|Direct ..

63943M-AB-5 ......... | NAVEL 26A B - ABS .. 04/20/2026 ... | Unknown ...

90920E-AA-5 .........| UNSN 2026-2 A - RIBS . 06/24/2026 .....|BARCLAYS CAPITAL INC FIXED INC

91683A-AD-2 ......... UPST 262 C - ABS ......... GOLDMAN

1119999999. Subtotal - asset-backed securities - financial asset-backed securities - self- I|qU|dat|ng other financial asset-backed securities - self-liquidating (unaffiliated) 2,946,243 2 969,030
630016-AA-3 ......... TNPC DIF SR CL AAA = ABS .viuvesesssessesessesessenessssesessesesesesesessesensesessssesessesessesessesessesenas [ 05/15/2026 ..... [DI 0T +uveveuteuesseuesseuesseueseesesnesessesesessesessesessesessesessesesesesssesensssessssessssesseseseesessasesessane |oessesessesessesensesesssensnnses |oessesessssesessesesns 1,081,581 |ooveeeiiiiiiiiiiiiees 1,031,581
1129999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating - other financial asset-backed securities - self-liquidating (affiliated) 1,031,581 1,031,581
05763#-AA-0 .........|BPCP VI A . U 06/01/2026 ..... BEGINNING BALANCE .. 541,523 |. .. 541,523 |...
05763#-AB-8 ......... BPCP VI B . P 06/08/2026 ..... BEGINNING BALANCE ..97,8% |...
05763#-AC6 ......... S KPP PP PP PP PP P PP PPPPPPPPPPPPPPPPPPPPI R 06/01/2026 ..... BEGINNING BALANCE 54,152
1319999999. Subtotal - asset-backed securities - financial asset-backed securities - not self-liquidating - equity backed securities (unaffiliated) 693,512 693,512
630018-AH-8 .........]NPC DIF SR CL NR - ABS . [Direct .. 76,050 |. .. 76,050 |...
1349999999. Subtotal - asset- backed securities - financial asset-backed securities - not self- I|qU|dat|ng other financial asset-backed securities - not self-liquidating (affiliated) 76,050 76,050
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00166N-AA-7 ALTDE 251 A = ABS e e eeeeee e e e e ee e e e e e e e e e e e e e e e e e nnn e e e e e nnn e e e e e e e e e e ennnneeeeennnnnnes |eenand 04/08/2026 ..... JPMORGAN VPR FTP
00255J-AC-4 .. BASET 241B B = ABS .vevueoereeeseseseseeseeesseeesesesseessesesesessssesssesssesssessssesssesssesssasnens [oreen 04/16/2026 ... SG AVERICAS SECURITIES,
27888V-AB-7 S ECAL=261-B = ABS ...ieeeie e e eeee e e e e e e e e e e e e e e e e e e e e e e e e e e e e e e nnnn e eeeennn [ereed 05/14/2026 ..... GOLDMAN ...
30345K-AB-2 o B R RN 05/21/202%6 ..... Unknown .
31953%-AR-3 .. BNSF RATLWAY €O, . eeeeeeee e e e eeee e e e e e e e e e e e e e e e e e e e e e e enn e e e e e nnn e e e e ennnnnnneeeennnnns |eenand 05/15/2026 ..... Direct ..
831005-AA-1 .. B S S PR R 05/01/2026 .....
97064G-AB-9 WESTF 2021-A B - ABS .............. .. oo foeees 04/15/2026 .....
1519999999. Subtotal - asset-backed securities - non-financial asset-backed securities - practical expedient - lease-backed securities - practical expedient 2,438,611
138011-AA-9 ......... CANON MUSIC ISSUER TRUST = ABS ....eeeieeeeennieeeeeree e e e e ee s e e e e eenne e e e e ennne e e e e ennnaneeeeennnnnneees |eanund 04/23/2026 ..... ACADEMY SECURITIES, INC. ..eeeeeeeieeeeeenie e e e eeeet e e e e eenne e e e eesmn e e e e eenn s s e e eennnnneeeeennnnnneeennnn [seeernnnnaneeeennnnnaneeennnnneees |oeeennnnnereeennnnnnneenns 999,961 | s 1,000,000 |..
34959*-AA-8 L3 e O B L R RN 06/25/2026 .....|Direct .. . 11,344,585 |..
34959*-AB-6 FLF RNF | = Class B = ABS ...eeeeiiieeeeieiie e e eeeneie e e e eereee e e e e eeene e e e eeennn e e e eennnnaeeeernnnneeeeennnnn |eennnd 06/25/2026 .....|Direct .
34959*-AC-4 L5 e O Bt (R RN 06/25/2026 .....|Direct
34959*-AD-2 FLF RNF | = Class D = ABS ...eeeeriieeeieenei e e e e eeee e e e e eenn s e e ee e e e e eennnn e e e e eenna e e e eennnnneeeennnn |eenand 06/25/2026 .....|Direct ..
55378H-AB-6 B T PP RN 04/23/2026 ..... Unknown .
75101#-AD-8 ......... Raisa Funding |, LLC Class B = ABS ......ccceermuiieeeieeniieeeeeen e e e eenn e e e eenne e e ee e e e eennnaees |ennad 05/15/2026 ..... Not Provided .... ..
75101#-AE-6 ......... Raisa Funding |, LLC Class € = ABS ..i....iiiiiiuruuiiiiiiriniiiiiienisisiiessssisrrrsnnseeserssnsesssenenns |oovend 06/15/2026 ..... L VA PP PPPPI
1539999999. Subtotal - asset-backed securities - non-financial asset-backed securities - practical expedient - other non-financial asset-backed securities - practical expedient (unaffiliated) 22,201,141 22,201,180
01627A-AF-5 ......... JADCLLC-261A21 = ABS ... vtiveeuteseeseeseeseesseseessessessesseseeseeseeseeseeseeseeseereeneereeseensereesseneeneanis J...... 06/26/2026 ..... JMORGAN STANLEY €0 . .vtviittettetiesieseeseestesseseeseesseseeseeseesseseeseeseeseeseeseesseseereeneensereenneseereanis | U 2,499,927 [ 2,500,000
1719999999. Subtotal - asset-backed securities - non-financial asset-backed securities - full analysis - lease-backed securities - full analysis (unaffiliated) 2,499,927 2,500,000
1889999999. Total - asset-backed securities (unaffiliated) 72,621,511 73,163,178
1899999999. Total - asset-backed securities (affiliated) 1,107,631 1,107,631
1909999997. Total - asset-backed securities - Part 3 73,729,142 74,270,809
1909999998. Total - asset-backed securities - Part 5 XXX XXX
1909999999. Total - asset-backed securities 73,729,142 74,270,809 59,753 XXX
2009999999. Total - issuer credit obligations and asset-backed securities 99,655, 164 100,884,675 463,040 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
5989999997. Total - common stocks - Part 3 0 XXX 0 XXX
5989999998. Total - common stocks - Part 5 XXX XXX XXX XXX
5989999999. Total - common stocks 0 XXX 0 XXX
5999999999. Total - preferred and common stocks 0 XXX 0 XXX
6009999999 - Totals 99,655, 164 XXX 463,040 XXX
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. 08887@-AA-7 |US GOVERNMENT - BUREAU OF INDIAN AFFAIRS .... |. 06/15/2026 . |Paydoun ... ....25,593 ...25,594 |.... 0. (D] o0 |- ...0 ...424 | 12/15/2032 . |1
..157228-AA-1 [ CGA HUNTSVILLE VA CLINIC LEASE-BACKED PA .... |. 06/10/2026 . |Paydoun . 80,101 80,101 |. 0 .0 0| 0. 1,482 |. 05/10/2035 . [1.
..222678-A*-5 | COURT STREET ASSOCIATES, LP 3.20 04-2030 . 06/15/2026 . |Paydoun . .. 315,263 ..315,262 ..315,262 |. ..315,263 |. 0 .0 0| 0. 4,205 |. 04/15/2030 . |1.
..23317*-AA-8 | DULLES DISCOVERY IV 3.721 JUL-2029 .... . 06/15/2026 . | Paydoun . 38,407 38,407 38,407 |. 38,407 |. 0 .0 0| 0. 596 |. 07/15/2029 . |1.
..23317*-AC-4 [Dulles Discovery IV .....ccovvueneeeens . 06/05/2026 . |Paydoun . 34,782 34,782 34,782 |. 34,782 |. 0 .0 0| 0. 515 |. 09/05/2033 . |1.
..26923*-AA-7 [National Oceanic & Atmospheric Admin. . 06/15/2026 . | Paydoun . 56,647 56,647 56,647 |. 56,647 |. 0 .0 0| 0. . 11/15/2030 . |1.
..30286@-AA-8 |GSA-FBI .......coeennnn . 06/15/2026 . |Paydoun . 68,355 68,355 68,355 |. 68,355 |. 0 .0 0| 0. . 07/15/2037 . |1.
..31307#-AA-9 | USCG CORPUS CHRISTI . |- 06/15/2026 . [Paydown ... ... 35,849 ... 35,850 ...35,850 |............ 35,850 |.... .0 w0 ] . 02/15/2035 . |1.
..31307#-AC-5 |USCG CORPUS CHRISTI . |- 06/15/2026 . [ Paydown ... ... 20,515 ...20,515 ...20,515 |............20,515 |.... 0. o0 |- . 06/15/2037 . |1.
..31351#-AA-4 |US GOVT. LEASE FINANCE TRUST 2006-18 . . 06/15/2026 . | Paydoun . .. 161,321 ..161,321 ..161,321 ..161,321 0 0| . 10/15/2026 . |1.
..36235%-AA-9 | GSA CANTON ...... . 06/15/2026 . |Paydoun . 0 0| . 06/15/2030 . |1.
..36244#-AA-4 | GSA SAVANNAH . 06/10/2026 . | Paydown ... .0 w0 ] . 07/10/2033 . |1.
..730208-AA-9 | CTL-2008-4 Pacific NI Nat'l Lab .. . |- 06/15/2026 . [Paydown ... 0. o0 |- . 11/15/2034 . |1.
..75086#-AA-3 [RAINIER GSA 2015 .......ovvvviinnnnns . 06/15/2026 . | Paydoun . 0 0| . 06/15/2036 . |2.
..82817%-AA-9 [ NATIONAL OCEANIC & ATMOSPHERIC ADMIN. |1 . 06/05/2026 . |Paydoun . 0 0| . 01/05/2029 . |1.
..91847#-AA-0 [GSA OHIO VA ..ovvveiiiiiiiiiiiiicciiieeeees . 06/15/2026 . | Paydoun . 0 0| . 12/15/2030 . |1.
..91852#-AB-0 | VA-COLORADO SPRINGS SR LEASE FINANCE TRU . 06/15/2026 . | Paydoun . N s s s 0 0| . 07/15/2034 . |1.
..96928*-DC-8 | GSA - LAS VEGAS, NV ....ccevvuiiiiiininniiiiinnnns . 06/15/2026 . | Paydoun . .. .. .. 137, .. 138, .. 137, .0 .. .0 .. . 09/15/2031 . |1.
0019999999. Subtotal - issuer credit obligations - U.S. government obligations (exempt from RBC) 1,579,779 1,579,780 1,581,263 1,580,270 0 0 , XXX
..085209-AD-6 [ BERMUDA, GOVERNVENT OF (GOVERMVENT) .......... |. 05/26/2026 . [HSBC SECURITIES INC. ............ | T 1,194,540 |........ 1,200,000 |........ 1,199,832 |........ 1,200,054 0 [U 1,200,018 [...oovvvnnnnnns 0 f....... (5,478)|........ (5,478) |.eevvnnnnnns 37,418 |. 01/25/2027 . |1.
0039999999. Subtotal - issuer credit obligations - non-U.S. sovereign jurisdiction securities 1,194,540 1,200,000 1,199,832 1,200,054 0 0 1,200,018 0 (5,478) (5,478) 37,418 XXX
..64966H-TX-8 |NEW YORK CITY . 05/06/2026 . |Call @ 94.40 .. 410,649 ..397,761 ..497,524 |. ..456,374 |. 0 0| .454,855 . 12/01/2036 . |1.
..68607L-XQ-5 | OREGON ST .... . 06/01/2026 . | Paydoun A .. ... 27,507 ...27,507 ...29,082 |............27,700 |.... .0 .. .0 .. ..27,507 |.. . 06/01/2027 . |1.
0049999999. Subtotal - issuer credit obligations - municipal bonds - general obligations (direct and
guaranteed) 438,156 425,268 526,556 484,074 0 (1,712) 0 0 482,362 0 (44,206) (44,206) XXX
..186103-GC-5 | CLEVELAND-CUYAHOGA CNTY OHIO PORT AUTH R .... |. 06/22/2026 . [Various 2,141,449 .2,055,000 |.... L0 .0 w0 ] .86,449 |.... . 11/15/2033 . |1.
..186406-FU-3 | CLEVELAND OHIO ST UNIV GEN RCPT ......ceeunnnnns . 06/17/2026 . |Call @ 100.00 .... ... 15,001 ... 15,001 0 0. o0 |- 0 [... . 04/01/2042 . |1.
..271014-TU-6 | EAST BAY CALIF MUN UTIL DIST WTR SYS REV .... |. 05/06/2026 . [Various . 1,361,727 1,609,231 |.... .. (5,614) (. 0 el (5,614) .. w0 ] (275,764) |...... (275,764) . 06/01/2040 . |1.
..378294-DM-1 | GLENDALE ARIZ MUN PPTY CORP EXCISE TAX R .... |. 06/02/2026 . [Call @ 100.00 . ... 15,000 ... 15, ... 18, N ...16,619 |. . (92)]. 0 .. (92) 0| .16, (1,527) | . (1,527) |.. . 07/01/2033 . |1.
..38122N-B7-6 | GOLDEN ST TOB SECURITIZATION CORP CALIF . 05/04/2026 . |Call @ 100.00 . .. 165,000 . 165,000 . 165,000 |. . 165,000 |. .0 0 .0 0| 165,000 0] 0 . 06/01/2046 . |1.
..47659#-AA-9 | JCPSHQ INVESTORS, LLC 3.60 09-2052 . . 06/15/2026 . |Paydoun . 25,758 ...25,758 ...25,988 |. 25,963 |. (205) |. 0 . (205) 0| 25,758 0| . 09/15/2052 . |1.
..48503T-AA-5 | MO 5.242 12/10/32 ... . 06/10/2026 . | Paydoun . .. 143,467 .. 143,467 .. 143,467 |. .. 143,467 |. 0| 0 .0 0| .143,467 0| . 12/10/2032 . |1.
..49602*-AA-7 | County of Kings (Hanford, CA) er . 06/15/2026 . |Paydoun . 28,894 ...28,8% 29,154 |. 29,122 |. (228) 0 . (228) 0| 28,894 T . 05/15/2048 . |1.
..54473E-NT-7 | LOS ANGELES CNTY CALIF PUB WKS FING AUTH .... |. 06/04/2026 . [Call @ 100.00 . .. 380,000 . 380,000 ..521,090 |. ..460,037 |. (5,351) 0 ..(5,351) 0| .454,686 . (74,686) . 08/01/2033 . |1.
..592041-WJ-2 | THE HEALTH AND EDUCATIONAL FACILITIES BO .... |. 04/29/2026 . [Call @ 100.00 . ..800,000 . 800,000 . 800,000 |. . 800,000 |. 0 0 .0 0| 800,000 T . 07/01/2026 . |1.
..50334P-CZ-8 | MIAMI-DADE CNTY FLA TRAN SYS SALES SURTA . 06/22/2026 . |Call @ 100.00 . .. 125,000 ..125,000 ..125,000 |. ..125,000 |. 0| 0 0| .125,000 0| . 07/01/2032 . |1.
..607120-EZ-1 [MOBILE ALA ARPT AUTH ARPT REV ......ccceveunnnns . 05/09/2026 . |Paydoun ......... ... 71,329 ...71,329 71,329 [l 71,326 . L2 0. 0. .. 71,329 |.. 0 ] . 11/09/2032 . |1.
JP MORGAN SECS INC., - FIXED
..641494-DM-8 |NEVADA SYS HIGHER ED CTFS PARTN . |- 05/26/2026 . | INCOME .. 249,830 250,000 250,000 |...........250,000 |.... .0 0. o0 |- .250,000 |.. - (170) |.... . 07/01/2026 . |1.D FE ..
..641494-DN-6 | NEVADA SYS HIGHER ED CTFS PARTN .. . 05/26/2026 . | PERSHING LLC .. 397,400 . 400,000 . 400,000 |. . 400,000 |. 0| 0 0| 400,000 (2,600) |. . 07/01/2027 . |1.D FE ..
..64972H-RB-0 | NEW YORK CITY TRANSITIONAL FINANCE A . 06/16/2026 . |Call @ 100.00 . .. 280,000 . 280,000 ..382,091 ..351,456 |. ,912) |. 0 0| .349,543 . (69,543) . . 07/15/2040 . |1.C FE ..
..649902-T2-9 | DORMITORY AUTHORITY OF THE STATE OF NEW ..... |. 03/18/2026 . |Paydown .......cccevvvuevirrinnnnnns foovveviiiniiniiniins fovviiiinnnns 0 . .. (98,664) . 0 O ] . 03/15/2030 . |1.B FE ..
..649902-T3-7 |DORMITORY AUTHORITY OF THE STATE OF NEW . 03/17/2026 . |Call @ 100.00 . .. 954,564 . (45) . 0 0| (4,553) . 03/15/2040 . |1.B FE ..
..677555-X2-5 |OHIO ST ECONOMIC DEV REV .....ccvvvnnvvvriinnnnnns . 06/16/2026 . |Call @ 100.00 .... . 1,750,000 N .0 w0 ] . 12/01/2033 . |1.B FE .
..78513#-AA-0 | South Sioux City . 06/30/2026 . |Direct .. . .. 44, .. 44, 0. o0 |- . 03/30/2036 . |6. * .......
..797228-AA-7 [ SAN DIEGO CENTRAL RECEIVING CENTER . . 06/15/2026 . | Paydoun . s 58,765 58,765 |. N 0| 0 0| 0| .. . 12/15/2032 . |1.E
..88278P-52-1 | TEXAS ST UNIV SYS FING REV .. |- 06/22/2026 . |Call @ 100.00 . oo |- .. 370, .... 370,000 .... 370,000 |.......... 370,000 |.... .0 . .0 .. o0 ). 370,000 |.. T ...0 . 03/15/2045 . |1.
0059999999. Subtotal - issuer credit obligations - municipal bonds - special revenue 9,353,656 9,331,166 10,018,274 9,753,812 0 (112,258) 0 0 9,672,176 0 (342,394) (342,39%4) XXX
..05464H-AC-4 | AXIS SPECIALTY FINANCE PLC .. .. |- 05/26/2026 . |Bank of America Securities ..... |[.... 742, .... 150,000 s . eeennnn.. 149,666 |.... ...67 | 0. o0 |eeennn. . 749,733 .. < (7,298) |.........(7,293) . 12/06/2027 . |1.
..05578D-AX-0 [BPCE SA ....eevnviiiiiiiiiiiiinns . 04/29/2026 . |Bank of America Securities 2,439,171 .. 2,450,000 ..2,426,186 |. . 2,447,584 |. 0 0| . 2,448,437 (9,266) |. . (9,266) |.. . 12/02/2026 . |1.
..070101-F#-2 |BASIN ELECTRIC POWER COOPERATIVE . . 06/15/2026 . |Paydoun . .. 132,677 .. 132,677 ..132,677 |. ..132,677 |. 0 0| 132,677 T 0. . 06/15/2034 . |1.
..070101-F@-4 [BASIN ELECTRIC POWER COOPERATIVE . . 06/15/2026 . | Paydoun . .. 750,000 . 750,000 . 750,000 |. . 750,000 |. 0 0| 750,000 0| 0. . 06/15/2027 . |1.
..081331-AE-0 [BELVOIR LAND LLC . 06/15/2026 . | Paydown ... ... 33,013 ... 32,707 |.... .0 .. .0 .. ..33,013 .. 0 ] ...0 . 12/15/2035 . |1.
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..084664-BL-4 | BERKSHIRE HATHAWAY FINANCE CORP .. . |- 05/26/2026 . |Bank of America Securities ..... .. 106,864 . 100,000 114,319 [.... .. (302) | 114,017 |.. . 01/15/2040 . |1.C FE .
..084670-BK-3 | BERKSHIRE HATHAWAY INC .. . 05/26/2026 . |Bank of America Securities ... 17,214 ...21,832 |. ..21,782 . 02/11/2043 . |1.C FE ....
..09659T-2A-8 [BNP PARIBAS SA . 05/26/2026 . |PERSHING LLC ...oevvvneeeennnannnns . 1,730,715 1,742,314 ... 1,743,678 |.. . 03/01/2033 . |2.A FE ....
JP MORGAN SECS INC., - FIXED
..103730-BU-3 |BP CAPITAL MARKETS AMERICA INC ... . |- 04/30/2026 . [ INCOME ......cemmmmmeeeemmniineeene fooeeeeemiiieeeeen oo 2,006,080 |........ 2,000,000 |........ 2,000,000 22,000,000 [..oevevveeeenn foeeeeniiieee 0 e 0 e 0 el 0 e 2,000,000 |.. . 02/13/2033 . |1.E FE ..
..124900-AB-7 |CCL INDUSTRIES INC ........cevunnnn . 05/26/2026 . | PERSHING LLC . 1,991,460 ..2,000,000 1,999,166 |. .1,99,610 . 10/01/2026 . |2.B FE ..
..12498@-AA-0 | SHORELINE SQUARE, LLC 4.31 08-2043 . . 06/15/2026 . |Paydown ... 20,529 20,529 20,529 |. 20,529 . 08/15/2043 . |[1.E PL ..
..126848-AA-4 | REGULUS SOLAR .. |- 04/15/2026 . |Paydoun . .. 92,708 .0 . 10/15/2034 . |[1.EPL ..
..127055-AK-7 | CABOT CORP ...eeereeeeeeeereieeeeeernie e e eeennnnns . 05/26/2026 . |Bank of America Securities ..... 473,452 (I PO ) I ISR | B AN . 09/15/2026 . |2.B FE .
DEUTSCHE BANK SECURITIES, INC.
.. 141781-AU-8 [ CARGILL INC «eveeeeeeeeeee e e L 05/26/2026 . | .euuuniiiiiiiii i 0 (U . 09/15/2036 .
..148888-AA-4 |BROOKFIELD - SIDNEY A. MURRAY JR. CATALY .... |. 06/30/2026 . |Paydoun ... .0 w0 ] . 11/30/2029 .
..171265-C#-6 | CHUGACH ELECTRIC ASSOCIATION INC 2.91 9- .... |. 04/30/2026 . |Paydoun . 0 0| . 10/30/2050 .
..17858#-AA-1 |PF TRAINING INVESTORS, LLC 5.28 09-2043 ..... . 06/15/2026 . | Paydown ... .0 0 . 09/15/2043 .
JP MORGAN SECS INC., - FIXED
..225313-AK-1 | CREDIT AGRICOLE SA . . 05/26/2026 . | INCOME .. .. 786,736 . 800,000 ..795,048 |. . 796,786 |. 0 0| 797,421 . 01/10/2033 . |2.A FE
..233898-AA-9 [ DAIRYLAND POWER COOPERA . 06/30/2026 . |Paydoun . ... 16,667 ...16,667 ...16,667 |. ...16,667 |. 0 0| ..16,667 0 |. 03/30/2043 .
..25156P-BA-0 | DEUTSCHE TELEKOM INTEHNATIONAL FINANCE B . 05/26/2026 . | PERSHING LLC . 1,991,700 ..2,000,000 1,997,500 |. .1,999,704 |. 0 0| .1,99,816 . 01/19/2027 .
..26136*-AA-0 |DOYON UTILITIES, LLC ............. . 06/01/2026 . |Maturity @ 100.00 .5,000,000 ..5,000,000 ..5,000,000 |. .5,000,000 |. 0 0| .5,000,000 . 06/01/2026 .
..26860#-AA-8 [EIF P10 PICO LLC 4.17 12-2041 . . 06/30/2026 . | Paydoun . 31,571 31,571 |. 0 0| . 12/31/2041 .
..29252B-AA-7 |Enbridge Pipelines (Southern Lights . 06/30/2026 . |Paydoun . 66,667 66,667 |. 0 0| . 06/30/2040 .
..20766D-AF-1 [ETHIOPIAN LEASING (2012) LLC ...... . 05/12/2026 . | Various 4,717 4,77 ). 0 0| . 05/12/2026 .
..30302*-AB-8 |Foundation Infrastructure Note B . . 06/30/2026 . |Direct .. ..163,593 ..163,347 |. 0 0| . 01/31/2047 .
..347466-AE-4 |FORT IRWIN LAND LLC ... . 06/15/2026 . | Paydoun . 16,453 16,263 |. 0 0| . 12/15/20365 .
..360271-AL-4 |FULT 5.974 03/15/30 FR! . 06/10/2026 . |Call @ 100. ,000,000 ,000,000 | 0 0| . 03/15/2030 .
..36260#-AA-3 | GSRP Portfolio Il LLC . 06/30/2026 . |Paydonn ......evvieiiiiniiiiniiininn Joveeneeeeeiiinneees [ 82,860 [ 82,860 |.eeeunnnnn. 82,860 .0 0 . 06/29/2046 .
BARCLAYS CAPITAL INC FIXED INC
..36962G-XZ-2 | GENERAL ELECTRIC CO ..eevvvvnivviiininiiiiinnnnns . 05/26/2026 . | .euuiiiiiiiiieieeiinie e e [ 1,212,024 1,100,000 |........ 1,256,325 |.... ... (3,606) | .0 . PV IO 1,162,439 |.. . 03/15/2032 . |1.
..37045X-BT-2 | GENERAL MOTORS FINANCIAL COMPANY INC . . 04/29/2026 . |Bank of America Securities ..3,000,000 ..3,045,270 |. .(2,044) |. 0 0| . 3,002,909 . 01/17/2027 . |2.
..37045X-EF-9 | GENERAL MOTORS FINANCIAL COMPANY INC . . 04/06/2026 . |Maturity @ 100.00 .. ..300,000 . 300,000 0 0| 300,000 . 04/06/2026 . |2.
..374593-A*-2 |BOND FIXED 7.1% 01/APR/2040 USD . |- 04/16/2026 . |Call @ 100.00 .. 38,278 s 0. o0 |- ..38,278 |.. . 04/01/2040 . |2.
..41811*-AA-1 [HASI SYB Trust 2016-2 . 04/30/2026 . | Paydoun ...54,439 [........... 54,439 s IR .0 N VI 54,439 |.. . 04/30/2037 . |1.
..42225-AF-1 | HEALTHCARE REALTY HOLDINGS LP . 05/26/2026 . | PERSHING LLC 4,956,900 ..5,000,000 ..4,974,600 |. 4,995,702 |. 0 0| . 4,996,836 . 07/01/2027 . |2.
..44411*-AB-7 [HUDSON RANCH POWER | LLC 6.25% SR SECD N . 06/30/2026 . | Paydown ... 13,346 13,315 |. 13,318 |. 0 0| 13,346 . 03/31/2042 . |3.
..44416%-AB-2 |HUDSON TRANSMISSION PARTNERS LLC 4.42 05 . 05/31/2026 . |Paydoun . s 48,214 47,983 |. 48,119 |. 0 0| 48,214 . 05/31/2033 . |1.
..446150-BE-3 [ HUNTINGTON BANCSHARES INC . . 05/26/2026 . |Bank of America Securities 2,201,252 ..2,175,000 ..2,241,164 |. .2,240,609 |. 0 0| . 2,234,604 . 01/15/2031 . |2.
..44919*-AC-2 || 595 Express LLC ........ . 06/30/2026 . |Paydoun ............ ... 30,533 ... 30,533 ... 30,533 |. ... 30,533 |. 0 0| .. 30,533 . 12/31/2031 . |1.
..450328-AA-3 | ITC GREAT PLAINS, LLC ... . 04/03/2026 . |Call @ 100.00 .... 2 697,000 ..2,697,000 ..2,697,000 |. .2,697,000 |. 0 0| .2,697,000 . 11/26/2044 . |1.
..459200-BB-6 | INTERNATIONAL BUSINESS MACHINES CORP . . 05/26/2026 . | WELLS FARGO SECURITIES . .. 105,816 . 100,000 ..109,444 ..104,206 0 0| . 11/29/2032 . |1.
..46671@-AA-7 | JRD HOLDINGS SECURED TRUST 2021 A1 LEASE .... |. 06/15/2026 . |Paydoun . 25,261 25,261 25,261 25,261 0 0| . 01/15/2041 . |2.
..48121@-AB-7 | JRD HOLDINGS, INC 4.65 04-2027 . 04/30/2026 . |Paydoun . 90,909 90,909 90,909 |. 90,909 |. 0 0| . 04/30/2027 . |2.
..482628-AA-8 | Veyron/KDP US Funding, LLC . 06/15/2026 . | Paydown ... 28,987 28,988 28,988 |. 28,988 |. 0 0| . 12/31/2036 . |2.
..56501R-AE-6 | MANULIFE FINANCIAL CORP .... . 05/26/2026 . | WELLS FARGO SECURITIES . 993, 140 ..1,000,000 ..1,019,660 |. 1,003,368 0 0| . 02/24/2032 . |1.
..60040#-AB-8 | MILLENNIUM PIPELINE COMPANY LLC . 06/30/2026 . | Paydown ... 14,733 14,733 14,733 |. 14,731 0 0| W0 . 06/30/2032 . |1.
..60687Y-BP-3 |MIZUHO FINANCIAL GROUP INC ... . 05/19/2026 . |Call @ 100. .500,000 . 500,000 ..441,90 |. 478,969 |. 0 0| 15,278 |. . 05/22/2027 . |1.
..620076-CB-3 [ MOTOROLA SOLUTIONS INC .. . 05/26/2026 . | PERSHING LLC 277 610 283 647 |. 0 0| .(5,597) |. . 08/15/2032 . |2.
..62983P-AA-3 | NAKILAT INC .. . 06/30/2026 . |Paydoun ...... ..348,200 ..348,666 N 0 0| .0 . 12/31/2033 . |1.
..637417-AK-2 |NNN REIT INC . . 05/26/2026 . | PERSHING LLC ... . 2,960,640 . . . eeeenn. 2,997,604 ... .0 0] .. . 10/15/2027 . |2.
..662352-A*-4 |NORTH SHORE - LONG ISLAND JEWISH HEALTH ...... . 05/01/2026 . |Paydomn .ceeeueeeeeenniieeeeennnas .. 181,120 ... 181,120 e 181,120 .......... 181,120 |.... 0. 0] 181,120 |.. . 05/01/2030 . |1.
..665772-CB-3 | NORTHERN STATES POWER CO .. . 05/26/2026 . |Bank of America Securities .. 108,018 . 100,000 .. 140,488 |. ..132,634 |. 0 0| .131,537 . (23,519) . (23,519) |.. . 06/01/2036 . |1.F FE ..
..665859-A0-7 [ NORTHERN TRUST CORP ......... . 05/26/2026 . | PERSHING LLC ... .. 746,723 . 750,000 . 750,000 |. . 750,000 |. 0 0| 750,000 (3,278) | . (8,278) |.. . 12/29/2049 . |2.A FE ..
..66934#-AA-6 |NORWEGIAN AIR SHUTTLE ASA 2015-1 A 4.75 ..... . 06/22/2026 . | Paydoun .. 108,088 .... 108,089 .... 108,089 |...........108,223 |.... 0 e ]oeeeenn... 108,088 |.. A . 01/22/2029 . |3.B PL ..
..677050-AK-2 | OGLETHORPE POWER CORP ... . |- 06/24/2026 . |Call @ 100.00 .... . 7,000,000 ..7,000,000 ..6,955,900 |........6,966,293 |.... 0. veer0 ]........6,966,872 |.. . 06/01/2044 . |2.A FE ..
..677071-AV-4 [OHANA 2007A Il - ABS .... . 04/01/2026 . | Paydoun .. 289,071 222,417 297,195 |...........289,071 .0 .. .0 .. ...289,071 . 10/01/2051 . |2.A FE ..
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..68245X-AH-2 | 1011778 BC UNLIMITED LIABILITY CO .. . |- 05/26/2026 . |Bank of America Securities ..... ... 13,79 ... 75,000 ...75,000 |............75,000 |.... .0 . 0 ..75,000 |.. (1,205) |........ (1,205) ..2,034 |. 01/15/2028 .
..691205-AE-8 |BLUE OWL TECHNOLOGY FINANCE CORP . . 06/17/2026 . |Maturity @ 100.00 .. ..215,000 ..215,000 ..213,564 |. ..214,872 |. 0 0| .215,000 .0 .0 . 4,031 |. 06/17/2026 .
..709599-BU-7 | PENSKE TRUCK LEASING CO LP . 05/24/2026 . |Maturity @ 100.00 .. 275,000 ..275,000 ..271,420 |. ..274,432 |. 0 0| .275,000 7,906 |. 05/24/2026 .
..71839#-AA-2 | PHILLIES FUNDING, LP .. . 04/10/2026 . | Paydoun ... .. 104,814 ..104,814 ..104,814 |. ..104,814 |. 0 0| 104,814 3,254 |. 07/10/2030 .
..730500-AA-6 | POINSETTIA FINANCE LIM . . 05/15/2026 . | Paydoun . 82,688 82,688 82,688 |. 82,688 0 0| 82,688 2,739 |. 06/17/2031 .
..73557%-AA-2 | PORT WASHINGTON GENERATING STATION, LLC . 06/15/2026 . | Paydoun . 84,680 84,680 84,680 |. 84,680 0 0| 84,680 . 07/15/2030 .
..73557*-AB-0 | PORT WASHINGTON GENERATING STATION . . 06/15/2026 . | Paydoun ... 37,69 37,762 37,762 |. 37,762 |. 0 0| 37,69 . 06/15/2033 .
.. 744320-AW-2 | PRUDENTIAL FINANCIAL INC ... |- 05/26/2026 . | WELLS FARGO SECURITIES . . 1,718,850 ..1,750,000 ..1,750,000 |........1,750,000 |.... .0 . .0 |..eeen. 1,750,000 .. . 09/15/2047 .
..747420-AA-4 | Sun Holdings--QSR Pool 3 Lease-Backed Pa .... [. 06/15/2026 . |Paydoun ... ... 19,839 ...19,839 ...20,037 |............20,022 |.... .0 . 0 ..19,839 |.. . 08/15/2051 .
..78512%-AA-5 | S8E REPLACEMENT POWER LLC 4.12 05-2029 . . 06/30/2026 . | Paydoun . .. 363,241 ..353,241 ..353,241 ..353,241 0 0| .353,241 . 056/31/2029 .
..82340%-AA-5 | CAITHNESS SHEPHERDS FLAT, LLC .. . 04/30/2026 . | Paydoun . 11,531 11,531 11,531 11,531 0 0| 11,531 . 04/30/2032 .
..82340%-AB-3 | CAITHNESS SHEPHERDS FLAT, LLC .. . 04/30/2026 . | Paydoun ... ... 54,911 ...54,911 ...54,911 ...54,911 ... .0 . 0 ..54.911 |.. . 04/30/2032 .
..83887@-AA-0 | SOUTH MISSISSIPPI ELECTRIC POWER ASSOCIA .... . 06/09/2026 . |Paydoun ... .. 35,022 ...35,021 ...36,021 |............ 35,022 |.... .0 . 0 ..35,022 |.. . 12/09/2030 .
..83887@-AB-8 | SOUTH MISSISSIPPI ELECTRIC POWER ASSOCIA .... . 06/09/2026 . |Paydown . 32,385 32,386 32,386 | 32,386 | 0 0| 32,385 . 12/09/2040 .
..84055%-AC-2 | SOUTH TEXAS ELECTRIC COOPERATIVE INC 3.3 . 05/15/2026 . | Paydoun . 83,333 83,333 83,333 |. 83,335 |. 0 0| 83,333 . 11/15/2043 .
..84314#-AB-7 | SOUTHERN ILLINOIS POWER COOPERATIVE . 06/15/2026 . | Paydoun ... 89,286 89,286 89,286 |. 890,288 |. 0 0| 89,286 . 06/15/2040 .
..852234-AN-3 |BLOCK INC .... . 06/01/2026 . |Maturity @ 100.00 .. 450,000 ..450,000 ..410,625 |. ..445,417 | 0 0| .450,000 0| . 06/01/2026 .
..86175#-AA-2 | STONEBRIDGE BRE INC . 06/01/2026 . |Paydoun ............... .. 102,635 ..102,635 . 100,310 |. ..102,548 |. 0 0| .102,635 .0 . 09/01/2026 .
..862121-AA-8 | STORE CAPITAL LLC . 04/29/2026 . |Bank of America Securities 1,493,025 ..1,500,000 1,492,725 |. 1,498,239 |. 0 0| . 1,498,490 .(5,465) |. . 03/15/2028 .
..883203-BY-6 | TEXTRON INC ........ . 05/26/2026 . | PERSHING LLC ... . 2,031,508 ..2,075,000 ..2,074,29 |. .2,074,850 |. 0 0| .2,074,887 . (43,379) |. . 03/01/2028 .
..80255#-AA-9 | TRADEMARK ROYALTY 2018-1. VANDERBILT UNI . 06/01/2026 . | Paydoun . ..4,41 . 4,471 4,471 | 4,471 | 0 0| ....0 . 07/01/2048 .
..89400P-AG-8 | TRANSURBAN FINANCE COMPANY PTY LTD ....... . 05/26/2026 . |Bank of America Securities .. 579,136 ..584,000 ..579,760 |. ..583,429 |. 0 0| . 03/22/2027 .
..90226#-AA-3 | NORTHERN VIRGINIA ELECTRIC COOPERATIVE 3 .... |[. 06/30/2026 . |Paydoun .........ccooviiiiiiiinnnnns ... 60,578 ...60,578 ...60,578 |............60,578 |.... .0 . .0 . . 05/31/2029 .
JP MORGAN SECS INC., - FIXED
..902494-AZ-6 | TYSON FOODS INC .. . |- 05/26/2026 . | INCOME .. . ..530,748 |........... 550,000 |........... 549,923 |...........550,029 |.... .0 . .0 . .550,028 |. . (10,280) . 08/15/2034 .
..902613-BB-3 | UBS GROUP AG ... . 04/17/2026 . |Maturity .. 250,000 ..250,000 ..262,639 |. ..250,464 |. 0 0| .250,000 .0 . 04/17/2026 .
..92783#-AA-4 | VIRGINIA INTERNATIONAL GATEWAY INC 3.93 . 06/30/2026 . | Paydoun ... .34,529 34,529 34,529 |. 34,529 |. 0 0| 0| . 06/30/2030 .
..96928*-Dli-4 | SIMS METAL - GNLP 239 WEST SERVICE RD LL . 06/10/2026 . | Paydoun . 38,802 38,802 38,802 |. 38,802 |. 0 0| 0| . 11/10/2034 .
..97314@-AA-3 | WIND ENERGY TRANSMISSION TEXAS, LLC ........... . 06/30/2026 . | Paydoun ... .0 . 0 0 . 12/18/2034 .
..98665#-AA-4 | WELLSPAN HEALTH 3.35 6-2050 ... . |- 06/01/2026 . | Paydoun ... .0 . 0 0 . 06/01/2050 .
..08665#-AB-2 | WELLSPAN HEALTH 2.88 06-2044 ... . 06/01/2026 . | Paydoun ... 0 0| 0| . 06/01/2044 .
..G1710#-AC-2 | CHRISTIE, MANSON WOODS LIMITED 4.34 05-2 . 05/15/2026 . |Maturity @ 100.00 K 0 0| 0| . 05/15/2026 .
..G7114*-AB-7 |PLACES FOR PEOPLE TREASURY PLC ..........eeeee. . 06/08/2026 . |Maturity @ 100.00 .........oooeve fovvernniinniniiiinns founene 5,000,000 |........ 5,000,000 |........ 5,000,000 |.... .0 . 0 e 5,000,000 |.. 0 . 06/08/2026 .
..P3696#-AA-1 |EVM Energia del Valle de Mexico | .. . |- 06/30/2026 . | Paydoun ... ... 71,084 ...71,084 ...71,084 |.... .0 . 0 . 0 . 06/30/2037 .
..P40008-AA-1 |Eletrans S.A. ..ccccciniiniinnnnnnnee . 06/28/2026 . | Paydoun . 92,806 92,806 92,806 |. 0 0| 0| . 12/28/2037 .
..R6237#-AA-7 | NORSPAN LNG IV AS TL 5.299 12-2032 . .. [. 05/31/2026 . | Paydoun ... .. 144,000 .. 143,672 . 143,672 |........... 0. .0 0 . 12/17/2032 .
0089999999. Subtotal - issuer credit obligations - corporate bonds (unaffiliated) 67,791,566 67,809,173 68,062,063 68,022,496 0 0 (232,787) (232,78 XXX
..00909D-AA-1 | AIR CANADA PASS THROUGH TRUST 2020-2A - ...... . 04/01/2026 . | Paydoun ... .. 14,653 ... 14,653 ... 14,653 |............ 14,653 |.... .0 . 0 0 . 10/01/2030 .
..00981*-AA-1 | AKRON CHILDREN'S HOSPITAL (BOSTON HEIGHT . 06/15/2026 . | Paydoun . 25,883 25,883 25,883 |. 25,883 |. 0 0| 0| . 08/15/2049 .
..05574*-AA-3 | WALGREEN'S - MBS ... . 06/15/2026 . | Paydoun . 40,460 40,460 40,460 |. 40,460 |. 0 0| 0| . 12/15/2030 .
..05915@-AA-9 | BALTIMORE CITY BOARD . 06/15/2026 . | Paydoun . 63,265 63,265 63,265 |. 63,265 |. 0 0| 0| . 06/15/2043 .
..08877@-AA-9 | DISTRICT OF COLUMBIA - MBS ................. . 06/15/2026 . | Paydoun . 74,953 74,971 74,971 74,971 0 0| 0| . 06/15/2032 .
..11042T-AA-1 |BRITISH AIRWAYS PASS THROUGH TRUST 2018- . 06/20/2026 . | Paydoun . 0 0| 0| . 03/20/2033 .
..12504@-AA-2 | TERRA FUNDING - WAKE FOREST LLC 4.28 06- .... [. 06/01/2026 . |Paydoun ... .0 . 0 0 . 06/15/2042 .
..12510#-AA-2 | FAIRFIELD MARRIOTT 4.46 09-2045 - MBS ........ . 06/15/2026 . | Paydoun ... .0 . 0 0 . 09/15/2045 .
..12540@-AA-8 | SEMPRA ENERGY - MBS . 06/10/2026 . | Paydoun . 0 0| 0| . 07/10/2040 .
.. 12558*-AA-9 | XTO ENERGY - MBS .... . 06/10/2026 . | Paydoun . 0 0| 0| . 05/10/2037 .
..12598@-AA-9 | ROCKNELL COLLINS/UTC - MBS . 06/10/2026 . | Paydoun ... .0 . 0 0 . 11/10/2031 .
..126448-CN-3 | CTL 2007-18 TRUST - CVS - MBS .... . |- 06/10/2026 . | Paydoun ... .0 . 0 0 . 07/10/2029 .
..12647#-AB-6 | WALGREEN'S - MBS ....... . 06/15/2026 . | Paydoun . 0 0| 0| . 10/15/2032 .
..12690@-AA-6 | STATE OF OREGON - MBS . 06/25/2026 . | Paydoun . 0 0| 0| . 02/25/2031 .
..12692*-AA-6 | HARBOR REGIONAL - MBS ... . 06/15/2026 . | Paydoun . 0 0| 0| . 11/15/2039 .
..126966-AA-0 |PB NUTCLIF MED, LLC 4.0649 12-2041 - MBS . 06/15/2026 . | Paydoun . 0 0| 0| . 12/15/2041 .
.. 12697#-AA-7 | THORTON'S, INC. - MBS .........coevveeeeeeennenn, . 06/15/2026 . | Paydoun ... 0. .0 . 0. . 03/15/2042 .
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..127128-AA-0 | SETZER PROPERTIES BLUEGRASS V, LLC SR SE .... |. 06/20/2026 . |Paydoun ... . 12,234 ... 12,234 ...12,568 |.... ... (334) ] .0 .0 .. 12,234 .. ...0 . 04/20/2064 . |1.E ........
.. 12719#-AA-1 [ VA-LANSING LEASE FINANCE TRUST A-1 3.376 .... |. 06/15/2026 . |Paydoun . 21,290 21,290 21,290 |. 0| 0 0| . 08/15/2040 . |1.A .
..127208-AA-0 | VA-GAYLORD LEASE FINANCE TRUST A-1 3.376 .... |. 06/15/2026 . |Paydoun . 43,663 43,663 43,663 |. 0 0| . 08/15/2035 . |1.A .
..15722%-AA-3 | NATIONAL OILWELL VARCO 4.835 01-2041 - M . . 06/10/2026 . | Paydoun . 31,172 31,172 31,172 |. 0 0| . 01/10/2041 . |2.B .
..157248-AA-9 | DISTRICT OF COLUMBIA - MBS . 06/10/2026 . | Paydoun . .. 121,185 ..121,185 . N ..121,185 |. 0 0| . 02/10/2036 . |1.B .
..22538#-AA-9 | LEGG MASON MORTGAGE CAPITAL TRUST - 2005 .... |. 06/05/2026 . |Paydoun . .. 163,007 . 163,007 . 163,007 |. . 163,007 |. 0 0| . 02/05/2027 . |1.G .
..22946@-AA-7 |CTL 2010-6 LOWE'S TUCSON, ARIZONA - MBS ..... |. 06/15/2026 . |Paydoun . 79,251 79,251 79,251 |. 79,251 |. 0 0| . 10/15/2026 . |2.A .
..229488-AA-5 | CTL 2010-12 TRUST METHODIST HOSPITAL OF ..... . 06/15/2026 . |Paydown ... ... 58,904 ...58,904 ...58,904 |............58,904 |.... .0 w0 ] . 10/15/2030 . |1.D ........
..22956*-AA-6 | M&T BANK, N.A. - MBS . |- 06/15/2026 . [Paydown ... .. 48,575 ... 48,575 |.... 0. o0 |- . 05/15/2030 . |2.A ........
..22958*-AA-4 | HOME DEPOT CTL 3.89 01-2039 - MBS . 06/15/2026 . | Paydoun . 23,760 23,760 |. 0 0| . 01/15/2039 . |1.F .
..22960#-AA-6 | FAIRFAX COUNTY BOARD OF EDUCATION - MBS . 06/15/2026 . |Paydoun . 0 0| . 11/15/2032 . |1.A .
..22960*-AA-0 | OCHSNER CLINIC FOUNDATION 5.26 12-2028 - .... |. 06/15/2026 . |Paydoun ... .0 w0 ] . 12/15/2028 . |1.G ........
..22960@8-AA-8 [ TEXAS AGM - MBS . |- 06/15/2026 . |Paydown ... 0. o0 |- . 12/15/2034 . |1.B ........
..220638-AA-5 | CTL 2014-03 (TEXAS A&M) TRUST - MBS .. . 06/15/2026 . | Paydoun . N 0 0| . 11/15/2034 . |1.A .
..22966@-AA-2 |UNIVERSITY OF DAYTON LEASE 3.98 12-2026 . 06/17/2026 . |Paydoun . .. 297,399 ..305,380 |. 0 0| . 12/17/2026 . |1.F .
..22967*-AA-3 | STATE OF MICHIGAN - MBS . 06/15/2026 . | Paydoun . 55,899 57,576 |. 0 0| . 10/15/2034 . |1.C .
..22967@-AA-1 [CTL 2014-4 TRUST (FEDERAL EXPRESS, SALT ..... |. 06/15/2026 . |Paydoun . 63,186 63,187 |. 0 0| . 01/15/2040 . |2.B .
..229698-AA-9 [MISSION HEALTH. TKC MEDICAL PARK, LLC 3. .... |. 06/15/2026 . |Paydoun . 58,262 59,882 |. 0 0| . 04/15/2034 . |2.C .
..22970%-AA-8 | TRT LEASECO, LLCF (BURLINGTON NORTHERN S .... |. 06/15/2026 . |Paydoun . 43,360 43,359 |. 0 0| . 05/15/2034 . |1.D
..229708-AA-6 | CONAGRA FOODS-CRIC CAG OMAHA 9 LLC 5.07 . 06/30/2026 . | Paydoun . 23,491 23,491 |. 0 0| . 06/30/2037 . |2.C .
..22975#-AA-9 |HOSPITAL SISTERS HEALTH SYSTEMS - MBS ... . 06/25/2026 . |Paydoun . 36,889 37,145 |. 0 0| . 09/25/2042 . |1.E .
..22975%-AA-3 | SETZER PROPERTIES BLUEGRASS IV, LLC SR S . 06/18/2026 . | Paydoun . 37,544 38,659 |. 0 0| . 04/18/2046 . |1.E .
..22976#-AA-8 |DOW CHEMICAL 4.01 10-2036 - MBS .......... . 06/15/2026 . |Paydoun . 88,191 88,191 |. 0 0| . 10/15/2036 . |2.B .
..22976@-AA-0 | EMORY UNIV AND GEORGIA TECH SERIES . 06/15/2026 . | Paydoun . 50,917 50,917 |. 0 0| . 06/15/2045 . |1.C .
..22976@-AB-8 |EMORY UNIV AND GEORGIA TECH SERIES . 06/15/2026 . | Paydoun . 50,917 50,917 |. 0 0| . 06/15/2045 . |1.C .
..22979%-AA-5 [NYU = MBS ......oviiiiininnnnns . 06/15/2026 . | Paydoun . 46,833 46,834 |. 0 0| . 10/15/2045 . |1.C
..22981#-AA-1 [EL CAMINO HOSPITAL - CMBS . . 06/15/2026 . |Paydoun . 0 0| . 08/15/2032 . |1.D .
..22984*-AA-2 | NORTH SHORE LONG ISLAND JEWISH HOSPITAL . 06/15/2026 . | Paydoun . 0 0| . 04/15/2045 . |1.G .
..23156#-AA-8 |CTL CEDAR CROSSING TX - NATIONAL OILWELL .... |. 06/30/2026 . |Paydoun ... 0. o0 |- . 04/30/2031 . |2.B ........
..26067*-AA-3 |DOW (MIDLAND, MI) CTL PASS-THROUGH TRUST .... |. 06/15/2026 . |Paydoun ... .0 w0 ] . 03/15/2034 . |2.C ........
..26885%-AA-3 [ NORTH EASTERN OHIO MEDICAL UNIVERSITY 5. .... |. 06/08/2026 . |Paydoun . 0 0| . 11/08/2044 . |2.A
..33840%-AA-3 [521-533 LLC SR SECURED 4.77 11-2030 - MB .... |. 06/15/2026 . |Paydoun . 0 0| . 11/15/2030 . |2.
..35826*-AA-6 |PONTIAC 2, LLC (COUNTY OF FRESNO) SENIOR .... |. 06/15/2026 . |Paydoun ... N 0. o0 |- . 06/15/2039 . |1.
..35826@-AA-4 |PONTIAC 7, LLC (COUNTY OF FRESNO) SENIOR .... |. 06/15/2026 . |Paydown .........cccevmvvvvrrennnnnns foovevviinnninnnniis fooeennnnnn 75,663 |ooiinnnn 75,663 |oeeeeen 76,4107 [ 76,168 [ooeeeeininnn 0 e (504) [ 0 s (504) |... 0 . 06/15/2038 . |1.
..39948P-AA-5 | TERRA HOSPITALITY - GIANT LLC 4.948698 1 .... |. 06/30/2026 . [Various .3,843,600 0| . 11/15/2052 . |6.
..39951#-AA-1 [SHIDLER BRITISH PETROLEUM HQ 4.58 02-205 .... |. 06/15/2026 . |Paydoun . .0 0| . 02/15/2051 . |3.
..40867#-AD-6 | YUBA COUNTY CA (HAMPAC LLC) 4.25 08-2042 .... |. 06/10/2026 . |Paydoun ... 0. o0 |- . 08/10/2042 . |1.
..43711@-AA-6 | CTL 2006-17 TRUST (HOME DEPOT, NH) - MBS .... |. 06/15/2026 . |Paydoun ... .0 w0 ] . 08/15/2035 . |1.
..46658#-AA-2 | DALLAS TX = MBS ....ceevrrnnieeeeennnnns . 06/15/2026 . |Paydoun . 0 0| . 12/15/2045 . |1.
..476598-AA-1 [ JERSEY CITY, NJ 4.85 11-2045 - MBS . . 06/15/2026 . | Paydoun . 0 0| . 11/15/2045 . |1.
..476650-AA-3 | JERSEY CITY MUNICIPAL, LLC 4.41 09-2042 . 06/15/2026 . |Paydoun . 0 0| . 09/15/2042 . |1.
..477164-AA-5 | JETBLUE AIRWAYS CORPORATION 2020-1 PASS . 05/15/2026 . |Paydoun . N 0 0| . 05/15/2034 . |2.
..482398-AE-0 |RIVERSIDE HEALTH SYSTEM 6.32 10-2032 - M . 06/15/2026 . |Paydoun . .. 208,422 ..203,423 ..203,423 |. ..203,423 |. 0 0| . 10/15/2032 . |1.
..482398-AG-5 |RIVERSIDE HEALTH SYSTEM 6.97 06-2034 - M . 06/15/2026 . | Paydoun . 79,162 79,162 79,162 |. 79,162 |. 0 0| . 06/15/2034 . |1.
..482398-AK-6 |RIVERSIDE HEALTH SYSTEM 8.25 03-2034 - M . 06/10/2026 . | Paydoun . 35,902 35,902 35,902 |. 35,902 |. 0 0| . 03/10/2034 . |1.
..48262*-AA-0 | VEYRON/KDP | PARTNERS, LLC 3.72 12-2034 . 06/15/2026 . | Paydoun . 19,635 19,636 19,636 |. 19,636 |. 0 0| . 12/31/2034 . |2.
..497270-AB-3 |KIRBY CORPORATION 4.41 03-2042 - MBS . . 06/15/2026 . |Paydoun . 59,424 59,425 |. 0 0| . 03/15/2042 . |2.
..52467@-BJ-3 |LEGG MASON MTG CAP - MBS .. . 06/01/2026 . | Paydoun . 76,011 76,011 |. 0 0| . 04/01/2028 . |2.
..54143)1-AA-4 [ AMZN 1 A1C - CMBS ........... . 06/10/2026 . | Paydoun . 68,305 68,305 |. 0 0| . 10/10/2042 . |1.
..553238-AA-0 [ MK LEASE TRUST (CVS QUEENS) - MBS . 06/15/2026 . | Paydoun . 53,300 54,088 |. 0 0| . 11/15/2028 . |2.
..553718-AA-1 |ROPER ST. FRANCIS 4.22 03-2038 - MBS . . 06/15/2026 . |Paydoun . 76,420 76,420 |. 0 .0 | . 03/15/2038 . |1.
..55646#-AA-8 | MADERA COUNTY CA - MBS ..... . 06/15/2026 . | Paydoun . 55,238 55,789 |. 0 0| . 10/15/2044 . |1.
..55646@-AA-0 | MADERA COUNTY CA - MBS .. . 06/15/2026 . |Paydoun . 0 .0 | . 01/15/2050 . |1.
..564759-M*-6 [LEGG MASON CAPITAL CORP - MBS . . 06/15/2026 . | Paydown ... .0 .. .0 .. . 03/15/2030 . |1.
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..62311#-AA-8 | KRANKEN HOUSE LH LP- MOUNT SINAI HOSPITA .... |[. 06/15/2026 . |Direct ........cccoveviieiiviiiiiinns Jooveeiniiiiinniinnns o, 5,412 ....5,412 L5412 5,412 | .0 . 0 ...5,412 |.. 0 e ....86 |. 01/15/2051 .
..676246-AA-1 | TERRA FUNDING - BIXBY RANCH, LLC SR SECU .... [. 06/15/2026 . |Paydoun . 20,945 20,945 20,945 |. 20,945 |. 0 0| 0| 349 |. 02/15/2041 .
..74338*-AA-6 | AMAZON 4851 JS PROJECT AXIS SR SECURED 4 .... |. 06/15/2026 . |Paydoun . 62,891 62,891 62,891 |. 62,891 |. 0 0| 0| . 11/15/2039 .
..74351@-AA-6 | AMAZON COMMERCE 94 PROJECT, LLC SR SECLR .... [. 06/10/2026 . |Paydoun . 42,303 42,303 42,303 |. 42,303 |. 0 0| 0| . 07/10/2040 .
..750731-AA-9 | AUTUMN WIND HQ, LLC - RAIDERS FOOTBALL C .... [. 06/10/2026 . |Paydoun . ... 24,133 ... 24,133 ... 24,133 |. ...24,133 |. 0 0| 0| . 02/10/2049 .
..86563@-AA-4 | SIGNET ENTERPRISES, LLC (SUMMA HEALTH) - .... [. 04/29/2026 . |Paydoun . 12,683,933 .12,683,931 .12,683,931 12,683,969 |. 0 0| 0| . 11/15/2038 .
..89916@-AA-2 | CORNER STONE PARTNERS, LP (COUNTY OF TUL .... . 06/25/2026 . |Paydoun . 0 0| L0 . 06/25/2040 .
..90224#-AA-5 12014 ACQUISITIONS 10 LLC SR SECURED 4.57 .... [. 03/30/2026 . |Adjustment .. .0 . 0 18,385 |.... . 10/15/2036 .
..909318-AA-5 |UNITED AIRLINES 2018-1AA PASS THROUGH TR .... |. 05/26/2026 . |Stifel Nicolaus & Co. . 1,200,564 .0 . 0 . (41,246) |.... . 09/01/2031 .
..91426%-AA-3 | UNIVERSITY OF LOUISVILLE FOUNDATION - MB .... [. 06/10/2026 . |Paydoun ... 41,536 0 0| .0 . 11/10/2033 .
..91845#-AA-2 | VERIZON COMMUNICATIONS CTL 3.81 05-2035 ...... [. 06/15/2026 . |Paydoun . 48,006 0 0| 0| . 05/15/2035 .
..91927#-AA-3 | MAHWAH PROPERTIES I, LLC CTL (THE VALLEY .... [. 06/15/2026 . |Paydoun ... . . .0 . 0 0 . 01/15/2043 .
..92968@-AA-3 | WEST VIRGINIA UNIVERSITY - MBS . |- 04/15/2026 . | Paydoun ... . 126,840 126,840 |........... .0 . 0 . 0 . 10/15/2059 .
..94978#-AT-4 |LEGG MASON MORTGAGE CAPITAL - MBS .. . 06/01/2026 . | Paydoun . .. 131,603 ..131,603 ..131,603 |. ..131,603 |. 0 0| .131,603 0| . 08/01/2027 .
..96928*-AK-3 | WM BLAIR CAPITAL LLS (CVS HOUSTON) - MBS . 06/15/2026 . | Paydoun . ..107,175 . 107,175 . 110,164 |. . 107,880 |. 0 0| 107,175 0| . 01/15/2031 .
..96928*-AS-6 | WILLIAM BLAIR CAPITAL TRUST - 2005 (SPEC .... [. 06/15/2026 . |Paydoun . .. 209,395 ..209,395 ..211,308 ..209,998 |. 0 0| .209,3% 0| . 04/15/2034 .
..96928*-AU-1 |WILLIAM BLAIR CTL TRUST 2006 IRVING OIL . 06/15/2026 . | Paydoun . 59,061 59,061 59,679 59,162 |. 0 0| 59,061 0| . 11/15/2028 .
..96928*-BA-4 | WIM.BLAIR CAPITAL TRUST '06 (ST.LUKE'S) - . 06/15/2026 . | Paydoun . .. 258,359 ..258,359 ..261,131 | ..268,691 0 0| .258,359 0| . 04/15/2028 .
..06928*-BM-8 | WM.BLAIR CTL/CITIZENS BANK - MBS ... . 06/15/2026 . | Paydoun . 86,094 86,094 86,094 |. 86,094 |. 0 0| 0| . 09/15/2027 .
..96928*-BN-6 | WiM.BLAIR/STATE OF PA - MBS . 06/15/2026 . | Paydoun . 94,708 94,708 94,708 |. 94,708 |. 0 0| 0| . 12/15/2031 .
..96928*-Cli-5 | WILLIAM BLAIR CAPITAL TRUST 2010 (SPECTR .... [. 06/15/2026 . |Paydoun . 27,820 27,820 28,093 |. 27,952 |. 0 0| 0| . 06/15/2037 .
..96928*-EC-7 | TD BANK, N.A. CTL 5.60 07-2031 - MBS . . 06/15/2026 . | Paydoun . 25,157 25,157 25,400 |. 25,232 |. 0 0| 0| . 07/15/2031 .
..06928*-EX-1 | SPARTAN STORES - MBS . 06/15/2026 . | Paydoun . 58,375 58,375 58,375 |. 58,375 |. 0 0| 0| . 03/15/2082 .
..96928*-FA-0 | WILLIAM BLAR & CO. CTL 2012-J A. SCHULMA .... [. 06/15/2026 . |Paydoun . 66,935 66,935 66,935 |. 66,935 |. 0 0| 0| . 03/15/2034 .
..96928*-FC-6 | FEDEX - MBS .. . 06/15/2026 . | Paydoun . .94,399 94,399 95,342 |. 94,562 |. 0 0| 0| . 09/30/2027 .
..96928*-FF-9 | CONTRA COSTA C . .... |- 06/15/2026 . |Paydoun . 107,720 . 107,720 . 108,730 |. ..108,095 |. 0 0| 0| . 01/15/2033 .
..96928*-FV-4 |BLUE CROSS BLUE SHIELD NC, CORIUM LLC SR .... . 06/15/2026 . |Paydoun . 55,972 55,972 55,972 |. 55,972 |. .0 0 0| 0| . 09/15/2044 .
..96928*-FIi-2 | SCANNELL | PROPERTIES #124, LLC (FED EX G . 06/15/2026 . | Paydoun . 11,502 11,502 11,502 |. 11,502 |. .0 0 .0 0| 0| . 09/15/2027 .
..08258#-AA-7 | WAYNE STATE UNIVERSITY - MBS ........coeeenns . 06/15/2026 . | Paydoun ... .. 19,203 ...19,203 ...19,3%5 |.... ..19,303 |.... .. (100) | .0 . .(100) |... 0 .0 . . 03/15/2038 .
..98984*-AA-2 | ZURICH AMERICAN INSURANCE COMPANY - MBS ...... . 06/15/2026 . | Paydown 86,106 |............86,107 |............ 86,537 |............ 86,327 (221) |ovveeeeennnnnns [U (221) |ovveeeeeennnes 0f..........86,106 |.....oooeeeenn0 Jovvvvvnnnnnnnns 0 . 11/15/2037 .
0129999999. Subtotal - issuer credit obligations - single entity backed obligations (unaffiliated) 27,392,972 31,718,788 27,908,546 31,730,381 (11,772)| 3,843,600 | (3,855,371) 0 27,875,010 (463,652) (463,652) 2,369,446 XXX
..96928*-ET-0 [WILLIAM BLAIR & CO, CTL PASS THROUGH TRU ... [. 06/15/2026 . [Paydoun . J.... .. . ....9,65 |... ....9,6%6 )............. 9,656 |.... ...0 ] 0. . 0. .9,65 |.. 0 ...0 ...202 |. 065/15/2042 . [1.A ........
0269999999. Subtotal - issuer credit obligations - other issuer credit obligations (unaffiliated) 9,656 9,656 9,656 0 0 0 0 9,656 0 0 202 XXX XXX
0489999999. Total - issuer credit obligations (unaffiliated) 107,760, 326 112,073,831 109,306, 189 112,780,743 (124,410) 3,843,600 (3,968,010) 0 108,843,355 (1,088,518) | (1,088,518) 4,551,626 XXX XXX
0499999999. Total - issuer credit obligations (affiliated) 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
0509999997. Total - issuer credit obligations - Part 4 107,760, 326 112,073,831 109,306, 189 112,780,743 (124,410) 3,843,600 (3,968,010) 0 108,843,355 (1,088,518) | (1,088,518) 4,551,626 XXX XXX
0509999998. Total - issuer credit obligations - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
0509999999. Total - issuer credit obligations 107,760, 326 112,073,831 109,306, 189 112,780,743 (124,410) 3,843,600 (3,968,010) 0 108,843,355 (1,088,518) | (1,088,518) 4,551,626 XXX XXX
..36178II-GP-8 | GN AB9206 - RUBS .... .. |- 06/01/2026 . |Paydown ... . ..1,420 . . 1,400 |.... .20 | .0 . 20 | 0 .1,420 |.. 0 e .0 .18 | 11/15/2042 . [1.A ........
..36179M-2R-0 | G2 MAO784 - RMBS ... . |- 06/01/2026 . |Paydown ... ... 1,034 |.... .0 . 0 ....982 |.. 0 ... 18 |. 02/20/2043 . [1.A ........
..36179N-BC-1 | G2 MAO935 - RWBS .... . |- 06/01/2026 . | Paydoun ... ....934 |.... .0 . 0 ....8% |.. 0 ....15 |. 04/20/2043 . [1.A ........
..3617ON-F9-4 | G2 MA1092 - RVBS . . 06/01/2026 . | Paydoun . 913 | 0 0| .863 0| 0 |. .16 |. 06/20/2043 . [1.A .
.. 3617ON-LF-3 | G2 MA1226 - RWBS . . 06/01/2026 . | Paydoun . 729 | 0 0| .670 0| 0. .12 |. 08/20/2043 . [1.A .
..36170N-VQ-8 | G2 MA1523 - RWBS . . 06/01/2026 . | Paydoun . .1,010 | 0 0| .938 0| 0 |. A7 | 12/20/2043 . (1.A .
..361790-L4-1 |G2 MA2147 - RUBS . . 06/01/2026 . | Paydoun . .1,334 | 0 0| 1,325 0| 0. .17 . 08/20/2044 . (1.A .
..36181A-YM-8 |GN AE7016 - RMBS . . 06/01/2026 . | Paydoun . .2,670 |. 0 0| . 2,592 0| 0 |. .38 |. 06/15/2043 . [1.A .
..36181B-KM-1 |GN AE7500 - RMBS . . 06/01/2026 . | Paydoun . .2,694 |. 0 0| . 2,597 0| 0 |. .44 . 06/15/2043 . [1.A .
..36208F-KS-8 | GN 449505 - RMBS . . 06/01/2026 . | Paydoun . .588 |. 0 0| .591 0| 0 |. .16 |. 01/15/2028 . [1.A .
..36209B-C9-7 |GN 466396 - RWBS . . 06/01/2026 . | Paydoun . 931 | 0 0| .925 0| 0 |. .25 |. 10/15/2028 . [1.A .
..36209L-KM-7 | GN 474700 - RWBS . . 06/01/2026 . | Paydoun . .3,067 |. 0 0| .3,122 0| 0 |. .78 |. 02/15/2029 . [1.A .
..362095-KT-7 |GN 480106 - RMBS . . 06/01/2026 . | Paydoun . .985 |. 0 0| .1,019 0| 0. .23 |. 03/15/2029 . [1.A .
..36210J-TL-2 | GN 493855 - RMBS ... . 06/01/2026 . | Paydoun ... L7 0. .0 . 127 ). 0. ...20 ). 04/15/2029 . [1.A ........
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..36210L-42-3 |GN 495940 - RMBS .... . 06/01/2026 . | Paydown ... ... 1,408 L. 1,384 [ 0. 24 o0 |- 1,408 |.. o0 ) ...0 . 02/15/2029 . |1
..362100-BY-7 [GN 498755 - RMBS . . 06/01/2026 . | Paydoun . 1,274 ). 0 .23 0| 1,297 0| . 06/15/2029 . |1.
..36211D-00-6 [GN 509963 - RMBS . . 06/01/2026 . | Paydoun . 953 |. 0 0| .982 0| . 06/15/2029 . |1.
..362138-YT-6 |GN 563322 - RWBS . . 06/01/2026 . | Paydoun . 0 0| 0| . 08/15/2031 . |1.
..36225A-XN-5 | GN 780685 - RMBS . . 06/01/2026 . | Paydoun . 0 0| 0| . 12/15/2027 . |1.
..36290I-FU-1 [GN 619479 - RMBS . . 06/01/2026 . | Paydoun . 0 0| 0| . 08/15/2033 . |1.
..36296J-J9-7 |GN 692488 - RMBS .... . 06/01/2026 . |Paydoun . 0 0| 0| . 04/15/2039 . |1.
..38376U-VR-7 |GNR 2017-073 VZ - CMO/RMBS . |- 06/01/2026 . |Paydown ... .0 w0 ] w0 ] . 05/20/2047 . |1.
..38380K-AQ-8 |GNR 2017-174 HZ - CMO/RMBS .. . |- 06/01/2026 . |Paydown ... 0. o0 |- o0 ). . 11/20/2047 . |1.
..38380K-DT-9 | GNR 2017-176 BZ - CMO/RVBS . 06/01/2026 . | Paydoun . 0 0| 0| . 11/20/2047 . |1.
..383800-EII-8 [GNR 2020-H12 IJ - CMO/RVBS . 06/01/2026 . | Paydoun . .. 145,661 0 0| 0| . 07/20/2070 . |1.
..383800-KR-2 |GNR 2020-H16 IK - CMO/RMBS .. . |- 06/01/2026 . |Paydown ... ieeeennnn. 99,637 .0 0 .0 . 09/20/2070 . |1.
..383800-0X-3 | GNR 2020-H18 10 - CMO/RMBS . 06/01/2026 . |Paydomn oeevvuuneeerinininnneeennnn Jornneeeeennnnnaaes feneeeeens 194,335 0 0 0 . 11/20/2070 . |1.
1019999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating -
agency residential mortgage-backed securities - guaranteed (exempt from RBC) 557,338 0 0 0 XXX
..31283H-EM-3 |FH GO1040 - RVBS .... .. |- 06/01/2026 . |Paydown ... . .0 w0 ] w0 ] . 07/01/2029 . |1.
..31287N-CG-1 |FH C62771 - RMBS . . 06/01/2026 . | Paydoun . 0 0| 0| . 01/01/2032 . |1.
..31287X-MZ-6 |FH C70376 - RMBS ... . |- 06/01/2026 . |Paydown ... .0 w0 ] w0 ] . 09/01/2032 . |1.
..3128KR-X6-6 |FH A61601 - RVBS .... . |- 05/15/2026 . |Paydoun ... 0. o0 |- o0 ] . 12/01/2027 . |1.
..3128M9-CN-0 | FH G06977 - RWBS . . 06/01/2026 . | Paydoun . 0 0| 0| . 04/01/2042 . |1.
..3128\9-ED-0 |FH G07032 - RMBS . . 06/01/2026 . |Paydoun . 0 0| .0 | . 06/01/2042 . |1.A .
..3128M9-KG-6 |FH G07195 - RMBS ... . |- 06/01/2026 . |Paydown ... .0 w0 ] w0 ] . 03/01/2042 . |1.A ........
..3128MJ-2D-1 |FH GO8771 - RMBS .... . |- 06/01/2026 . | Paydoun ... 0. o0 |- o0 ). . 07/01/2047 . |1.A ........
..3128MJ-5C-0 |FH G08842 - RMBS . . 06/01/2026 . | Paydoun . 0 0| 0| . 10/01/2048 . |1.A .
..3128MJ-5P-1 | FH G08853 - RMBS . . 06/01/2026 . | Paydoun . 0 0| 0| . 12/01/2048 . |1.A .
..3128MJ-QH-6 [FH G08455 - RMBS . . 06/01/2026 . | Paydoun . 0 0| 0| . 07/01/2041 . |1.A .
..3128MJ-RE-2 | FH G08484 - RNBS . . 06/01/2026 . | Paydoun . 0 0| 0| . 03/01/2042 . |1.A .
..3128MJ-SD-3 | FH G08515 - RMBS . . 06/01/2026 . | Paydoun . 0 0| 0| . 12/01/2042 . |1.A .
..3128\1J-IB-2 |FH G08641 - RMBS . . 06/01/2026 . | Paydoun . 0 0| 0| . 05/01/2045 . |1.A .
..3128MJ-ZF-0 |FH GOB741 - RWBS . . 06/01/2026 . | Paydoun . 0 0| 0| . 01/01/2047 . |1.A .
..3128MM-NC-3 | FH G18386 - RMBS . . 05/01/2026 . | Various 0 0| 0| . 05/01/2026 . |1.A .
..31292G-4U-7 [FH C00835 - RMBS . . 06/01/2026 . | Paydoun . 0 0| 0| . 07/01/2029 . |1.A .
..31292G-Y4-2 |FH C00731 - RMBS . . 06/01/2026 . | Paydoun . 0 0| 0| . 03/01/2029 . |1.A .
..31292H-GZ-1 |FH C01116 - RVBS . . 06/01/2026 . | Paydoun . 0 0| 0| . 01/01/2031 . |1.A .
..31292H-03-1 [FH C01374 - RMBS . . 06/01/2026 . | Paydoun . 0 0| 0| . 06/01/2032 . |1.A .
..31292L-GX-7 [FH C03814 - RMBS . . 06/01/2026 . | Paydoun . 0 0| 0| . 03/01/2042 . |1.A .
..312938-YY-3 |FH A90727 - RMBS . . 06/01/2026 . | Paydoun . 0 0| 0| . 01/01/2040 . |1.A .
..312931-TG-7 [FH C24151 - RMBS . . 06/01/2026 . | Paydoun . 0 0| 0| . 03/01/2029 . |1.A .
..31293R-4Y-4 [FH C28039 - RMBS .... . |- 06/01/2026 . |Paydown ... 0. o0 |- o0 ). . 06/01/2029 . |1.A ........
..31293R-FJ-5 [FH C27369 - RMBS .... . |- 06/01/2026 . |Paydown ... .0 w0 ] w0 ] . 06/01/2029 . |1.A ........
..31293T-E9-4 [FH C29160 - RMBS . . 06/01/2026 . |Paydoun . 0 0| 0| . 07/01/2029 . |1.A .
..3132A5-GL-3 [FH ZS4703 - RMBS . . 06/01/2026 . | Paydoun . 0 0| 0| . 02/01/2047 . |1.A .
..3132AD-6N-3 |FH ZT1777 - R\BS .... . |- 06/01/2026 . | Paydoun ... 0. o0 |- o0 ). . 03/01/2049 . |1.A ........
..3132AE-B9-6 |FH ZT1864 - RMBS .... . |- 06/01/2026 . |Paydown ... .0 w0 ] w0 ] . 04/01/2049 . |1.A ........
..3132AE-EY-8 |FH ZT1951 - RMBS . . 06/01/2026 . |Paydoun . 0 0| 0| . 05/01/2049 . |1.A .
..3132AE-J8-0 |FH ZT2087 - RWBS . . 06/01/2026 . | Paydoun . 0 0| 0| . 06/01/2049 . |1.A .
..31320M-G2-5 [FH SD0217 - RMBS ... . |- 06/01/2026 . |Paydown ... 0. o0 |- o0 ] . 05/01/2049 . |1.A ........
..31320M-GT-6 FH SD0210 - RMBS .... . |- 06/01/2026 . |Paydown ... 0 0] 0] . 12/01/2049 . |1.A ........
..31320V-3J-2 |FH SD800T - RMBS . . 06/01/2026 . |Paydoun . 0 .0 | 0| . 07/01/2049 . |1.A .
..31320V-7B-5 [FH SD8090 - RMBS . . 06/01/2026 . | Paydoun . 0 0| 0| . 09/01/2050 . |1.A .
..31320I1-C7-6 |FH SD8194 - RMBS . . 06/01/2026 . | Paydoun . 0 .0 | .0 | . 02/01/2052 . |1.A .
..3132DW-EC-3 [FH SD8231 - RMBS . . 06/01/2026 . | Paydoun . 0 0| 0| . 07/01/2052 . |1.A .
..3132DII-ES-8 |FH SD8245 - RMBS . . 06/01/2026 . | Paydoun . 0 0| 0| . 09/01/2052 . |1.A .
..31320iD-V7-6 [FH Q40637 - RMBS .... . 06/01/2026 . | Paydown ... .0 .. .0 .. .0 .. . 05/01/2046 . |1.A ........
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..3132XC-R4-9 | FH G67707 - RMBS ... . |- 06/01/2026 . | Paydoun ... ...13,017 ...13,015 |.... .0 . 0 ..13,017 |.. 0 e .0 . 01/01/2048 . (1
.. 3132XU-SH-9 | FH Q52319 - RMBS . . 06/01/2026 . | Paydoun . 26,540 26,211 0 0| 26,540 0| . 1170172047 . (1.
..3132XU-24-0 |FH Q52562 - RMBS . . 06/01/2026 . | Paydoun . . 4,953 5,187 |. 0 0| . 4,953 0| . 12/01/2047 . (1.
.. 31330U-IN-1 | FH QA3869 - RWBS . . 06/01/2026 . | Paydoun . 3,114 .3,266 |. 0 0| 3,114 0| . 10/01/2049 . (1.
..3133AB-CR-9 | FH QB4580 - RWBS . . 06/01/2026 . | Paydoun . . 4,270 4,390 |. 0 0| . 4,270 0| . 10/01/2050 . (1.
..3133AM-EP-7 | FH QC2842 - RMBS . . 06/01/2026 . | Paydoun . 10,038 10,355 |. 0 0| 10,038 0| . 06/01/2051 . (1.
..3133KK-D6-3 |FH RA3725 - RMBS . . 06/01/2026 . | Paydoun . . 3,534 0 0| 0| . 10/01/2050 . (1.
..3133KL-XT-9 | FH RA5190 - RWBS .... . |- 06/01/2026 . | Paydoun ... .0 . 0 0 . 05/01/2051 . (1.
..3136AV-6R-5 |FNGT 2017-T1 A - RUBS . 05/01/2026 . | Paydoun ... .0 . 0 0 . 06/25/2027 . (1.
..3136AV-JB-6 |FNR 2017-4 ZC - CMO/RMBS .. . 06/02/2026 . | Paydoun . ..209,942 ..209,665 |. 0 0| .209,94 0| . 02/25/2047 . (1.
..3136AY-YZ-0 |FNR 2017-90 ZD - CMO/RWBS . . 06/02/2026 . | Paydoun . ...26,977 26,905 |. 0 0| 26,977 0| . 11/25/2047 . (1.
..3136B0-CX-2 |FNR 2017-97 VZ - CMO/RWBS .... . 06/02/2026 . | Paydoun ... .. 102,170 .0 . 0 102,170 |.. 0 . 12/25/2047 . (1.
..3136B1-HI-9 | FNR 2018-15 ZG - CMO/RWBS . . 06/02/2026 . | Paydoun ... .0 . 0 0 . 03/25/2048 . (1.
..31371L-X3-8 | FN 255498 - RMBS ... . 06/01/2026 . | Paydoun . 0 0| 0| . 12/01/2034 . [1.A .
..31371N-GG-4 | FN 256799 - RMBS . . 06/01/2026 . | Paydoun . 0 0| 0| . 07/01/2087 . [1.A .
..31371N-SL-0 |FN 257123 - RMBS . . 06/01/2026 . | Paydoun . 0 0| 0| . 03/01/2038 . [1.A .
..31376K-SZ-0 |FN 357936 - RMBS .... . 06/01/2026 . | Paydoun . 0 0| 0| . 08/01/2035 . [1.A .
..3137AQ-UP-1 |FHR 4048 HE - CMO/RVBS . 06/01/2026 . | Paydoun . 0 0| 0| . 05/15/2042 . [1.A .
..3137FC-4R-2 |FHR 4738 LZ - CMO/RMBS .. . 06/02/2026 . | Paydoun . 0 0| 0| . 12/15/2047 . [1.A .
..3137FC-CD-4 |FHR 4740 CZ - CMO/RMBS .. . 06/02/2026 . | Paydoun . 0 0| 0| . 12/15/2047 . (1.A .
..3137FG-3P-8 |FHR 4801 ZN - CMO/RMBS . 06/02/2026 . | Paydoun . 0 0| 0| . 05/15/2048 . [1.A .
..31384U-JF-2 |FN 534062 - RMBS .... . 06/01/2026 . | Paydoun . 0 0| 0| . 03/01/2030 . [1.A .
..31385X-JM-0 |FN 555668 - RWBS . . 06/01/2026 . | Paydoun . 0 0| 0| . 07/01/2033 . [1.A .
..31387P-R5-3 | FN 590108 - RWBS . . 06/01/2026 . | Paydoun . 0 0| 0| . 07/01/2031 . [1.A .
..31389F-F5-6 |FN 623988 - RWBS . . 06/01/2026 . | Paydoun . 0 0| 0| . 02/01/2032 . [1.A .
..3138A2-114-7 |FN AH1566 - RUBS . . 06/01/2026 . | Paydoun . 0 0| 0| . 12/01/2040 . (1.A .
..3138AF-C2-4 |FN A11888 - RMBS . . 06/01/2026 . | Paydoun . 0 0| 0| . 05/01/2041 . [1.A .
..3138AF-ZV-5 |FN A12555 - RMBS . . 06/01/2026 . | Paydoun . 0 0| 0| . 06/01/2041 . [1.A .
..3138EE-P7-8 |FN AK9445 - RIBS .... . |- 06/01/2026 . | Paydoun ... .0 . 0 0 . 03/01/2042 . [1.A ........
..3138EJ-C9-7 |FN AL1895 - RUBS .... . |- 06/01/2026 . |Paydown ... .0 . 0 0 . 06/01/2042 . [1.A ........
..3138EK-VM-4 |FN AL3319 - RWBS . . 06/01/2026 . | Paydoun . 0 0| 0| . 03/01/2043 . [1.A .
..3138EM-NX-5 |FN AL4905 - RWBS . . 06/01/2026 . | Paydoun . 0 0| 0| . 02/01/2043 . [1.A .
..3138EQ-T3-6 |FN AL7769 - RUBS .... . |- 06/01/2026 . |Paydown ... .0 . 0 0 . 12/01/2043 . [1.A ........
..3138EQ-WR-9 |FN AL7855 - RUBS .... . |- 06/01/2026 . |Paydown ... .0 . 0 0 . 10/01/2043 . [1.A ........
..3138ER-DL-1 |FN AL9106 - RMBS . . 06/01/2026 . | Paydoun . 0 0| 0| . 02/01/2046 . [1.A .
..3138NX-J5-7 |FN AR1183 - RUBS . . 06/01/2026 . | Paydoun . 0 0| 0| . 01/01/2043 . [1.A .
..3138W0-VK-2 |FN AR3317 - RWBS .... . |- 06/01/2026 . | Paydoun ... .0 . 0 0 . 02/01/2043 . [1.A ........
..3138W4-CR-0 |FN ARG379 - RWBS .... . |- 06/01/2026 . | Paydoun ... .0 . 0 0 . 02/01/2043 . [1.A ........
..313819-2G-4 |FN AS0774 - RUBS . . 06/01/2026 . | Paydoun . 0 0| 0| . 10/01/2043 . [1.A .
..3138W9-A2-6 | FN AS0024 - RWBS . . 06/01/2026 . | Paydoun . 0 0| 0| . 07/01/2043 . [1.A .
.. 3138WJ-FK-9 | FN AS8269 - RWBS . . 06/01/2026 . | Paydoun . 0 0| 0| . 11/01/2046 . [1.A .
..3138WJ-MB-1 |FN AS8453 - RMBS . . 06/01/2026 . | Paydoun . 0 0| 0| . 12/01/2046 . [1.A .
..3138WJ-MJ-4 | FN AS8460 - RUBS . . 06/01/2026 . | Paydoun . 0 0| 0| . 12/01/2046 . [1.A .
..3138WM-FR-7 |FN AT0175 - RMBS . . 06/01/2026 . | Paydoun . 0 0| 0| . 03/01/2043 . [1.A .
..3138lR-JN-1 | FN AT3868 - RMBS . . 06/01/2026 . | Paydoun . 0 0| 0| . 06/01/2043 . [1.A .
..3138WT-RR-9 |FN AT5895 - RWBS . . 06/01/2026 . | Paydoun . 0 0| 0| . 06/01/2043 . [1.A .
..3138WT-RI-8 |FN AT5900 - RVBS . . 06/01/2026 . | Paydoun . 0 0| 0| . 06/01/2043 . [1.A .
..3138XY-S9-6 |FN AW8643 - RUBS . . 06/01/2026 . | Paydoun . 0 0| 0| . 07/01/2044 . (1.A .
..3138YK-FIi-8 | FN AY5580 - RUBS . . 06/01/2026 . | Paydoun . 0 0| 0| . 06/01/2045 . [1.A .
..3138YR-5G-9 |FN AZ0846 - RMBS . . 06/01/2026 . | Paydoun . 0 0| 0| . 07/01/2045 . [1.A .
..31390C-SP-2 |FN 642326 - RMBS . . 06/01/2026 . | Paydoun . 0 0| 0| . 05/01/2032 . [1.A .
..31390E-6J-6 |FN 644473 - RMBS . . 06/01/2026 . | Paydoun . 0 0| 0| . 05/01/2032 . [1.A .
..31390G-PL-5 |FN 645827 - RWBS . . 06/01/2026 . | Paydoun . 0 0| 0| . 06/01/2032 . [1.A .
..31390H-WH-4 |FN 646948 - RWBS .... . 06/01/2026 . | Paydoun ... .0 . .0 . .0 . . 06/01/2032 . [1.A ........
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..31390R-MB-6 |FN 653854 - RMBS . |- 06/01/2026 . |Paydown ... L2 2 207 0. ()] o0 |- LL2m . o0 ) ...0 . 08/01/2032 . |1
..31392C-T6-1 [FNW 2002-W3 A4 - CMO/RMBS . . 06/01/2026 . | Paydoun . 17,445 17,445 17,408 |. 0 .37 0| 17,445 0| . 11/25/2041 . |1.
..31392U-27-2 [FSPC T-048 1A4 - CMO/RMBS . . 06/01/2026 . | Paydoun . 25,775 25,743 |. 0 .31 0| 0| . 07/25/2033 . |1.
..31393H-IN-8 |FHR 2552B NE - CMO/RMBS . . 06/01/2026 . | Paydoun . 28,078 27,937 |. 0 .14 0| 0| . 01/15/2033 . |1.
..313931-ZT-1 [FHR 2583A PW - CMO/RVBS . . 06/01/2026 . | Paydoun . 42,864 |. 0 0| 0| . 03/15/2033 . |1.
..313978-U2-8 |FNR 2011-41 KA - CMO/RMBS . . 06/01/2026 . | Paydoun . 0 0| 0| . 01/25/2041 . |1.
..314000-P9-8 [FN 694448 - R\BS .... . 06/01/2026 . |Paydoun . 0 0| 0| . 04/01/2033 . |1.
..31402C-V5-8 [FN 725236 - RMBS .... . |- 06/01/2026 . |Paydown ... .0 w0 ] w0 ] . 03/01/2034 . |1.
..31402C-YK-2 [FN 725314 - RUBS .... . |- 06/01/2026 . |Paydown ... 0. o0 |- o0 ). ...0 . 04/01/2034 . |1.
..31402D0-P7-9 [FN 725946 - RMBS . . 06/01/2026 . | Paydoun . 0 0| 0| . 11/01/2034 . |1.
..31402R-JV-2 |FN 735676 - RMBS . . 06/01/2026 . | Paydoun . 0 0| 0| .. . 07/01/2035 . |1.
..31403D-T3-3 |FN 745870 - RMBS ... . |- 06/01/2026 . |Paydown ... .0 w0 ] w0 ] .0 . 10/01/2036 . |1.
..31403D-V2-2 [FN 745933 - RMBS .... . 06/01/2026 . |Paydown ... 0. o0 |- o0 ] . 09/01/2036 . |1.
..31403\-XE-4 |FN 753177 - RMBS . . 06/01/2026 . | Paydoun . 0 0| 0| 0. . 12/01/2033 . |1.A .
..31403Y-X9-9 [FN 762204 - RMBS . . 06/01/2026 . |Paydoun . 0 0| 0| 0. . 12/01/2033 . |1.A .
..31404P-6Y-2 |FN 774987 - RMBS . . 06/01/2026 . | Paydoun . 0 0| 0| 0. . 05/01/2034 . |1.A .
..31404U-YH-7 [FN 779312 - RMBS . . 06/01/2026 . |Paydoun . 0 0| .0 | 0. . 06/01/2034 . |1.A .
..31404X-TA-2 |FN 781845 - RMBS . . 06/01/2026 . | Paydoun . 0 0| 0| 0. . 12/01/2034 . |1.A .
..31404Y-QP-0 |FN 782662 - RMBS . . 06/01/2026 . | Paydoun . 0 0| 0| 0. . 08/01/2034 . |1.A .
..31405G-T9-1 |FN 789076 - RVBS . . 06/01/2026 . | Paydoun . 0 0| 0| 0. . 08/01/2034 . |1.A .
..314050-LS-5 |FN 796037 - RMBS . . 06/01/2026 . | Paydoun . 0 0| 0| 0. . 09/01/2034 . |1.A .
..31406G-3H-0 |FN 810000 - RVBS . . 06/01/2026 . | Paydoun . 0 0| 0| 0. . 03/01/2035 . |1.A .
..31406H-P8-4 |FN 810547 - RMBS . . 06/01/2026 . | Paydoun . 0 0| 0| 0. . 01/01/2035 . |1.A .
..31407F-F3-9 |FN 829186 - RMBS . . 06/01/2026 . | Paydoun . 0 0| 0| 0. . 07/01/2035 . |1.A .
..31407F-J6-8 [FN 829285 - R\BS . . 06/01/2026 . |Paydoun . 0 0| 0| 0. . 09/01/2035 . |1.A .
..31407H-3L-8 |FN 831603 - RMBS . . 06/01/2026 . | Paydoun . 0 0| 0| 0. . 06/01/2036 . |1.A .
..31407J-VL-3 [FN 832319 - RMBS . . 06/01/2026 . | Paydoun . 0 0| 0| 0. . 08/01/2035 . |1.A .
..31407M-7C-3 [FN 835291 - RMBS . . 06/01/2026 . | Paydoun . 0 0| 0| 0. . 09/01/2035 . |1.A .
..31407S-MD-1 [FN 839256 - RMBS .... . |- 06/01/2026 . |Paydown ... 0. o0 |- o0 ] . 09/01/2035 . |1.A ........
..31407Y-R6-8 [FN 844809 - RMBS .... . |- 06/01/2026 . |Paydown ... .0 w0 ] w0 ] .0 . 1170172035 . |1.A ........
..31408A-FU-9 [FN 845379 - R\BS . . 06/01/2026 . | Paydoun . 0 0| 0| 0 . 01/01/2036 . |1.A .
..31408J-RP-8 [FN 852894 - RMBS . . 06/01/2026 . | Paydoun . 0 0| 0| . 03/01/2036 . |1.A .
..31409X-4G-1 [FN 882023 - RMBS .... . |- 06/01/2026 . |Paydown ... 0. o0 |- o0 ] . 05/01/2036 . |1.A ........
..3140FM-DF-0 |FN BE1901 - RMBS .... . |- 06/01/2026 . |Paydown ... .0 w0 ] w0 ] . 12/01/2046 . |1.A ........
..3140FM-SZ-0 [FN BE2335 - R\BS . . 06/01/2026 . | Paydoun . 0 0| 0| . 02/01/2047 . |1.A .
..3140FQ-S7-3 | FN BE5041 - RMBS . . 06/01/2026 . | Paydoun . 0 0| 0| 0. . . 11/01/2046 . |1.A .
..3140FX-EC-2 |FN BF0130 - RMBS .... . |- 06/01/2026 . |Paydown ... 0. o0 |- o0 ] ...0 ...124 . 08/01/2056 . |1.A ........
..3140J9-FS-5 |FN BM4676 - RVBS .... . |- 06/01/2026 . |Paydown ... .0 w0 ] w0 ] . 10/01/2048 . |1.A ........
..3140JG-L0-6 [FN BN0334 - RMBS . . 06/01/2026 . | Paydoun . 0 0| 0| 0. . 12/01/2048 . |1.A .
..3140JP-KH-7 [FN BN6595 - RMBS . . 06/01/2026 . | Paydoun . 0 0| 0| 0. . 05/01/2049 . |1.A .
..3140JW-NS-5 [FN B02200 - RMBS . . 06/01/2026 . |Paydoun . 0 0| 0| 0. . 09/01/2049 . |1.A .
..3140JI-QR-4 [FN B02263 - RMBS . . 06/01/2026 . | Paydoun . 0 0| 0| 0. . 1070172049 . |1.A .
..3140JX-RN-0 [FN B03192 - RMBS . . 06/01/2026 . | Paydoun . 0 0| 0| 0. . 10/01/2049 . |1.A .
..3140K1-4D-5 [FN B06219 - RMBS . . 06/01/2026 . | Paydoun . 0 0| 0| 0. . 12/01/2049 . |1.A .
..3140KQ-RP-8 [ FN BQ4993 - RMBS . . 06/01/2026 . |Paydoun . 0 0| 0| 0. . 10/01/2050 . |1.A .
..3140KR-CZ-0 [FN BQ5487 - RMBS . . 06/01/2026 . | Paydoun . 0 0| 0| 0. . 11/01/2050 . |1.A .
..3140KU-VQ-2 [FN BQ8722 - RMBS . . 06/01/2026 . |Paydoun . 0 0| 0| 0. . 11/01/2050 . |1.A .
..3140KV-SC-5 [FN BQ9514 - RMBS . . 06/01/2026 . | Paydoun . 0 0| 0| 0. . 12/01/2050 . |1.A .
..314009-XC-2 [FN CA2474 - R\BS . . 06/01/2026 . |Paydoun . 0 0| 0| 0. . 07/01/2048 . |1.A .
..31400A-JH-4 [FN CA2963 - RMBS . . 06/01/2026 . | Paydoun . 0 0| 0| 0. . 0170172049 . |1.A .
..31400C-06-6 [FN CA4976 - RMBS . . 06/01/2026 . |Paydoun . 0 .0 | 0| 0. . 01/01/2050 . |1.A .
..3140QE-D9-0 [FN CA6427 - RMBS . . 06/01/2026 . | Paydoun . 0 0| 0| 0. . 07/01/2050 . |1.A .
..31400E-RX-2 |FN CA6801 - RWBS . . 06/01/2026 . |Paydoun . 0 .0 | 0| 0. . 08/01/2050 . |1.A .
..3140QF-84-2 |FN CA7738 - RMBS ... . 06/01/2026 . | Paydown ... .0 .. .0 .. .0 .. . 11/01/2050 . |1.A ........
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..31400H-HG-3 [FN CA9230 - RMBS .... . |- 06/01/2026 . |Paydomn .cevveeeeeeennneeeeenninn feeeeeeenneeeeee foreeeeennan 8,544 ... 8,544 ....8,813 [.... .. (269) | 0 e (269) ... o0 |- ...8,544 |.. o0 ) ...0 ....93 |. 02/01/2051 . |1
..31400K-SA-7 [FN CB0512 - RMBS . . 06/01/2026 . | Paydoun . 15,008 15,682 |. (584) |. 0 . (584) 0| 15,008 0| 0. 150 |. 05/01/2061 . |1.
..31400L-NA-0 [FN CB1284 - RMBS . . 06/01/2026 . | Paydoun . .7,668 .7,909 | (241) |. 0 . (241) 0| .7,668 0| 0. 74 |. 08/01/2051 . |1.
..314000-GD-1 [FN CB4695 - RMBS . . 06/01/2026 . | Paydoun . .8,642 |. (113) . 0 0| . 8,529 0| 0. . 09/01/2052 . |1.
..3140X4-EA-0 |FN FM1028 - RMBS . . 06/01/2026 . | Paydoun . .589 |. . (47) . 0 0| .542 0| 0. . 06/01/2049 . |1.
..3140X5-4P-5 [FN FM2629 - RMBS . . 06/01/2026 . | Paydoun . 7,387 | (270) |. 0 0| L7117 0| 0. . 03/01/2050 . |1.
..3140X6-2N-0 |FN FM3480 - RMBS . . 06/01/2026 . |Paydoun . .3,162 | (136) |- 0 0| .3,026 0| 0. . 06/01/2050 . |1.
..3140X6-AQ-4 |FN FM2714 - RMBS ... . |- 06/01/2026 . |Paydown ... Ln 2,410 ... (196) |. .0 w0 ] .2,214 .. w0 ] . 03/01/2050 . |1.
..3140X6-S7-7 [FN FM3241 - RMBS .... . |- 06/01/2026 . |Paydown ... 2,521 ... (200) | 0. o0 |- .2,321 .. o0 ). . 03/01/2050 . |1.
..3140X7-2G-3 [FN FM4374 - RMBS . . 06/01/2026 . | Paydoun . . 2,407 |. (78) . 0 0| . 2,333 0| . 09/01/2050 . |1.
..3140X7-D9-7 |FN FM3727 - RMBS . . 06/01/2026 . | Paydoun . .2,946 | (208) | 0 0| 2,738 0| . 07/01/2050 . |1.
..3140X8-EH-6 [FN FM4635 - RMBS .... . |- 06/01/2026 . |Paydown ... ....9,8%5 |... .. (321)). .0 . w0 ] .9,534 .. w0 ] . 11/01/2050 . |1.
..3140X8-KF-3 [FN FM4793 - RMBS .... . |- 06/01/2026 . |Paydown ... .. 8,716 |.... . (213) ) 0. o0 |- .6,503 |.. o0 ] . 11/01/2050 . |1.
..3140XA-FV-9 | FN FMG479 - RMBS . . 06/01/2026 . | Paydoun . .2,694 |. . (62)]. 0 0| . 2,632 0| . 03/01/2051 . |1.A .
..3140XA-LY-6 |FN FM6642 - RMBS . . 06/01/2026 . |Paydoun . L7,339 ). (242) | 0 0| .7,098 0| . 03/01/2051 . |1.A .
..3140XA-MW-9 | FN FM6672 - RVBS . . 06/01/2026 . | Paydoun . 19,199 | (277) |. 0 0| . 8,922 0| . 03/01/2051 . |1.A .
..3140XA-QS-4 |FN FM6764 - RVBS . . 06/01/2026 . |Paydoun . 01,640 | . (64)]. 0 0| .1,576 .0 | . 03/01/2051 . |1.A .
..3140XB-ZC-7 |FN FM7938 - RMBS . . 06/01/2026 . | Paydoun . 5,804 | (164) |. 0 0| .5,730 0| . 07/01/2051 . |1.A .
..3140XJ-TM-5 [FN FS3255 - RMBS . . 06/01/2026 . | Paydoun . . 0 0| 0| . 11/01/2052 . |1.A .
..3140Y7-XD-5 [FN CC1575 - RMBS . . 06/01/2026 . | Paydoun . 0 0| 0| . 1170172055 . |1.A .
..31410G-5V-1 |FN 889260 - RMBS . . 06/01/2026 . | Paydoun . 0 0| 0| . 04/01/2038 . |1.A .
..31410K-JX-3 |FN 889578 - RMBS . . 06/01/2026 . | Paydoun . 0 0| 0| . 04/01/2038 . |1.A .
..31410K-JY-1 [FN 889579 - RMBS . . 06/01/2026 . | Paydoun . 0 0| 0| . 05/01/2038 . |1.A .
..31410R-RY-7 [FN 895203 - RMBS . . 06/01/2026 . | Paydoun . 0 0| 0| . 08/01/2036 . |1.A .
..31410V-56-1 [FN 899147 - RMBS . . 06/01/2026 . |Paydoun . 0 0| 0| . 04/01/2037 . |1.A .
..31410V-6M-7 |FN 899176 - RMBS . . 06/01/2026 . | Paydoun . 0 0| 0| . 02/01/2037 . |1.A .
..31411A-RJ-6 [FN 902389 - RVBS . . 06/01/2026 . | Paydoun . 0 0| 0| . 11/01/2036 . |1.A .
..31411G-DN-9 [FN 907409 - RMBS . . 06/01/2026 . | Paydoun . 0 0| 0| . 01/01/2037 . |1.A .
..31411U-G9-6 [FN 914724 - RUBS .... . |- 06/01/2026 . |Paydown ... 0. o0 |- o0 ] . 04/01/2037 . |1.A ........
..31411Y-N9-0 |FN 918516 - RMBS ... . |- 06/01/2026 . |Paydown ... .0 w0 ] w0 ] . 06/01/2037 . |1.A ........
..31412A-RD-8 [FN 919484 - R\BS . . 06/01/2026 . | Paydoun . 0 0| 0| . 05/01/2037 . |1.A .
..314120-J3-3 [FN 929182 - RMBS . . 06/01/2026 . | Paydoun . 0 0| 0| . 03/01/2038 . |1.A .
..3141201-ZA-9 [FN 929637 - RMBS .... . |- 06/01/2026 . |Paydown ... 0. o0 |- o0 ] . 06/01/2038 . |1.A ........
..314120-2Y-4 [FN 932391 - RMBS .... . 06/01/2026 . | Paydown ... .0 w0 ] w0 ] . 01/01/2040 . |1.A ........
..314128-GU-3 [FN 933211 - RMBS . . 06/01/2026 . | Paydoun . 0 0| 0| . 12/01/2037 . |1.A .
..314125-R8-0 [FN 933511 - RMBS . . 06/01/2026 . | Paydoun . 0 0| 0| . 02/01/2038 . |1.A .
..314125-7B-4 |FN 933738 - RUBS .... . |- 06/01/2026 . |Paydown ... 0. o0 |- o0 ] . 04/01/2038 . |1.A ........
..31412X-UG-7 [FN 938083 - RMBS .... . |- 06/01/2026 . |Paydown ... .0 w0 ] w0 ] . 07/01/2037 . |1.A ........
..314138-ST-9 [FN 940730 - RMBS . . 06/01/2026 . | Paydoun . 0 0| 0| . 10/01/2037 . |1.A .
..31413D-FE-2 [FN 942165 - RMBS . . 06/01/2026 . | Paydoun . 0 0| 0| . 07/01/2037 . |1.A .
..31413J-C7-7 [FN 946594 - RMBS . . 06/01/2026 . |Paydoun . 0 0| 0| . 09/01/2037 . |1.A .
..31413J-MS-0 [FN 946869 - RMBS . . 06/01/2026 . | Paydoun . 0 0| 0| . 09/01/2037 . |1.A .
..31414B-T9-1 |FN 961476 - RMBS . . 06/01/2026 . | Paydoun . 0 0| 0| . 02/01/2038 . |1.A .
..31414C-6Y-9 |FN 962687 - RMBS . . 06/01/2026 . | Paydoun . 0 0| 0| . 04/01/2038 . |1.A .
..31414L-AH-1 | FN 969008 - RMBS . . 06/01/2026 . |Paydoun . 0 0| 0| . 02/01/2038 . |1.A .
..314140-MH-7 [FN 972960 - RMBS . . 06/01/2026 . | Paydoun . 0 0| 0| . 03/01/2038 . |1.A .
..31414R-L-5 [FN 974151 - RMBS . . 06/01/2026 . |Paydoun . 0 0| 0| . 02/01/2038 . |1.A .
..31415\-DV-4 |FN 984016 - RMBS . . 06/01/2026 . | Paydoun . 0 0| 0| . 06/01/2038 . |1.A .
..31415P-BM-9 [FN 984844 - R\BS . . 06/01/2026 . |Paydoun . 0 0| 0| . 07/01/2038 . |1.A .
..314150-M0-6 |FN 986067 - RVBS . . 06/01/2026 . | Paydoun . 0 0| 0| . 08/01/2038 . |1.A .
..314150-TA-4 [FN 986245 - RVBS . . 06/01/2026 . |Paydoun . 0 .0 | 0| . 07/01/2038 . |1.A .
..31415X-KE-0 [FN 992293 - RMBS . . 06/01/2026 . | Paydoun . 0 0| 0| . 0170172039 . |1.A .
..31416J-FN-6 |FN AA1072 - RUBS . . 06/01/2026 . |Paydoun . 0 .0 | 0| . 12/01/2038 . |1.A .
..31416K-YU-6 [FN AA2522 - RMBS ... . 06/01/2026 . | Paydown ... .0 .. .0 .. .0 .. . 03/01/2039 . |1.A ........
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..31416L-ZK-5 [FN AA3445 - RUBS .... . |- 06/01/2026 . |Paydown ... ... 163 ... 165 |.... 0. cee(2) ] o0 |- ....163 |.. o0 ) ...0 . 03/01/2039 . |1
..31416M-47-8 [FN AA4433 - RUBS . . 06/01/2026 . | Paydoun . . 220 224 . 0 . 0| .220 0| . 03/01/2039 . |1.
..31416P-IY-9 |FN AAB062 - RVBS . . 06/01/2026 . | Paydoun . ..1,028 21,051 | 0 0| .1,028 0| . 05/01/2039 . |1.
..31416R-RB-1 |FN AA7681 - RVBS . . 06/01/2026 . | Paydoun . 1,137 ). 0 0| 1,112 0| . 06/01/2039 . |1.
..31416Y-LG-1 |FN AB3026 - RMBS . . 06/01/2026 . | Paydoun . .885 |. 0 0| .833 0| . 05/01/2041 . |1.
..31417B-7A-9 |FN AB5388 - RMBS . . 06/01/2026 . | Paydoun . .663 |. 0 0| .594 0| . 06/01/2042 . |1.
..31417B-PP-6 [FN AB4929 - RVBS . . 06/01/2026 . |Paydoun . .4,465 | 0 0| 4,419 0| . 04/01/2042 . |1.
..31417D-LP-6 |FN AB6633 - RMBS ... . |- 06/01/2026 . |Paydown ... 2 2,369 ... .0 w0 ] .2,219 |.. w0 ] . 10/01/2042 . |1.
..31417G-H2-5 [FN AB9248 - RMBS .... . |- 06/01/2026 . |Paydown ... 3,921 [l 0. o0 |- .3,973 |.. o0 ). . 05/01/2043 . |1.
..31417G-MY-9 [FN AB9374 - RMBS . . 06/01/2026 . | Paydoun . .4,673 | 0 0| . 4,587 0| . 05/01/2043 . |1.
..31417G-WV-4 [FN AB9659 - RMBS . . 06/01/2026 . | Paydoun . .1,322 ). 0 0| 1,318 0| . 06/01/2043 . |1.
..31417J-NH-9 [FN ACO391 - RMBS .... . |- 06/01/2026 . |Paydown ... .. 13,709 ... .0 w0 ] .. 13,641 w0 ] . 07/01/2039 . |1.
..31417K-WA-1 [FN AC1540 - RMBS .... . |- 06/01/2026 . |Paydown ... 0. o0 |- o0 ] . 09/01/2039 . |1.
. 31417L-MY-8 [FN AC2174 - RMBS . . 06/01/2026 . | Paydoun . 0 0| 0| . 07/01/2039 . |1.A .
..31417M-UZ-4 [FN AC3299 - RMBS . . 06/01/2026 . |Paydoun . 0 0| 0| . 10/01/2039 . |1.A .
..31417N-7F-2 [FN AC4493 - RVBS . . 06/01/2026 . | Paydoun . 0 0| 0| . 09/01/2039 . |1.A .
..31417Y-FL-6 |FN MAO170 - RVBS . . 06/01/2026 . |Paydoun . 0 0| .0 | . 09/01/2039 . |1.A .
..31418B-6H-4 |FN MA2671 - RVBS . . 06/01/2026 . | Paydoun . 0 0| 0| . 07/01/2046 . |1.A .
..31418C-3J-1 |FN MA3500 - RMBS . . 06/01/2026 . | Paydoun . 0 0| 0| . 10/01/2048 . |1.A .
..31418C-4F-8 [FN MA3521 - RMBS . . 06/01/2026 . | Paydoun . 0 0| 0| . 11/01/2048 . |1.A .
..31418C-4X-9 [FN MA3537 - RMBS . . 06/01/2026 . | Paydoun . 0 0| 0| . 12/01/2048 . |1.A .
..31418C-EG-5 [FN MA2834 - RMBS . . 06/01/2026 . | Paydoun . 0 0| 0| . 12/01/2046 . |1.A .
..31418C-29-8 |FN MA3467 - RMBS . . 06/01/2026 . | Paydoun . 0 0| 0| . 09/01/2048 . |1.A .
..31418C-2J-6 [FN MA3444 - RVBS . . 06/01/2026 . | Paydoun . 0 0| 0| . 08/01/2048 . |1.A .
..31418D-3H-3 [FN MA4399 - RVBS . . 06/01/2026 . |Paydoun . 0 0| 0| . 08/01/2051 . |1.A .
..31418D-AQ-5 |FN MA3614 - RMBS . . 06/01/2026 . | Paydoun . 0 0| 0| . 03/01/2049 . |1.A .
..31418D-AS-1 |FN MA3616 - RVBS . . 06/01/2026 . | Paydoun . 0 0| 0| . 03/01/2049 . |1.A .
..31418D-BF-8 |FN MA3637 - RMBS . . 06/01/2026 . | Paydoun . 0 0| 0| . 04/01/2049 . |1.A .
..31418D-C6-7 [FN MA3692 - RMBS .... . |- 06/01/2026 . |Paydown ... 0. o0 |- o0 ] . 07/01/2049 . |1.A ........
..31418D-ES-7 [FN MA3744 - RMBS .... . |- 06/01/2026 . |Paydown ... .0 w0 ] w0 ] . 08/01/2049 . |1.A ........
..31418D-FR-8 |FN MA3775 - RMBS . . 06/01/2026 . | Paydoun . 0 0| 0| . 09/01/2049 . |1.A .
..31418D-SH-6 |FN MA4119 - RMBS . . 06/01/2026 . | Paydoun . 0 0| 0| . 09/01/2050 . |1.A .
..31418D-TQ-5 |FN MA4158 - RMBS ... . |- 06/01/2026 . |Paydown ... 0. o0 |- o0 ] . 10/01/2050 . |1.A ........
..31418D-YY-2 [FN MA4326 - RMBS .... . |- 06/01/2026 . |Paydown ... .0 w0 ] w0 ] . 05/01/2051 . |1.A ........
..31418E-AP-5 [FN MA4513 - RMBS . . 06/01/2026 . | Paydoun . 0 0| 0| . 01/01/2052 . |1.A .
..31418E-CA-6 [FN MA4564 - RMBS . . 06/01/2026 . | Paydoun . 0 0| 0| . 03/01/2052 . |1.A .
..31418E-CR-9 [FN MA4579 - RMBS .... . |- 06/01/2026 . |Paydown ... 0. o0 |- o0 ] . 04/01/2052 . |1.A ........
..31418E-D8-0 |FN MA4626 - RMBS ... . |- 06/01/2026 . |Paydown ... .0 w0 ] w0 ] . 06/01/2052 . |1.A ........
..31418E-E6-3 |FN MA4656 - RMBS . . 06/01/2026 . | Paydoun . 0 0| 0| . 07/01/2052 . |1.A .
..31418E-HJ-2 [FN MA4732 - RMBS . . 06/01/2026 . | Paydoun . 0 0| 0| . 09/01/2052 . |1.A .
..31418F-T5-6 |FN MA5971 - RMBS . . 06/01/2026 . |Paydoun . 0 0| 0| . 02/01/2056 . |1.A .
..31418F-WP-8 |FN MAG053 - RMBS . . 06/01/2026 . | Paydoun . 0 0| 0| . 05/01/2056 . |1.A .
..31418F-XH-5 |FN MAB079 - RMBS . . 06/01/2026 . | Paydoun . 0 0| 0| . 06/01/2056 . |1.A .
..31418N-XX-3 [FN AD1593 - RMBS . . 06/01/2026 . | Paydoun . 0 0| 0| . 02/01/2040 . |1.A .
..314180-89-5 [FN AD3243 - RMBS . . 06/01/2026 . |Paydoun . 0 0| 0| . 04/01/2040 . |1.A .
..31419E-5G-0 [FN AE4446 - RMBS . . 06/01/2026 . | Paydoun . 0 0| 0| . 12/01/2040 . |1.A .
..31419K-G0-2 |FN AE8306 - RWBS . . 06/01/2026 . |Paydoun . 0 0| 0| . 11/01/2040 . |1.A .
..31419K-WQ-4 |FN AE8754 - RMBS . . 06/01/2026 . | Paydoun . 0 0| 0| . 10/01/2040 . |1.A .
..3142J6-D9-1 [FH RQ0127 - RMBS . . 06/01/2026 . |Paydoun . 0 0| 0| . 06/01/2056 . |1.A .
..3142J6-DY-6 |FH RQ0118 - RMBS . . 06/01/2026 . | Paydoun . 0 0| 0| . 05/01/2056 . |1.A .
.. 35563P-BU-2 | SCRT 2017-3 MB - CMO, . . 06/02/2026 . |Paydoun . 0 .0 | 0| . 07/25/2056 . |1.A .
..35563P-BZ-1 [SCRT 2017-3 HB - CMO/RMBS . . 06/02/2026 . |Paydoun . 0 0| 0| . 07/25/2056 . |1.A .
.. 35563P-CM-9 [ SCRT 2017-4 MT - CMO/RMBS . . 06/02/2026 . |Paydoun . 0 .0 | 0| . 06/25/2057 . |1.A .
.. 35563P-DT-3 [ SCRT 2018-1 HT - CMO/RMBS ... . 06/25/2026 . | Paydown ... .0 .. .0 .. .0 .. . 05/25/2057 . |1.A ........
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.. 35563P-DY-2 [ SCRT 2018-1 MT - CMO/RMBS ........cccvvuuieeens . 06/02/2026 . |Paydomn .eeevvuueeeernniiinaerennns Joennnneeeeennnnnnaes feaneeeeees 15,360 [...eoonnnnns 15,360 |oeeeennnnnns 14,814 |........... 15,052 |vvveeeieenes [V N 7 P [V N 7 P [V N 15,360 |oveeneeeiennnn 0 Joeeeniaraeenes (U I [ PP 182 |. 05/25/2057 . |1.A ........
1039999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating -
agency residential mortgage-backed securities - not/partially guaranteed (not exempt from RBC) 1,557,799 0 (43,485) 0 1,546,118 0 0 XXX
..3137BV-28-2 | FHMS K-063 A2 - CMBS ... |- 06/01/2026 . [Paydown ... . L2,940 |.... .0 ()] w0 ] 2,937 |.. w0 ] . 01/25/2027 . |1.
..3137FC-JG-0 [FRESR 2017-SR01 A3 - CMBS . . 06/01/2026 . |Paydoun . .2,107 | 0 .(2) 0| .2,105 .0 | . 11/25/2027 . |1.
..3137FD-ER-9 [FHMS K-1504 A1 - CMBS . 06/01/2026 . | Paydoun . .6,404 | 0 .(4) 0| .6,401 0| . 11/25/2028 . |1.
..3138LG-F4-3 [FN AN3786 - CMBS/RMBS . 06/01/2026 . | Paydoun . 11,862 |. 0 .(168) 0| 11,694 0| . 01/01/2032 . |1.
..3140HT-YC-7 [FN BL2506 - CMBS/RMBS . 06/01/2026 . | Paydoun . .300 |. 0 .(2) 0| .298 0| . 05/01/2049 . |1.
..3140HT-YD-5 |FN BL2507 - CMBS/RMBS . 06/01/2026 . | Paydoun . 699 |. 0 0| .695 0| . 05/01/2049 . |1.
..3140HU-B7-0 [FN BL2761 - CMBS/RMBS . 06/01/2026 . | Paydoun . . 1,396 | 0 0| .1,383 0| . 06/01/2049 . |1.
..3140HU-B9-6 [FN BL2763 - CMBS/RMBS ... . 06/01/2026 . | Paydown ... A .. 927 ... .0 .. .0 .. 917 .0 .. . 06/01/2049 . |1.
1049999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating -
agency commercial mortgage-backed securities - not/partially guaranteed (not exempt from RBC) 26,429 26,429 27,006 26,635 0 0 26,429 0 365 XXX
..000780-AD-8 | AMAC 2003-3 A4 - CMO/RMBS . 06/01/2026 . | Paydown ... LG 1787 .0 w0 ] w0 ] . 02/25/2033 . |1.
..02146S-AD-1 | CWALT 2006-0A14 2A1 - CMO/RMBS . 06/25/2026 . |Paydoun . 36,719 |. 0 0| 0| 568 |. 11/25/2046 . |1.
..03464T-AA-7 [ AOMT 2022-3 A1 - RMBS ... . 06/01/2026 . | Paydoun . .6,279 | 0 .. (90) 0| 0| 107 |. 01/25/2067 . [1.
..05952F-AC-7 | BOAMS 2007-2 A3 - CMO/RMB! . 06/01/2026 . |Paydoun . 0 . (5,387) 0| .0 | ,234 |. 05/25/2037 . |1.
..10570X-AG-1 | BRAVO 26NQM4 A3 - RMBS ..... . 06/01/2026 . | Paydoun . R, N 0 0| 0| 105 |. 03/25/2066 . |1.
..10638C-AA-0 |BABS 2021-RM1 A - CMBS/RMBS . . 06/25/2026 . |Paydoun . . 117,066 727 | 111,248 . 0 0| 0| 762 |. 10/25/2063 . |1.
..10638N-AA-6 | BABS 22RM3 A - RMBS ... . 06/25/2026 . |Paydoun . 71,024 67,732 |. 69,005 |. 0 0| 0| 586 |. 02/25/2062 . |1.
.. 12553X-AD-5 |CIM 2018-INV1 A4 - CNO, . 06/01/2026 . | Paydoun . . 2,756 .2,741 | .2,731 0 0| 0| .49 |. 08/25/2048 . |1.
..12570S-AG-8 [CLIP 26NQM1 A3 - RMBS ......... . 06/01/2026 . | Paydoun . . 5,409 5,409 | . 0 0| 0| .26 |. 05/26/2071 . |1.
..12667F-VN-2 |CWALT 2004-24CB 1A1 - CMO/RMBS . 06/01/2026 . |Paydoun . .8,867 | 0 0| 0| 211 |. 11/25/2034 . |1.
.. 12667F-YL-3 | CWALT 2004-28CB 2A4 - CMO/RMBS . 06/01/2026 . | Paydoun . 0 0| 0| 635 |. 01/25/2035 . |1.
..12668A-2T-5 |CWALT 2005-64CB 1A8 - CMO/RMBS . 06/01/2026 . | Paydoun . 0 0| 0| 170 . 12/25/2035 . [5.
.. 14066E-AA-9 [ CPMRK 2006A 6A - ABS/MBS .. . 06/10/2026 . | Paydoun . 0 0| 0| ,805 . 05/10/2051 . |1.
..16190A-AD-5 |CHASE 264 A3A - RMBS ....... . 06/01/2026 . | Paydoun . 0 0| 0| .49 |. 02/26/2057 . |1.
.. 17323T-AS-9 [CMLTI 2015-RP2 A2B - CMO/RMBS .. . 06/01/2026 . |Paydown ... .0 w0 ] w0 ] ....30 |. 01/27/2083 . |1.
.. 17332F-AN-9 | CMLTI 251 A13 - RWBS .. . |- 06/01/2026 . | Paydoun ... 0. o0 |- o0 ] ,660 |. 01/25/2085 . |1.
..19688U-AA-0 [ COLT 2512 FCF - RMBS .. . 06/01/2026 . | Paydoun . 0 0| 0| . 01/26/2071 . |1.
..225410-MA-7 | CSFB 2003-19 1A4 - CMO/RMBS . . 06/01/2026 . | Paydoun . 0 0| 0| . 07/25/2033 . |5.
..251510-ML-4 [DBALT 2006-AB1 A3 - RVBS . 06/01/2026 . | Paydown ... .0 w0 ] w0 ] . 02/25/2036 . |1.
..36167V-AA-2 [ GCAT 19NQM3 A1 - CMO/RMBS .... . 06/01/2026 . |Paydown ... 0. o0 |- o0 ] . 11/25/2059 . |1.
.. 36242D-QY-2 |GSR 2004-15F 2A2 - CMO/RMBS . . 06/01/2026 . | Paydoun . 0 0| 0| . 12/25/2034 . |5.
..36259V-AB-9 | GSMBS 2020-PJ4 A2 - CMO/RMBS . 06/01/2026 . | Paydoun . 0 0| 0| . 01/25/2051 . |1.
..36260D-AB-6 | GSMBS 2020-PJ5 A2 - CMO/RMBS . 06/01/2026 . | Paydoun . 0 0| 0| . 03/27/2051 . |1.
..36263V-AB-3 | GSMBS 21PJ11 A2 - CMO/RMBS . 06/01/2026 . | Paydoun . 0 0| 0| . 04/25/2052 . |1.
..36267E-AF-8 | GSMBS 2022-PJ2 A6 - CMO/RMBS . 06/01/2026 . | Paydoun . 0 0| 0| . 06/25/2062 . |1.
..36275T-AE-8 | GSMBS 26PJ1 A5 - RMBS ...... . 06/01/2026 . | Paydoun . 0 0| 0| . 06/26/2056 . |1.
..362924-AJ-1 | GSMBS 2022-PJ3 A6 - RMBS . 06/01/2026 . | Paydoun . 0 0| 0| . 08/26/2052 . |1.
..39678li-AA-6 [ GCSP 51 A - CMBS/RMBS ... . 06/25/2026 . |Paydoun . 0 0| 0| . 09/25/2034 . |1.
..41162D-AF-6 [HVMLT 2006-12 2AA - RWBS .. . 06/22/2026 . |Paydoun . 0 0| 0| . 12/19/2036 . |1.
..45660L-GD-5 | INDX 2005-AR6 2A1 - CDO/CMO/RVBS . . 06/25/2026 . |Paydoun . 0 . 18,398 0| 0| . 04/25/2035 . |1.
..456672-AC-8 | IMSC 2007-AR1 2A1 - CMO/RMBS . 05/01/2026 . | Paydoun . 0 ..25,192 0| 0| . 06/25/2037 . |1.
..46591T-AQ-7 | JPMMT 202 A7A - CMO/RMBS .. . 06/01/2026 . |Paydoun . 0 . (120) 0| 0| . 07/25/2050 . |1.
.. 46592E-AC-0 | JPAMMT 2021-1 A3 - CMO/RMBS . 06/01/2026 . | Paydoun . 0 0| 0| . 06/26/2051 . |1.
.. 46592K-AC-6 | JAMMT 2021-3 A3 - CMO/RMBS . 06/01/2026 . |Paydoun . 0 0| 0| . 07/25/2051 . |1.
.. 46592N-AC-0 | JPMMT 217 A3 - CMO/RMBS ... . 06/01/2026 . | Paydoun . 0 0| 0| . 11/27/2061 . |1.
.. 465921-AF-3 [ JPMMT 2112 A4 - CMO/RMBS .. . |- 06/01/2026 . | Paydown ... 0. o0 |- o0 ] . 02/25/2052 . |1.
..46651X-AK-8 | JPMMT 2020-1 ASA - CMO/RMBS ... . |- 06/01/2026 . | Paydoun ... .0 0] w0 ] .0 . 06/27/2050 . |1.
..46654A-AF-6 | JPMMT 2110 A4 - CMO/RMBS .. . 06/01/2026 . |Paydoun . 0 0| 0| . 12/26/2051 . |1.
..46654U-AB-1 | JPMMT 223 A2 - RMBS ...... . 06/01/2026 . | Paydoun . 0 0| 0| . 08/26/2052 . |1.
..466541-AE-1 [ JPMMT 221 A3 - CMO/RMBS . . 06/01/2026 . | Paydown ... .0 .. .0 .. .0 .. . 07/25/2052 . |1.
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..46655D-AB-8 | JPMMT 222 A2 - CMO/RMBS . . |- 0670172026 . |Paydoun ....ccooeeiiiiiiiiiiiiiiiiin e [, 4,652 .19 .0 .. 119 .0 0 . .0 ....57 |. 08/26/2052 . (1.
..46659B-AC-6 | JPMMT 25VIS1 A1 - RMBS .. . 06/01/2026 . | Paydoun . 71,183 0 0| 0| 0 |. 1,630 |. 08/25/2055 . |1.
..46664A-AF-4 | JPMMT 26NQM2 A2 - RUBS .. . 06/01/2026 . | Paydoun . 1,212 0 0| 0| 0. .55 |. 09/27/2066 . (1.
..576435-AT-8 | MASTRT 2004-3 NT - CMO/RMBS . . 05/01/2026 . | Paydoun . . 244 0 0| 0| 0 |. . 03/30/2034 . (1.
..604160-GT-5 | MINNESOTA ST HSG FIN AGY HOMEON . 06/15/2026 . |Call @ 100. ,014 0 0| 0| 0. . 04/01/2047 . (1.
..61748H-AD-3 | MM 2004-2AR 4A - CMO/RMBS ... . 06/01/2026 . | Paydoun . ... 183 .183 0 0| . 0| 0 |. . 02/25/2034 . (1.
..61756X-AG-0 | MM 2007-15AR 2A1 - CMO/RMBS . 06/01/2026 . | Paydoun . .. 103,906 ..103,906 0 0| .103,906 0| 0. . 11/25/2037 . (1.
..617800-AG-5 | MSRM 26NQM4 A3 - RWBS . |- 06/01/2026 . | Paydoun ... . ... 15,632 .0 . 0 ..15,532 |.. 0 . 03/25/2071 . (1.
..617941-AB-5 | MSRM 25NQM2 A1A - RUBS .. . 06/01/2026 . | Paydoun ... ...61,081 .0 . 0 ..61,081 0 . 01/27/2070 . (1.
..617954-AF-9 | MSRM 26NEW1 A2 - RMBS ... . 06/01/2026 . | Paydoun . . 6,692 0 0| . 6,692 0| . 04/27/2071 . (1.
..64503T-AA-2 | NEW HAVEN CONN HSG AUTH MULTIFAMILY TAX- . 04/30/2026 . |Call @ 100.00 . 0 0| . 1,539 .8 | . 05/01/2038 . (1.
..64828E-AA-3 |NRZT 19NQM4 A1 - CMO/RMBS ........ccooveiiiinnnn . 06/01/2026 . | Paydown .0 . 0 21,319 ). 0 . 09/25/2059 . (1.
..64830W-AQ-4 |NRZT 2019-4 B1 - CMO/RWBS .... . 06/01/2026 . | Paydoun ... .0 . 0 .8,182 |.. 0 . 12/26/2058 . (1.
..64831U-AA-2 | NRZT 22NQW4 A1 - CMO/RMBS . . 06/01/2026 . | Paydoun . 0 0| . 4,573 0| . 07/25/2062 . (1.
..67119X-AC-8 | OBX 24NQ14 A1 - RUBS ..... . 06/01/2026 . | Paydoun . 0 0| .322,759 0| . 09/25/2064 . (1.
..69383Y-AE-7 | PRKCM 26AFC2 A1 - RMBS . 06/01/2026 . | Paydoun . 0 0| .6,093 0| . 04/25/2061 . (1.
..720912-AB-1 | PMTLT 26CNF4 A2 - RUBS .. . 06/01/2026 . | Paydoun . 0 0| . 5,362 0| . 05/25/2057 . (1.
..743874-AG-4 | PFMT 2020-1 A4 - CMO/RMBS . . 06/01/2026 . | Paydoun . 0 0| 49,268 0| . 02/25/2050 . (1.
.. T4957E-AK-3 | RFMSI 2006-S5 A10 - CMO/RMBS . 06/01/2026 . | Paydoun . 0 0| .3,481 0| . 06/25/2036 . (1.
..81745D-AE-1 | SEMT 2013-9 A1 - CMO/RMBS . . 06/01/2026 . | Paydoun . 0 0| 19,151 0| . 07/27/2043 . (1.
..817450-AA-9 | SEMT 2013-2 A - CMO/RWBS . 06/01/2026 . | Paydoun . 0 0| 1,226 0| . 02/25/2043 . (1.
..81745X-CD-7 | SEMT 174 B3 - CMO/RMBS .. . 06/01/2026 . | Paydoun . 0 0| 0| . 07/25/2047 . (1.
..89173F-AC-4 | TPMT 2017-1 M1 - RUBS ... . 06/01/2026 . | Paydoun . 0 0| 0| . 10/25/2056 . (1.
..89178B-AA-2 | TPMT 2019-4 A1 - CMO/RMBS . . 06/01/2026 . | Paydoun . 0 0| 0| . 10/27/2059 . (1.
.. 924935-AC-3 | VERUS 2025-11 A1 - RUBS . . 06/01/2026 . | Paydoun . K 0 0| 0| . 11/25/2070 . (1.
..92540N-AB-9 | VERUS 2024-INV2 A2 - RMBS . . 06/01/2026 . | Paydoun . . 117,760 L 117,759 | 0 0| 0| . 08/26/2069 . (1.
..92812U-06-8 | VIRGINIA HOUSING DEVELOPMENT AUTHORITY . 05/25/2026 . |Direct .. 17,967 17,967 |. 0 0| 0| . 06/25/2041 . (1.
..920227-H8-2 | WAMU 2003-S1 A5 - CMO/RMBS ..... . 06/01/2026 . | Paydoun . 14,758 14,814 |. 0 0| 0| . 04/25/2033 . (1.
..939336-TV-5 | WAMMS 2003-MS7 A15 - CMO/RMBS . . 06/01/2026 . | Paydoun ... .0 . 0 0 . 03/25/2033 . (1.
..94985J-AA-8 | WIFMBS 2007-7 A1 - CMO/RMBS . |- 06/01/2026 . |Paydown ... .0 . 0 0 . 06/25/2037 . (1.
..94089U-AA-9 | WIFMBS 2018-1 A1 - CMO/RMBS .. . 06/01/2026 . | Paydoun . 0 0| 0| . 07/25/2047 . (1.
..95002(-AE-3 | WFMBS 2020-1 A5 - CMO/RMBS . 06/01/2026 . | Paydoun . 0 0| 0| . 12/27/2049 . (1.
..95758B-AR-0 | WAL 2022-CL4 M2 - RMBS . 06/18/2026 . |Various ... .0 . 0 . 561 |.. . 10/25/2052 . (1.
..976520-AC-3 | WIN 142 A3 - CMO/RVBS . |- 06/01/2026 . [Paydown ... .0 . 0 0 . 09/20/2044 . (1.
..97652R-AD-9 | WIN 2014-3 A4 - CMO/RMBS . 06/01/2026 . | Paydoun . 0 0| 0| . 11/21/2044 . (1.
..97652T-AA-1 | WIN 2015-1 A1 - CMO/RVBS . 06/01/2026 . | Paydoun ... .. 0. 0. .0 . . 01/20/2045 . [1.
1059999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating -
non-agency residential mortgage-backed securities (unaffiliated) 2,313,594 2,338,312 0 0 2,313,025 0 569 569 34,042 XXX
JP MORGAN SECS INC., - FIXED
..05595D-AE-1 |BX 26PNDA C - CMBS . . 06/18/2026 . | INCOME .. O JU R N .......... 150,000 .0 . 0 150,000 |.. . 05/15/2043 . (1.
..05620H-AA-9 |BX 26LP3 A - CMBS ... . 05/15/2026 . | Paydoun . . 0 0| . 3,756 . 04/15/2043 . (1.
..125039-AG-2 | CD 2017-CD6 XA - CMBS . 06/01/2026 . | Paydoun . 0 0| 32,822 . 11/15/2050 . (1.
..126350-BL-3 | COMM 2015-CCRE27 C - CMBS ... . |- 06/01/2026 . [Paydown ... .0 . 0 .. 14,314 |.. . 10/13/2048 . (1.
..35563C-AA-6 | FMMHR 2015-R1 1A - CMBS ... . |- 06/25/2026 . |Paydown ... .0 . 0 ..16,155 |.. . 11/26/2085 . (1.
.. 35563C-AS-7 | FMMHR 2015-R1 3A - CMBS . . 06/25/2026 . | Paydoun . 0 0| . 11/25/2052 . (1.
..36185P-AA-3 | GMACN 2003A CTF - CMBS .. . 06/01/2026 . | Paydoun . 0 0| . 08/10/2038 . (2.
..36186V-AA-9 | GMACN 2003A CTF - CMBS .. . 06/01/2026 . | Paydoun ... ... 80, .81, IR 1 B .0 . 0 ..80, . . 12/10/2043 . (1.
..36186Y-AA-3 | GMACN 2005A A1 - CMBS ... . 06/10/2026 . | Paydoun ... ... 91,056 . ...94,228 |............93,261 |[.... .0 . 0 ..91,056 |.. . 02/10/2035 . (2.
..38011W-AA-4 | GMACN 2002A CTF - ABS . 06/10/2026 . | Paydoun . .. 250,208 ..250,208 ..254,486 |. ..253,758 |. 0 0| .250,208 . 05/10/2037 . (1.
..38011X-AA-2 | GMACN 2003A CTF - CMBS .. . 06/10/2026 . | Paydoun . .. 110,991 ..110,991 ..115,783 |. 113,477 | 0 0| .110,991 . 09/10/2036 . (1.
..38012-AA-5 | GMAC COMMERCIAL MORTGAGE ASSET MILITARY . 06/10/2026 . | Paydoun . 39,819 39,818 ...39,976 |. 39,024 |. 0 0| 39,819 . 03/10/2051 . (2.
..46590J-Ali-7 | JPMBB 2015-C32 A5 - CMBS . 06/01/2026 . | Paydoun ... .. 145,633 .. 145,633 . 150,001 |. .. 145,633 |. 0 0| .145,633 . 11/18/2048 . (1.
..61690F-AS-2 | MSBAM 2015-C22 C - CMBS . . 04/29/2026 . | PERSHING LL ..5,000,000 ..4,046,875 |. . 4,356,998 |. 0 0| . 4,985,993 . 04/17/2048 . (1.
..677071-AV-4 | OHANA 2007A 11 - ABS .... . 04/01/2026 . |Paydown ......ooevvveeieeeeeeieeinnns foveviiniinniiiiinns fooieiinnnnna 1,750 foiiinnnnnn, 1,750 Jovvvvveenees 2,338 |.... 0. .0 . ... 1,750 |.. . 10/01/2051 . [2.
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..677071-A-2 | OHANA MILITARY CNNTYS LLC - RMBS . 04/01/2026 . |Paydoun ........cooeeieiiiiiiiiiiiins foniiiiiiiiiiiiiiens feeeiiiine 2,066 |............. 2,066 |............ 2,25 |.... .2,225 |.... .. (159) | .0 . . (159) |... 0 ...2,066 |.. 0 . ..55 . 10/01/2051 . [1.D FE ....
..82510Y-AA-4 | SHOPS 26CSTL A - CMBS ... . 05/06/2026 . |Bank of America Securities ..400,000 . 400,000 . 400,000 |. .0 0 .0 0| 400,000 . 05/05/2039 . [1.A FE ....
..00276T-AH-7 | UBSCM 2017-C5 XA - CMBS . . 06/01/2026 . | Paydoun ... 57,808 .0 71,397 | 0 0| ..0 | 11/18/2050 . [1.A FE ....
..92263D-AG-5 |VCC 262 M2 - CMBS . 06/01/2026 . | Paydoun . ..2,266 . 2,266 .2,265 | 0 0| .20 |. 06/25/20%6 . [1.G FE ....
..94989E-AL-1 | WFCM 2015-LC20 C - CMBS . . 04/17/2026 . | Paydoun .. . 516,591 . 1,516,591 . 1,483,991 .0 .. .0 .. ,504 |. 04/15/2050 . |1.A ........
1079999999. Subtotal - asset-backed securities - financial asset- backed securities - self I|qU|dat|ng -
non-agency commercial mortgage-backed securities (unaffiliated) 7,229,997 7,926,210 7,954,275 0 0 (772,837) 125,168 XXX
..03330E-AJ-3 | ANCHF 3 AR = DO ...vvvvvvvvnnnnniiiiiininiiiinnnns . 04/28/2026 . | Paydoun ... .0 . 0 1,493 |. 01/28/2039 . [1.
..05581@-AA-2 |BFC-JCI FEDERAL RECEIVABLES TRUST - FORT . 06/01/2026 . | Paydoun . 0 0| 379 |. 01/01/2038 . (1.
..09179#-AA-0 | BFC-HON FEDERAL RECEIVABLES TRUST, SERIE . 03/01/2026 . | Paydoun ... 0 0| ..0 | 03/01/2032 . (1.
..092913-AJ-1 |ELB 5R CR - CDO ..... . 05/18/2026 . [ SUMITOMO MI 0 0| , . 06/15/2034 . (1.
..092913-A0-5 |ELB 5R AFR - CDO .... . 06/15/2026 . | Paydoun ... 0 0| ...944 |. 06/15/2034 . (1.
..12464*-AA-2 | PHILADELPHIA MINT TRUST CERTIFICATES SER . 04/01/2026 . | Paydoun . , , , K , 0 0| , .10,205 |. 04/01/2036 . (1.
..37149L-AU-1 |KLLM 7 D1R - CDO .... . 06/16/2026 . |Call @ 100.00 . 3 500,000 . 3 500 000 . 3 500 000 |. 3 500 000 |. 0 0| .3, 500 000 179,160 |. 04/22/2037 . (2.
..48250R-BN-5 |KKR 12RR BR2 - CDO . . 06/02/2026 . | Various .. 328,179 ..328,179 ..328,179 |. ..330,136 | 0 0| .328,665 . 10/15/2030 . (1.
..620464-AA-6 | Dryden CLO CXIV Warehouse Class A - ABS . 04/09/2026 . |Direct .. . 3,467,500 .. 3,467,500 ..3,467,500 |. .3,467,500 |. 0 0| . 3,467,500 . 07/08/2026 . (2.
..63170N-AG-6 | NASSAU 2018-1 RA - CDO .. . 01/31/2026 . | Paydoun . 16,224 16,224 |. 0 0| . 07/15/2031 . (1.
..631710-AA-8 |NCC 2017-11 E - CDO . 05/08/2026 . | Paydoun ... ... 58,176 ....(86) ... .0 . 0 . 01/15/2030 . (6.
..64134G-AU-3 |NEUB 39R DR - CDO ... . 05/26/2026 . |Call @ 100.00 .... .5,000,000 .5,034,632 |.... .0 . 0 . 04/20/2038 . (2.
..67573L-AS-8 | 0CT43 43 XR - CDO . 04/15/2026 . | Paydoun ...... .. 357,143 , , K ..357,143 |. 0 0| , . 10/15/2038 . (1.
..77587U-AG-7 |RMRK 1 C - CDO . . 05/14/2026 . |Call @ 100.00 . . 1,500,000 . 1 500 000 . 1 471 763 |. .1,533,173 |. 0 0| 1, 532 257 . 10/23/2030 . (1.
..972923-AA-4 VINDHL 1 AN - CDO . 04/22/2026 . |Paydown ......ooeeiieiiiiiiiiiiiiiies Jeeiiiiiiiiiiiiiiins o 10,000,000 |...... 10,000,000 |J...... 10,000,000 |...... 10,000,000 |.... 0. 0 s 10,000,000 |.. . 10/22/2035 . [1.
1099999999. Subtotal - asset-backed securltles - financial asset-backed securities - self I|qU|dat|ng -
non-agency - CLOs/CBOs/CDOs (unaffiliated) 28,616,452 28,640,227 28,619,499 28,667,984 0 38,569 0 0 28,711,116 0 (94,664) (94,664) 1,164,108 XXX
. 08866T-AA-0 |BIB_PP NOTES - ABS ......cooeeviiiiiiiiiiininnnnns . 04/07/2026 . | Paydoun ... .0 . 0 4,264 |. 04/07/2027 . |1.
. 08866T-AB-8 |BIB MERCHANT VOUCHER RECEIVABLES LTD - . 04/07/2026 . | Paydoun . 0 0| 546 |. 04/07/2028 . (1.
..12815C-AA-1 |Ascent CL A1 5.09% 12/31/55 - ABS . 05/27/2026 . | Paydoun . 0 0| 433 |. 12/31/2055 . |1.
..12815C-AA-1 | ASCENT 1 A1 - ABS . 05/01/2026 . | Adjustment .. .0 . 0 ... 43 | 12/31/2085 . |.
..12815C-AB-9 |Ascent CL A2 12/31/55 - ABS .... . 05/27/2026 . | Paydown .0 . 0 .78 | 12/31/2085 . (1.0 Z .....
.. 12815C-AB-9 | ASCENT 1 A2 - ABS ........ . 05/01/2026 . | Adjustment 0 0| . 12/31/2085 . (. Z ....
.. 152314-EL-0 | CXHE 2002-A AF6 - RMBS . 06/01/2026 . | Paydoun . 0 0| . 01/25/2032 . [1.A FM ..
..20267U-AA-7 | CBSLT 2016-B A1 - ABS ... . 06/25/2026 . | Paydoun ... .0 . 0 . 10/25/2040 . [1.A FE ...
..20268K-AA-8 | CBSLT 2017-B-GS A1 - ABS . 06/25/2026 . | Paydoun ... .0 . 0 . 09/25/2042 . [1.A FE ...
..380127-AB-8 | GMACM 2006-HE3 A2 - RMBS . 06/01/2026 . | Paydoun . 0 0| . 10/25/2036 . [5.A FE ...
..38217U-AC-6 | GOODG 2021-1 C - ABS .. . 06/15/2026 . | Paydoun . 0 0| . 10/16/2056 . [2.B FE ...
..42770W-AA-7 |HERO 2016-2 A - ABS . 06/20/2026 . | Paydoun . 0 0| . 09/20/2041 . [1.A FE ...
..42770X-AA-5 |HERO 163A A1 - ABS . . 06/20/2026 . | Paydoun . 0 0| . 09/20/2042 . [1.A FE ..
..46616M-AB-6 | HENDR 2010-3 B - ABS . 06/15/2026 . | Paydoun . 0 0| . 12/15/2050 . [1.A FE ..
..46620J-AA-9 | HENDR 171 A - ABS . 06/15/2026 . | Paydoun . 0 0| . 08/16/2060 . [1.A FE ...
..46620V-AA-2 | HENDR 172 A - ABS . 06/15/2026 . | Paydoun . 0 0| . 09/15/2072 . (1.A FE ...
..46620V-AB-0 |HENDR 172 B - ABS . 06/15/2026 . | Paydoun . 0 0| . 09/17/2074 . [2.C FE ...
..46651T-AB-7 |HENDR 2018-1 B - Al . 06/15/2026 . | Paydoun . 0 0| . 10/15/2074 . [2.A FE ...
..470170-AD-3 | JAMAICA MERCHANT VOUCHER RECEVABLES LIM . 04/05/2026 . | Paydoun . 0 0| . 01/08/2027 . [2.C FE ...
..50200X-AA-8 |LCSS 18A A - ABS . . 06/15/2026 . | Paydoun . 0 0| . 12/15/2062 . [1.A FE ...
..50548P-AA-7 | MDST 2006-1 A - ABS . 06/01/2026 . | Paydoun . 0 .0 | . 10/15/2040 . [1.E FE ..
1119999999. Subtotal - asset-backed securities - financial asset-backed securities - self liquidating -
other financial asset-backed securities - self- I|qU|dat|ng (unafflllated) 482,903 482,894 482,412 410,031 0 0 482,903 XXX
..63001@-AA-3 |NPC DIF SR CL AAA - ABS . . 05/15/2026 . |Direct . .. 10,712 ...10,712 510,712 il 6,159 | K .0 . 0 ..10,712 |.. . 02/07/2085 . (1.
..63001@-AC-9 |NPC DIF SR CL A - ABS ... . 05/15/2026 . |Direct 11,221 13,374 13,374 |. 13,361 |. .(2,153) | 0 ..(2,153) 0| 11,221 . 02/07/2055 . (1.
..63001@-AD-7 |NPC DIF SR CL BBB - ABS . . 05/15/2026 . |Direct ..880,964 ..880,964 ..880,964 |. ..806,128 |. ...0 ] 0 .0 0| .880,964 . 02/07/2085 . (2.
..63001@-AE-5 |NPC DIF SR CL BB - ABS . 05/15/2026 . | Direct .. ..260,038 |........... 260,038 |........... 260,038 |...........224,198 |.... .0 . 0 i, 0 | .0 .. .260,038 |. . 02/07/2055 . [3.
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..63001@-AF-2 |NPC DIF SR CL B - ABS ........ecevvvvvvvnnnnnnnnnns . 05/15/2026 . |Direct .....ccccceiiiiiiiiiiiiiiiiis foveiiiiiiiiiiiiiiies feeeiiinnes 2,557 |oieiieeens 2,557 |oeneeeeees 2,557 [.eunnneeees 1,689 |.ooovvveeenns [ PP 0 fooeiinnnnees [ PP 0 foooiinnnnees [ PP 2,557 |ooeiiiiiinnns 0 fooeiinnnnnees [ PP [ 61 . 02/07/2055 . |4.C ........
1129999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating -
other financial asset-backed securities - self-liquidating (affiliated) 1,165,492 1,167,645 1,167,645 1,050,535 0 (2,153) 0 (2,153) 0 1,165,492 0 0 0 30,362 XXX XXX
..48255K-AA-4 JKKR CORE SR SECURED NOTES - ABS .....cccoeerens . 05/18/2026 . Direct ..ovvevericeieiceiiiciiiins | TR RO 17,783 |.....eeeee. 17,753 |.ooeeenn.. 17,753 oo 17,753 |oooeeeeeee 0 Joeeeeeiieenns 0 foiiiiinnnns 0 Joeeeeeieeenn [ 0 Joeeeeeennn LYY [ 0 Joeeeeeiieenn [ 330 |. 08/12/2031 . [2.A PL ...
1319999999. Subtotal - asset-backed securities - financial asset-backed securities - not self-
liquidating - equity backed securities (unaffiliated) 17,753 17,753 17,753 17,753 0 0 0 0 0 XXX XXX
..63001@-AB-1 |NPC DIF SR CL AA - ABS ....ooovvviiiiiiiiiiiieees | 05/15/2026 . ‘Direct .............................................................. 1,154 |oeeeenneee 1,515 |oeeiieinens 1,515 [ovieiiiees 1,514 [ [V R (361) [cevvnennnnnnnne [V R (361) [cevvnennnnnnnne 0 . 02/07/2055 . (1.D ........
..63001@-AH-8 |NPC DIF SR CL NR - ABS .......eeveeeeeeiieeennnns . 05/15/2026 . |Direct ..oceeeeiiiiiiiiiiiiiiiiiiies fovvriiiiiiiiiiiiiies fociiiinnn, 3,048 |ovevvrennns 3,08 ..o 3,048 | 2,336 [.ccceiiinnnnnns 0 Joeeeeeiieenns 0 foiiiiinnnns 0 Joeeeeeieeenn [ 0 . 02/07/2085 . [6. * .......
1349999999. Subtotal - asset-backed securities - financial asset-backed securities - not self-
liquidating - other financial asset-backed securities - not self-liquidating (affiliated) 4,202 4,563 4,563 3,850 0 (361) 0 0 XXX
..00166N-AA-7 | ALTDE 251 A - ABS . |- 06/15/2026 . [Paydown ... .0 . 0 . 08/15/2050 .
..00255J-AC-4 | AASET 241B B - ABS . . 06/16/2026 . | Paydoun . 0 0| . 05/17/2049 .
..12510H-AC-4 | CAUTO 2020-1 A3 - ABS ... . |- 06/15/2026 . [Paydown ... .0 . 0 . 02/15/2050 .
.. 125610H-AE-0 | CAUTO 2020-1 A5 - ABS ... . |- 06/15/2026 . [Paydown ... .0 . 0 . 02/15/2050 .
.. 12510H-AF-7 | CAUTO 2020-1 A6 - ABS . 06/15/2026 . | Paydoun . 0 0| . 02/15/2050 .
..27888V-AB-7 |ECLIPS 261 B - ABS .... . 06/15/2026 . | Paydoun . 0 0| . 05/15/2051 .
..30610G-AA-1 |FLCON 2019-1 A - ABS .. . |- 06/15/2026 . | Paydoun ... .0 . 0 . 09/15/2039 .
..31953*-AL-6 | BNSF RAILWAY CO. SERIES A .... . 05/15/2026 . | Paydoun ... .0 . 0 . 10/15/2027 .
..31953%-AM-4 | BNSF RAILWAY CO. SERIES B . . 05/15/2026 . | Paydoun . 0 0| . 10/15/2027 .
..31953*-AN-2 | BNSF RAILWAY CO. SERIES C . . 05/15/2026 . | Paydoun . 0 0| . 10/15/2027 .
..31953%-AP-7 | BNSF RAILWAY CO. SERIES D .... . 05/15/2026 . | Paydoun ... .0 . 0 . 10/15/2027 .
..31953*-A0-5 |BNSF RAILWAY CO. SERIES E . . 05/15/2026 . | Paydoun ... .0 . 0 . 10/15/2027 .
..31953*-AR-3 | BNSF RAILWAY CO. .... . 05/15/2026 . | Paydoun . 0 0| . 12/13/2027 .
..440405-AE-8 | HORZN 181 A - ABS . 06/15/2026 . | Paydoun . 0 0| . 12/15/2038 .
..44040H-AA-0 | HORZN 2019 A - ABS . . 06/15/2026 . | Paydoun . , K 0 0| . 07/15/2039 .
..44040J-AA-6 | HORZN 2019-2 A - ABS .. . 06/15/2026 . | Paydoun . 1,420,448 |. 0 0| . 1,429,457 . 11/15/2039 .
..46651N-AA-2 | JOLAR 2019-1 A - ABS .. . 06/15/2026 . | Paydoun . ...95,988 |. 0 0| ..95,088 . 04/15/2044 .
..487312-AC-4 | KEENAN FORT DETRICK ENERGY LLC . 05/15/2026 . | Paydoun . K .. 143,246 |. 0 0| .143,238 . 05/15/2033 .
..55283Y-AA-5 | MACON 2021-1 A - ABS .. . 06/05/2026 . | Paydoun ... . . 1,945 .1,945 | .1,946 |. 0 0| . 1,945 . 11/05/2035 .
..55378H-AB-6 | TOWR 2026-1 B - ABS . 06/17/2026 . | BONY/TORONTO DOMINION SECURITI ..400,000 . 400,000 . 400,000 |. 0 0 0| 400,000 . 04/25/2056 .
..55446)-AA-5 |MAACH 1 A - ABS .. . 06/15/2026 . | Paydoun ... .. 105,437 .. 105,437 ..105,434 |. ..105,422 |. 0 0| .105,437 . 10/15/2039 .
..72353P-AA-4 |PION 1 A - ABS . . 05/15/2026 . | Paydoun . .. 363,907 ..363,907 ..363,905 |. ..363,907 |. 0 0| .363,907 . 06/15/2044 .
..831005-AA-1 | SLAM 261 A - ABS . . 06/15/2026 . | Paydoun . . . . L0 0 0| .1,630 . 07/15/2051 .
..852090-AA-0 | SPRTE 2026-1 A - ABS .. . 06/15/2026 . | Paydoun . 0| 0 0| 56,383 . 03/15/2041 .
..85573L-AA-9 | STARR 2019-1 A - ABS .. . 05/15/2026 . | Paydoun . ,642 | 0 0| 34,642 . 03/15/2044 .
..85673L-AB-7 | STARR 2019-1 B - ABS .. . 05/15/2026 . | Paydoun . .6,307 |. 0 0| .6,307 . 03/15/2044 .
..86212V-AB-0 |STR 2016-1 A2 - ABS . 05/26/2026 . | Various ..407,542 |. 0 0| .407,548 . 10/22/2046 .
..86212V-AE-4 |STR 2018-1 A2 - ABS ... . |- 06/20/2026 . | Paydoun ... L 1,285 | .0 . 0 ... 1,250 |.. . 10/20/2048 .
..86212X-AB-6 | STR 2019-1 A2 - ABS ... . |- 06/20/2026 . | Paydoun ... , e 3,955 | .0 . 0 ...3,750 |.. . 11/22/2049 .
..87404L-AA-0 | TLWND 2019-1 A - ABS . . 04/21/2026 . | Paydoun . ..374,535 |. ..429,193 |. 0 0| .389,635 . 12/15/2044 .
..88315L-AL-2 | TMCL 211 A - ABS .... . 06/20/2026 . | Paydoun . ... 11,102 |. 0 0| . 02/20/2046 .
..886065-AA-9 | TBOLT 2018 A - ABS . . 06/15/2026 . | Paydoun ... .... 190,710 |[.... .0 . 0 . 09/15/2038 .
..89656G-AA-2 | TRL 211 A - ABS . 06/19/2026 . | Paydoun ... ... 3,649 |.... .0 . 0 . 07/19/2051 .
..90352/-AD-6 | STEAM 2021-1 A - ABS . . 06/28/2026 . | Paydoun . .1,327 | 0 0| . 02/28/2051 .
.. 94354K-AA-8 | WAAV 2019-1 A - ABS . 06/15/2026 . | Paydoun . 58,784 |. 0 0| . 09/15/2044 .
..97064G-AB-9 | WESTF 2021-A B - ABS . . 06/15/2026 . | Paydoun ... .. L. 2,476 ... 0. 0. . 05/15/2046 .
1519999999. Subtotal - asset-backed securities - non-financial asset-backed securities - practical
expedient - lease-backed securities - practical expedient (unaffiliated) 3,977,418 3,977,344 3,962,073 3,467,612 0 (37,479) 0 0 3,982,050 XXX
..038779-AB-0 | ARBYS 2020-1 A2 - ABS .. |- 04/30/2026 . | Paydoun ... . 1,250 . ...0 ] .0 . 0 .1,250 |.. . 08/01/2050 .
..137928-AA-5 | Canes Midstream ABS Class A - ABS . 06/05/2026 . | Paydoun . L2,137 | .0 0 0| 2,137 . 12/05/2085 .
..233046-AF-8 | DNKN 2017-1 All - ABS ... . 05/20/2026 . | Paydoun . 133 | .0 0 0| 133 . 11/20/2047 .
..233046-A0-4 | DNKN 2021-1 A22 - ABS ... . |. 05/20/2026 . [Paydown ... .8,750 |.... 0 0. .0 . .8,750 |.. . 11/20/2061 .
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STATEMENT AS OF JUNE 30, 2026 OF THE Nassau Life Insurance Company

SCHEDULE D - PART 4

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

1 2 4 5 6 7 8 9 Change In Book/Adjusted Carrying Value 15 16 17 18 19 20 21
10 1 12 13 14 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (10+11-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 12) Value Date Disposal | Disposal [ Disposal Year Date Symbol
..255120-AA-4 |Diversified ABS Phase IV LLC - ABS ... . 06/18/2026 . | Various R 3,813,429 .0 .0 0 . 03/02/2037 . (2.B FE ....
..62027#-AF-3 |NFL VENTURES, LP .................... . |- 0471572026 . |Paydoun ....oooeeiiiiiiiiiiiiiiin s [ 106,877 0| .0 . .0 . . 04/15/2031 . [1.E FE ..
..629464-AC-2 |NPC FUNDING DRYDEN LTD - ABS .. . |- 04709/2026 . |Direct .......oovviiiiiiiiiiiiiiiiins e | 1,448,750 0| .0 . I . 07/08/2026 . [3.B Z .....
..72703P-Ad=2 [PLNT 2025-1 All = ABS ....cooceene. . 06/05/2026 . |Paydown .. e 3,125 0 | 0 . .0 . . 12/05/2055 . [2.B FE ...
..75101#-AD-8 |Raisa Funding I, LLC Class B - ABS . 06/15/2026 . |Paydoun .. 0| .0 . I . 08/15/2087 . [2.B PL ...
..75101#-AE-6 |Raisa Funding I, LLC Class C - ABS . 06/15/2026 . |Paydown .. 0 | 0 . .0 . . 08/15/2037 . [3.CPL ...
..817743-AG-2 | SPRO 221 A2 - ABS ...... . |- 04/25/2026 . | Paydoun .. 0| .0 . I . 01/25/2052 . [2.C FE ...
..98920M-AA-0 | ZAXBY 211 A2 - ABS ... . 04/30/2026 . | Paydown ...0 0 . 07/31/2051 . [2.B FE ...
1539999999. Subtotal - asset-backed securities - non-financial asset-backed securities - practical
expedient - other non-financial asset-backed securities - practical expedient (unaffiliated) 5,707,964 5,679,943 5,679,943 5,638,316 0 28,021 0 28,021 0 5,707,964 0 0 0 202,724 XXX XXX
1889999999. Total - asset-backed securities (unaffiliated) 50,475,966 50,791,886 50,733,410 48,574,452 554 665,384 0 665,938 0 51,347,530 0 (871,564) (871,564) 1,713,718 XXX XXX
1899999999. Total - asset-backed securities (affiliated) 1,169,694 1,172,208 1,172,208 1,054,385 0 (2,514) 0 (2,514) 0 1,169,694 0 0 0 30,531 XXX XXX
1909999997. Total - asset-backed securities - Part 4 51,645,660 51,964,094 51,905,618 49,628,837 554 662,870 0 663,424 0 52,517,224 0 (871,564) (871,564) 1,744,249 XXX XXX
1909999998. Total - asset-backed securities - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
1909999999. Total - asset-backed securities 51,645,660 51,964,094 51,905,618 49,628,837 554 662,870 0 663,424 0 52,517,224 0 (871,564) (871,564) 1,744,249 XXX XXX
2009999999. Total - issuer credit obligations and asset-backed securities 159,405,986 164,037,925 161,211,807 162,409,580 554 538,460 3,843,600 (3,304,585) 0 161,360,578 0 (1,960,081)| (1,960,081) 6,295,875 XXX XXX
4509999997. Total - preferred stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
4509999998. Total - preferred stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
4509999999. Total - preferred stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
5989999997. Total - common stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
5989999998. Total - common stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
5989999999. Total - common stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
5999999999. Total - preferred and common stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
6009999999 - Totals 159,405,986 XXX 161,211,807 162,409,580 554 538,460 3,843,600 (3,304,585) 0 161,360,578 0 (1,960,081)] (1,960,081) 6,295,875 XXX XXX




STATEMENT AS OF JUNE 30, 2026 OF THE Nassau Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Iltem Exposure | Entity (b)
0079999999. Subtotal - purchased options - hedging effective excluding variable annuity guarantees under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0149999999. Subtotal - purchased options - hedging effective variable annuity guarantees under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX

EDR14866348NY-SPX DX
Put Option @ 5315 VA Statutory Hedging
07/06/26 ............... Strategy ...ooccoveeens [ it Equity ....... Barclays Bank PLC ~ GURIOLVD18CSY7XK3B18 |. 01/03/2025 |.07/06/2026 |.......... 6,924 |...... 36,801,129............. 5,315 |...... 1,389,924 [ o e (1] P TR 0]...... (338,886)-...vveeeeeeas Joeeeriiieeeeees foeeeiieeeeeees e | e | e
EDR26330193EU-MXEA 1DX
Put Option @ 2034 VA Statutory Hedging

07/06/26 ...oevvvnneennn Strategy ......cccvvees | eeeeeeeiiinnns Equity ....... Barclays Bank PLC ~ GUROOLVD18CSY7XK3B18 |. 01/03/2025 [.07/06/2026 |.......... 4,524 ........ 9,200,821 |.............. 2,034 (......... 391,145 [ e o [V T (LN PR (24,565)]. e vevnvennneenns foenneenneinnees v e | e[
20435112-MXEA IDX Put

Option @ 2379 01/05/27| VA Statutory Hedging Mizuho Markets

........................... Strategy ......ccccceeee | eeveeeeennnnn. [Equity .......|Americas LLC ....... 549300Y6KAT30BMALN29 |. 06/13/2025 |.01/05/2027 |..........3,530 |........8,399,423|.............2,879 |.........304,085 |....cceemmmmmnees foeemmmneeeeeennnn o 58473 | [ 58,473 | (B8,024). e e oo e | |

$1iD280987155-SPX 1DX
Put Option @ 5407 VA Statutory Hedging

903

01/05/27 .ovvvvnnnnnnnns Strategy .....cccceeees | enieeiiiiinnnn Equity ....... Barclays Bank PLC  GUROOLVD18CSY7XK3B18 |. 06/13/2025 [. 01/05/2027 |.......... 6,214]....... 33,599,533 [............ 5,407 ]...... 1,675,125 [ e o 225,897 | .oeeenin | 225,897 |....... (495,732)].cevvvnniiviinnnns foovvvviniinnnniins Joveeenniiiiinnns fovvvviiinnnii [ i | e
0169999999. Subtotal - purchased options - hedging other - put options 3,660,279 0 0 284,370 | XXX 284,370 (927,207) 0 0 0 0] XXX XXX
0219999999. Subtotal - purchased options - hedging other 3,660,279 0 0 284,370 | XXX 284,370 (927,207) 0 0 0 0] XXX XXX
0289999999. Subtotal - purchased options - replications 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0359999999. Subtotal - purchased options - income generation 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0429999999. Subtotal - purchased options - other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0439999999. Total purchased options - call options and warrants 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0449999999. Total purchased options - put options 3,660,279 0 0 284,370 | XXX 284,370 (927,207) 0 0 0 0] XXX XXX
0459999999. Total purchased options - caps 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0469999999. Total purchased options - floors 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0479999999. Total purchased options - collars 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0489999999. Total purchased options - other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0499999999. Total purchased options 3,660,279 0 0 284,370 | XXX 284,370 (927,207) 0 0 0 0] XXX XXX
0569999999. Subtotal - written options - hedging effective excluding variable annuity guarantees under SSAP No.108 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0639999999. Subtotal - written options - hedging effective variable annuity guarantees under SSAP No.108 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0709999999. Subtotal - written options - hedging other 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0779999999. Subtotal - written options - replications 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0849999999. Subtotal - written options - income generation 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0919999999. Subtotal - written options - other 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0929999999. Total written options - call options and warrants 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0939999999. Total written options - put options 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0949999999. Total written options - caps 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0959999999. Total written options - floors 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0969999999. Total written options - collars 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0979999999. Total written options - other 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0989999999. Total written options 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1049999999. Subtotal - swaps - hedging effective excluding variable annuity guarantees under SSAP No.108 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1109999999. Subtotal - swaps - hedging effective variable annuity guarantees under SSAP No.108 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1169999999. Subtotal - swaps - hedging other 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1229999999. Subtotal - swaps - replication 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1289999999. Subtotal - swaps - income generation 0 0 0 XXX 0 0 0 0 0 0 XXX XXX

LTAA747252201C. 1-IR
IDX Interest Rate Swap|3 Month SOFR FLOAT to Interest

@0 11/15/30 .......... |FIXED S Rate... LCZ7XYGSLJUHFXXNXD88  |. 10/29/2020 |. 11/15/2030 |.... 100,000,000 ... U IO 1,554,085 |.eeveeeeeeennn O s ....(13,243,530)f.. J PO 1,046,521

LTAA747254793C. 1
IDX Interest Rate Swap|3 Month SOFR FLOAT to Interest
00 11/15/30 .......... FIXED oo [ e, Rate........... OVE .o, LCZ7XYGSLJUHFXXNXDBS [ 02/19/2021 |. 11/15/2030 |............... ... 25,000,000)...ccuveeeennnnee 0 e Lo, 611,403 [.......oovnnnes 0 e fones (3,197,966)......ccceene... 0fcoeenneniiiinns foveeeeneeiiiines foveeiiiiiiinns fonnn 261,630 | .......... 100 ..o
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STATEMENT AS OF JUNE 30, 2026 OF THE Nassau Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

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

LTAA747254793C.2-1R

IDX Interest Rate Swap|3 Month SOFR FLOAT to Interest

@0 11/15/30 .......... [ =) O I Rate........... CUE oo LCZ7XYGSLJUHFXXNXD88  |. 02/19/2021 |. 11/15/2030 |............... 1f...... 25,000,000 [-eeeevrnnaaeens (1 ISR ISR RPN 137,555 [ [V PR (3,197,966)|......ccvvnnnnns [V TR IEUURRRRUPRRRRI ARPPPPRRRRRU SRS 261,630 [ ..ooennnns 100 .o

LTAA747257736C. 1-IR

IDX Interest Rate Swap|3 Month SOFR FLOAT to Interest

@0 11/15/30 .......... |FIXED .. . |Rate... LCZ7XYGSLJUHFXXNXD88  |. 02/19/2021 |. 11/15/2030 |.... [ I IO 50,000,000 ...795,188 |... 0. .... (6,768,011)... 523,260

V939476M.1-IR ID

Interest Rate Swap @ O| Asymmetrical Hedging Interest

11/15/30 e Strategy .....ooeevveees | eeieeiiiiinnnn Rate........... Deutsche Bank ...... 529900SE0ICVR2VMBY05  |. 07/31/2023 |. 11/15/2030 |............... 1f...... 75,000,000 [-eeeevrenaeeens (1 IO IEUURRRRUUUPRR (RRPRRRRRR IO (11,258,860)]........... ... (11,258,860)....(20,948,252)|....uuceeeeennnn foeeeemmnieeeeeenn feeneeeeeeenieees foeeennnns 784,890 | .......... 100 .o

V939476M.2-1R 1DX

Interest Rate Swap @ O Asymmetrical Hedging Interest

11/15/30 weeeniiiinnnn Strategy ......cccvvees | eeeeeeeiiinnns Rate........... Deutsche Bank ...... 529900SE0ICVR2VMBY05  |. 07/31/2023 |. 11/15/2030 |.......eenn.... 1f.... 125,000,000 |.ecvvvenneeennnnd (VN R R (SRR RN (18,764,767)] ........... ... (18,764,767)[....(34,913,753))...envriviiinnnns Joevvnnneneeiinns [ e 1,308,151 .......... 100 .o

V939477M.1-1R 1DX

Interest Rate Swap @ O| Asymmetrical Hedging Interest

11/15/30 e Strategy .....oocevvees | eeieeiiiiinnnn Rate........... Deutsche Bank ...... 529900SEQICVR2VMBYO05  |. 07/31/2023 |. 11/15/2030 |............... 1f...... 75,000,000 [-eeeevrenaeeens (V] IO IEUURRRRUPRRRR ISURRPTRPRRRRRURIN R 11,203,004 [...oveeeees |nnee 11,203,004 |..... 20,837,644 | e o e 784,890 | .......... 100 .o

V939477M.2-1R 1DX

Interest Rate Swap @ Of Asymmetrical Hedging Interest

11/15/30 weeeniiiinnnn Strategy ......cccvvees | eeeeeeeiinnnns Rate........... Deutsche Bank ...... 529900SE0ICVR2VMBY05  |. 07/31/2023 |. 11/15/2030 |......eeunnn.n. 1f.... 125,000,000 |-eevvvenneennnnnd (VN ) R R RN 18,671,674 |..ccceenens o 18,671,674 |..... 34,729,406 |..eevvnnieniinnnn [ e e 1,308,151 .......... 100 .o

LTAA747256059C. 1-IR

IDX Interest Rate Swap|3 Month SOFR FLOAT to Interest

@0 02/15/31 .......... [ =) O I Rate........... CUE oo LCZ7XYGSLJUHFXXNXD88  |. 02/24/2021 |. 02/15/2031 |........eennee. 1f...... 25,000,000 [-eeeevrenaaeens (1 ISR IEURRRRPRR 545,760 |....uoeeeeeennnn [V PR (2,848,864)......cccvnnnnnn [V TR IEUURRRRTPRRRRI AURPPPPRRRRRU SRS 269,051 [ .......... 100 .o

LTAA747256059C.2- IR

IDX Interest Rate Swap|3 Month SOFR FLOAT to Interest

@0 02/15/31 .......... FIXED ovvvviiiiiiiiin | e Rate........... [0 N LCZ7XYGSLJUHFXXNXD88  |. 02/24/2021 |. 02/15/2031 |........eun.... 1f..... 25,000,000 [..cevvnennnns (0N ) F R N 71,912 | [V SR R (2,848,864))........ccc. (VN R R RN R 269,051 .......... 100 .o

LTAA747260333C. 1-IR
IDX Interest Rate Swap|3 Month SOFR FLOAT t. Interest

@0 02/15/31 .......... |FIXED .. . . |Rate... LCZ7XYGSLJUHFXXNXD88  |. 01/22/2021 |. 02/15/2031 U I O 50,000,000 JL V) IR (6,416,951)|... 538,103

V939472M.1-1R 1DX
Interest Rate Swap @ O Asymmetrical Hedging Interest

02/15/31 oo Strategy ......cccvvees | eeeeeeeiiinnnn Rate........... Deutsche Bank ...... 529900SE0ICVR2VMBY05  |. 07/31/2023 |. 02/15/2031 |.....evvvennnne 1f..... 75,000,000 [..cevvrennnns (VN ) R R RN (9,682,198)( ... |nnne (9,682,198)|... (20,238,608)].....uuuveevrrnnnn foorrrrrininiiiins [ foeeeennd 807,154 | .......... 100 .o

V939472M.2-1R 1DX
Interest Rate Swap @ O| Asymmetrical Hedging Interest

02/15/31 v Strategy .....oocevveees | eeeeeiiiiinnnn Rate........... Deutsche Bank ...... 529900SE0ICVR2VMBY05  |. 07/31/2023 |. 02/15/2031 |...cevveennneee 1f...... 25,000,000 [-eeeevrnnaaeens (V] IO IOUURRRRUPURRR AEURRPRRPRRRRRUIN R (3,227,399)] ...oovvvvnn |oeee (3,227,399),..... (6,746,208)[-..ceeeeeneeeee Joemneeeeeees foeeeeeeen Joees 269,051 [ .......... 100 .o

V939478M.1-IR IDX
Interest Rate Swap @ Of Asymmetrical Hedging Interest

02/15/31 oo Strategy ......cccvvees | eeeeeeeiiinnns Rate........... Deutsche Bank ...... 529900SE0ICVR2VMBY05  |. 07/31/2023 |. 02/15/2031 |.....evvvennnne 1f..... 75,000,000 [..cvvvnennnnns (0N R A (RN RN 9,627,027 [.eveeneenns [ 9,627,027 |..... 20,072,713 [ceenieiiiiiinees Jeevniineeeeeeins [ e 807,154 | .......... 100 .o

V939478M.2-1R 1DX
Interest Rate Swap @ O| Asymmetrical Hedging Interest

02/15/31 ooveiiiiinnes Strategy .....cccceeees | eeiiiiiiiinnnn Rate........... Deutsche Bank ...... 529900SEQI CVR2VMBY05 ). 07/31/2023 |. 02/15/2031 |...cevvvennnees 1f...... 25,000,000 [ ceeevnnnnaaens (O TN FPPPTRTTTUTTUUTRTI RPUTTPTRTPRR FRTTT 3,209,009 |...cevunnns founnns 3,209,009 |...... 6,690,904 [....oieiiieiieiiee Joernnneeeeeeii foreeeeiiiieeeees fenies 269,051 .......... 100 s
1299999999. Subtotal - swaps - other - interest rate 0 0 4,420,227 (222,510) XXX (38,744,662 (516, 149) 0 0 0 9,507,738 | XXX XXX

SDBB7MM3334T6BINAC. NNY

-N/A DX FX Forward @ Goldman Sachs Co &

107/22/2%6 ............. CLO EUR Exposure ..... | weeeeeeeeeennnn Currency..... | N NOFYJ29MC81JI 74MJE92  |. 06/17/2026 |. 07/22/2026 |............... L . 2,690,040 [....ccvvvnnnnnnnns L) (S FORRR RN RN RN 38,318 [ v [ 38,318 |.......... 38,318 [ e [ [ 3,302 ceeeeii [ s

SDBB7MT3336ND3BCX7 . NNY

-N/A IDX FX Forward @ Goldman Sachs Co &

107/22/26 ............. CLO EUR Exposure ..... | .coeeeeeeennns Currency..... LLC tovvveiieeeennnns NOFYJ29MC81JI 74MJE92 ). 06/17/2026 |. 07/22/2026 |............... 1f...... 17,904,015 ...covvnenes T o e o e 268,693 [..eviiiis o 268,693 |......... 268,693 ... ieeeiiiienes ferennneeeeeenen feeeereeiiiineeees Jeenias 2,978 | s
1319999999. Subtotal - swaps - other - foreign exchange 0 0 0 307,011 | XXX 307,011 307,011 0 0 0 25,280 | XXX XXX
1349999999. Subtotal - swaps - other 0 0 4,420,227 84,501 | XXX (38,437,651 (209, 138) 0 0 0 9,533,018 [ XXX XXX
1359999999. Total swaps - interest rate 0 0 4,420,227 (222,510) XXX (38,744,662 (516, 149) 0 0 0 9,507,738 | XXX XXX
1369999999. Total swaps - credit default 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1379999999. Total swaps - foreign exchange 0 0 0 307,011 | XXX 307,011 307,011 0 0 0 25,280 | XXX XXX
1389999999. Total swaps - total return 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1399999999. Total swaps - other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1409999999. Total swaps 0 0 4,420,227 84,501 XXX (38,437,651 (209, 138) 0 0 0 9,533,018 [ XXX XXX
1479999999. Subtotal - forwards 0 0 0 0] XXX 0 0 0 0 0 0| XXX XXX
1509999999. Subtotal - SSAP No. 108 adjustments 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX




¢'903

STATEMENT AS OF JUNE 30, 2026 OF THE Nassau Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Iltem Exposure | Entity (b)
1689999999. Subtotal - hedging effective excluding variable annuity guarantees under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1699999999. Subtotal - hedging effective variable annuity guarantees under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1709999999. Subtotal - hedging other 3,660,279 0 0 284,370 | XXX 284,370 (927,207) 0 0 0 0 XXX XXX
1719999999. Subtotal - replication 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1729999999. Subtotal - income generation 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1739999999. Subtotal - other 0 0 4,420,227 84,501 [ XXX (38,437,651) (209, 138) 0 0 0 9,533,018 | 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 3,660,279 0 4,420,227 368,871 XXX (38,153,281) (1,136,345) 0 0 0 9,533,018 ] XXX XXX
(a) I Code I Description of Hedged Risk(s) I

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

(b)l Code I
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STATEMENT AS OF JUNE 30, 2026 OF THE Nassau Life Insurance Company

SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

1 2
Number
Ticker of

Symbol | Contracts

Notional
Amount

Description

Description
of ltem(s)
Hedged,
Used for

Income

Generation

or Replicated

6 7
Type(s)

Schedule/ of
Exhibit Risk(s)

Identifier (a)

Date of
Maturity
or
Expira-
tion

9

10

Trade

11

Transac-
tion
Price

12

Reporting
Date

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

1759999999 - Totals

nning

Cas Balance

Cumulative
Cash Change

Ending
Cash Balance
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STATEMENT AS OF JUNE 30, 2026 OF THE Nassau Life Insurance Company

SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

Deutsche Bank ...............

Mizuho Markets Americas LLC 549300Y6K4T30BMALN29 .

42,7

(42,933,225)

58,473

1 2 3 Counterparty Offset Book/Adjusted Carrying Value Fair Value 12 13
Credit 4 5 6 7 8 9 10 11
Master Support Fair Value of Present Value Contracts With Contracts With
Description of Exchange, Agreement Annex Acceptable of Financing Book/Adjusted Book/Adjusted Exposure Net of Contracts With Contracts With Exposure Potential Off-Balance
Counterparty or Central Clearinghouse (YorN) (YorN) Collateral Premium Carrying Value >0 | Carrying Value <0 Collateral Fair Value >0 Fair Value <0 Net of Collateral Exposure Sheet Exposure
0199999999 - Aggregate Sum of Exchange Traded Derivatives XXX XXX 0 0 0 0 0 0 0 0
Barclays Bank PLC GUROOLVD18CSY7XK3B18 . |... 0. 225,897 ... 225,897 |... s 225,897 |...
Goldman Sachs Co & LLC . NOFYJ29MC81J174MJE92 . .307,011 .307,011 |... .307,011 .. 307,011 |...
529900SE01 CVR2VMBYO05 . 10,715 42,710,715

CNE LCZ7XYGSLJUHFXXNXDBS . |... A B PP L R PP PPPPPU ITTPPPPPPPPPPION (38,522, 149)]...
0299999999. Total NAIC 1 Designation 0 (42,933,225) 591,381 43,302,096 (81,455,374)
0 0 0 0 0 0 0

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

43,302,096

(42,933,225)

591,381

(81,455,374)

591,381

2. Net after right of offset per SSAP No. 64

0999999999 - Gross totals 43,302,096 9,533,021 9,533,021
1. Offset per SSAP No. 64 42,933,225 (42,933,225)
368,871 0
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Collateral Pledged by Reporting Entity

STATEMENT AS OF JUNE 30, 2026 OF THE Nassau Life Insurance Company

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

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

. LCZ7XYGSLJUHFXXNXD8S ..

Margin Account Balance

. 47,428,028 |...

.. 47,428,028 |...

Goldman Sachs International NOFYJ29MC81JI74MJED2 .. | Cash... - Cash Delivered as Credit Support . 860,000 ... 860,000 - .
Deutsche Bank 529900SE01 CVR2VMBYO05 .. | Corporate... .. |023135-BJ-4 AMAZON.COM INC L 191,977 ... 1,000,000 |... ...08/22/2047 ...
Deutsche Bank 529900SE01 CVR2VMBYO05 .. | Corporate... . |03522A-AJ-9 ANHEUSER-BUSCH COMPANIES LLC .3,644,089 |... .4,000,000 |... . ....02/01/2046 ...
Deutsche Bank .. 529900SE0I CVR2VMBY05 .. | Corporate. 037833-BA-7 APPLE INC .....ccevnen .3,720,942 .4,900,000 .5,363,713 |....02/09/2045 ..
Deutsche Bank .. 529900SE0| CVR2VMBYO5 .. | Corporate. 05526D-BF-1 BAT CAPITAL CORP ... 824,368 1,000,000 .1,083,058 |....08/15/2047 ..
Deutsche Bank .. 529900SE0I CVR2VMBY05 .. | Corporate. 12189L-BC-4 BURL INGTON NORTHERN SANTA FE LLC . .1,9%, 121 .2,500,000 .2,494,805 |....06/15/2048 ..
Deutsche Bank .. 529900SE0I CVR2VMBYO5 .. | Corporate. 16876B-AA-0 CHILDREN'S HOSPITAL CORP .2,350,756 .2,850,000 .2,963,192 |....01/01/2047 ..
Deutsche Bank .. 529900SE0I CVR2VMBY05 .. | Corporate. 195869-AG-7 COLONIAL PIPELINE CO .. 4,146,197 .3,785,000 .4,489,136 |....04/15/2032 ..
Deutsche Bank .. 529900SE0| CVR2VMBYO5 .. | Corporate. 20030N-CT-6 COMCAST CORP ... .5,455,367 .5,500,000 .5,501,304 |....10/15/2028 ..
Deutsche Bank .. 529900SE0I CVR2VMBY05 .. | Corporate. 254687-FX-9 WALT DISNEY CO . .2,239,454 .2,425,000 .2,360,680 |....01/13/2031 ..
Deutsche Bank .. 529900SE0I CVR2VMBYO5 .. | Corporate. 26884T-AR-3 ERAC USA FINANCE LLC ..... .1,992,330 .2,000,000 .1,999,711 |....12/01/2026 ..
Deutsche Bank .. 529900SE0I CVR2VMBY05 .. | Corporate. 29379V-B0-5 ENTERPRISE PRODUCTS OPERA 818,915 1,000,000 998,962 |....02/15/2048 ..
Deutsche Bank .. 529900SE0| CVR2VMBYO5 .. | Corporate. 341081-FQ-5 FLORIDA POWER & LIGHT CO 784,761 1,000,000 995,578 |....03/01/2048 ..
Deutsche Bank .. 529900SE0I CVR2VMBY05 .. | Corporate. 370334-BP-8 GENERAL MILLS INC ...... .3,583,608 .4,375,000 .4,386,379 |....02/15/2043 ..
Deutsche Bank .. 529900SE0I CVR2VMBYO5 .. | Corporate. 373298-BU-1 GEORGIA-PACIFIC LLC .2,953,552 .2,510,000 .3,005,89 |....05/15/2031 ..
Deutsche Bank .. 529900SE0I CVR2VMBY05 .. | Corporate. 377372-AE-T GLAXOSMITHKLINE CAPITAL .5,504,401 .5,000, 000 .6,825,388 |....05/15/2038 ..
Deutsche Bank .. 529900SE0| CVR2VMBYO5 .. | Corporate. 682680-AY-9 ONECK INC ..... 1,922,357 .2,000,000 .1,997,506 |....09/01/2029 ..
Deutsche Bank .. 529900SE0I CVR2VMBY05 .. | Corporate. 68389X-AE-5 ORACLE CORP .. .7,024,326 .6,980,000 .9,090,028 |....04/15/2038 ..
Deutsche Bank 529900SE01 CVR2VMBYO05 .. | Corporate... . |902494-AZ-6 .. | TYSON FOODS INC ... .1,461,589 |... .1,500,000 |... .1,515,917 |....08/15/2034 ...
Deutsche Bank 529900SE0I CVR2VMBY05 .. | Corporate. 927804-FG-4 ........ VIRGINIA ELECTRIC AND POWER €0 .....iivivuunniiiiirunniiiiisnnnsiirrnsnnnsnssrnsnnnsnens foossesseeennnnneeeeannns 6,246,106 [......ccvvvnnniiiinnnnnd 4,780,000 [...iiiiiininiiiiinnnns 7,606,134 |....11/15/2038 ...
0199999999 - Total 105,749,244 107,393,028 116,233,699 XXX
Collateral Pledged to Reporting Entity
1 2 3 4 5 6 7 8 9
Book/Adjusted Type of
Exchange, Counterparty CUSIP Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (1, V or IV)
Goldman Sachs International NIFYJ29MCB1JI 74MJE92 .. Cash Delivered as Credit Support . ..0 .0 .. .
Deutsche Bank ................ 529900SE0| CVR2VMBYO5 .. Cash Delivered as Credit Support . . 42,170,000 .. 42,170,000

Mizuho Markets Americas LLC ....

. 549300Y6KATI0BMALNS ..

Cash...

Cash Delivered as Credit Support ....

... 130,000 |...

... 130,000 ...

0299999999 - Total

42,300,000

42,300,000




STATEMENT AS OF JUNE 30, 2026 OF THE Nassau Life Insurance Company

Schedule DB - Part E - Derivatives Hedging Variable Annuity Guarantees

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

E10, E11, E12



STATEMENT AS OF JUNE 30, 2026 OF THE Nassau Life Insurance Company

SCHEDULE E - PART 1 - CASH

Month End Depository Balances

1 2 3 4 5 Book Balance at End of Each Month
During Current Quarter
Amount of Amount of 6 7 8
Restricted Interest Received | Interest Accrued
Asset | Rate of | During Current at Current
Depository Code | Interest Quarter Statement Date First Month Second Month Third Month

JP Morgan Chase Bank ............. New York, NY .o | ...0.480 ... 1,448,227 |............ 3,082,897 |......... 78,852,037 |.......... 91,914,615 |......... 89,627,144 |..
BNY - Mellon oo New YOrk, NY .o fooeeeeeeecees Jorerereeeee [ e oo 575,669 |.............. 814,271 |............ 1,237,085 |..
US Bank ..o Cincinnati, OH .o foieeeecs forerereeee o v o (22,944,281)|........ (15,134,366)]........ (23,349,455)|..
UMB Bank .......ccoooveureeerniccene Kansas City, MisSOUri ... |t fererereneee oo e oo (9,172,597)|.......... (9,526,703)|.......... (9,416,462)|..
Federal Home Loan Bank of
Boston .o Boston, MA e foeeeeeec oo [ e o 375,848 |............... 634,411 | 635,881 |..
Citibank N.A oo New York, NY .o | foeeemeeneee fenemieeessiinicieie s oo 985,666 |............ 1,127,327 | 897,155 |..
0199998. Deposits in ... 2 depositories that do not

exceed the allowable limit in any one depository (see

instructions) - open depositories XXX XXX 194 194 194
0199999. Totals - open depositories XXX XXX 1,448,227 3,082,897 48,672,536 69,829,749 59,631,542
0299998. Deposits in ... 0 depositories that do not

exceed the allowable limit in any one depository (see

instructions) - suspended depositories XXX XXX
0299999. Totals - suspended depositories XXX XXX 0 0 0 0 0
0399999. Total cash on deposit XXX XXX 1,448,227 3,082,897 48,672,536 69,829,749 59,631,542
0499999. Cash in company's office XXX XXX XXX XXX

0599999. Total

1,448,227

3,082,897

48,672,536

69,829,749

59,631,542

E13
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STATEMENT AS OF JUNE 30, 2026 OF THE Nassau Life Insurance Company

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1 2 3 4 5 6 7 8 9
Restricted
Asset Stated Rate of Book/Adjusted Amount of Interest Amount Received
CUSIP Description Code Date Acquired Interest Maturity Date Carrying Value Due and Accrued During Year
0489999999. Total - issuer credit obligations (unaffiliated) 0 0 0
0499999999. Total - issuer credit obligations (affiliated) 0 0 0
0509999999. Total - issuer credit obligations 0 0 0
...................... |Suspense 001 I O 4. . S e O oL« P 1 P PP PP PPN
8499999999. Subtotal - other cash equivalents (unaffiliated) 65,903 0 0
8589999999. Total cash equivalents (unaffiliated) 65,903 0 0
8599999999. Total cash equivalents (affiliated) 0 0 0
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