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STATEMENT AS OF JUNE 30, 2024 OF THE MINNESOTA 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 e e 21,225,189, 771 [oooiivicneeeenecees [ 21,225,189,771 |.......... 20,806,503,849
2. Stocks:
2.1 Preferred STOCKS .......cuiuiiiiiieicieteteeccee ettt s [ere e seenenenes 98,900,245 |....coeeieeeerreeeiernees [ 98,900,245 |............... 107,417,358
2.2 COMMON SEOCKS .....oovvieiieiiriesie ettt [ereeresennnnas 907,150,149 | 10,153 [ 907,139,996 |......cccevne. 862,437,370
3. Mortgage loans on real estate:
B FIISEHENS oot e 5,667,075, 115 |ovvivcccirnccccine [ 5,667,075,115 |............ 5,558,251, 117
3.2 Other than first HENS........coiiieee e [ [ [oerses e [ree e
4. Real estate:
4.1 Properties occupied by the company (less $ ..o
ENCUMDBIANCES) ...oeeeevieceieie et [oebeneeneneseees 44,784,499 | oo 44,784,499 |............... 46,167,431
4.2 Properties held for the production of income (less
N L= R TV 0T o T T ot OO O OO R KU ORI RSN
4.3 Properties held for sale (less $ ..o,
LT aToTU T ol o] =T et =T) O A AP P KOO PR RPN
5. Cash ($
[T 246,734,017 ) and short-term
investments ($  ..ccocceinenne 71,249,646 ) oo [ 250,655,778 | [orereneciennns 250,655,778
6. Contract loans (including $  .ovevvevrerrrreieecceene premium notes) ...... |oeeeeee 1,024,775,415 | 2,021,656 |............ 1,022,753,759
7. Derivatives .............. ..1,325,519,937 |. .. ..1,325,519,937 |.
8. Other iNVESLEd @SSELS ....c.oovurureeeeeiieieieeeee ettt seeenas [roseseenees 1,608,646,030 |................... 5,750,778 |............ 1,602,895,252 ,572,
9. ReCeivables fOr SECUMLIES ..........ceiiiiiuiuiiriiii et [eoseissneennas 47,247,794 ..o 2,361 | 47,245,433 |...cooo 53,441,303
10. Securities lending reinvested collateral assets .
11.  Aggregate write-ins for invested assets ...
12. Subtotals, cash and invested assets (LIN€S 110 11) ...cceveveeveveveievcieverceenees freeeeeeees 32,199,944,732 |...ccvre 7,784,948 |......... 32,192,159,784 |........... 31,372,752,913
13. Title plantsless § ....ccoovvviiiiiiiiiiiics charged off (for Title insurers
{13117 O O RO RO ST PP TP
14.  Investment income due and @CCTUET ............ccueururrrremiueieineneieieieiseeeseeeeeas [orereennienanns 233,514,501 | 11,369 [ 233,503,132 |vevivinee 218,884,472
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection |................ 103,856,229 |...coovvvrierienn 147,931 [ 103,708,298 |............... 112,308,259
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ .........ccoccovveiiiiinnne,
earned but unbilled PremiumS) ..........cccoveveiiviucueieecieeeecee e [eeeeeeenenenees 25,966,256 |....ovoveeeeeeeeeeee s e 25,966,256 |.....ccoo...... 21,201,964
15.3 Accrued retrospective premiums (3 ..o ) and
contracts subject to redetermination ($ ........cccoeeeriiniinnnenn ) ceeeee freer e [
16. Reinsurance:
16.1 Amounts recoverable from FEINSUIETS ............coveeeeeeeeeeeeeeeeeeeeeeee oo 286,258,473 | e 286,258,473 |................ 288,784,109
16.2 Funds held by or deposited with reinsured COMPANIes ...........ccccevvvenees e [ [ [
16.3 Other amounts receivable under reinsurance CONtracts ...........cccoeveeveees |ooreveeieeieeieeieeeeeieeieeieeiees oo eeeiees e o 48,165,750
17.  Amounts receivable relating to uninsured plans ............ccccoeoeeiiniiiiiiicniens fenreiiiiinieen [ [ [
18.1 Current federal and foreign income tax recoverable and interest thereon ... |....cccccoen.. 25,392,159 oo [ 25,392,159 [
18.2 Net deferred tax asset ...........ccoceeveuenee ... 87,903,117 |.. ... 87,903,117 |.. ... 10,870,217
19.  Guaranty funds receivable or 0N dePOSit ............cccccveveveveveeeeeeeieieeeeeeeees |reseeeeeeieeneens 2,300,771 oo e 2,300,771 | 2,352,600
20. Electronic data processing equipment and SOfWAre ............ccoeeueeerererieiens foeveeeerenenens 90,865,058 |.........c....... 85,489,353 |....cevevnne. 5,375,705 |ooveirienn 6,662,163
21. Furniture and equipment, including health care delivery assets
(B s ) s [ 49,114,602 |...cocovvveene. 49,114,802 |..ooceeeeeieieeenins [
22. Net adjustment in assets and liabilities due to foreign exchange rates ........ oo oo [ e 32,956
23. Receivables from parent, subsidiaries and affiliates ................ccccocovveveiviies foevreiinnnnn, 31,539,342 |oviecceereeeees [ 31,539,342 |.cveie 22,434,412
24. Health care ($ .oooeeeeeenererreieeenens ) and other amounts receivable ...... |..ccccoorenne. 16,219,937 | 16,219,937 e o
25.  Aggregate write-ins for other than invested assets ............ccooeeeeeieieieeeenenns rornrenennne 71,178,659 |.......ccoov. 68,069,524 |......ocvvvenne. 3,109,135 [ 12,645,953
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) ......c.cuvvviueveriiieieeieieieiseseeee e [eeeeecenes 33,224,053,836 |................ 226,837,664 |.......... 32,997,216,172 |........... 32,177,095,768
27. From Separate Accounts, Segregated Accounts and Protected Cell
AACCOUNES ..ottt nenenenes [ooneennns 29,901,318,241 [ [ 29,901,318,241 |........... 30,067,357,886
28. Total (Lines 26 and 27) 63,125,372,077 226,837,664 62,898,534,413 62,244 453,654
DETAILS OF WRITE-INS
1101.
1102.
1103.
1198. Summary of remaining write-ins for Line 11 from overflow page .........ccccvees oo s i e
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11 above)
2501, Prepaid eXpenses ... [, 56,369,824 |......ccovvvnnee. 56,369,824 |...oooovveoriieeiienniins v
2502, Net goodWill ot | 3,109,135 [ oo 3,109,135 [ 6,219,649
2503. Miscellaneous receivables ... oo 11,699,700 |oeovvvinne. 11,699,700 oo oo 6,426,304
2598. Summary of remaining write-ins for Line 25 from overflow page
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 71,178,659 68,069,524 3,109,135 12,645,953




STATEMENT AS OF JUNE 30, 2024 OF THE MINNESOTA LIFE INSURANCE COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS

Current
Statement Date

2
December 31
Prior Year

1. Aggregate reserve for life contracts $ ... less $
(INCUAING $ v MOGCO RESEIVE) .....vuvevieevviiee ettt sttt st se s sn s s s s s snas [enenenes 25,401,407,705 |.......... 24,940,253,170
2. Aggregate reserve for accident and health contracts (including $ .............cccccccceeeveveeee. Modco RESEIVE) ..o 206,924,214 |.. 207,123,444
3. Liability for deposit-type contracts (including $  ....cccccovvvvvvccccicceee. MOACO RESEIVE).....vvieiiiicicieeeee e [eeeeeens 1,570,675,257 |............ 1,601,280,834
4. Contract claims:
3 T TP ETSO TS OPOTTPT PSRRI NOORRPTN 378,458,072 |....cocuueee. 363,773,042
4.2 Accident and health 90,111,265 |.oooiine 98,920,777
5. Policyholders’ dividends/refunds to members $ ..........ccccceoviiiiinne.
BN UNPAIA ...ttt ettt et et eteae et ese et ete et ese et eb et et e s eseas et ess et ess et esessesees et e ssese st esensebenseseseetesssaensesete et ebe s etensebensatensaren [eeresenteneteteeeteneas 1,273 [ 2,875
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 $ ..o
LY Lo [oTc) OO PSSP OTT ST TEROTOTRRION NOURRRTRRON 1,329,422 | 1,317,172
6.2 Policyholders’ dividends and refunds to members not yet apportioned (including Modco) ... [ 1,470,577 |oeoevene 1,283,244
6.3 Coupons and similar benefits (including $ ..o, Modco) ......
7. Amount provisionally held for deferred dividend policies not included in LiNe 6 ..........cccooouiiiiiiiiiiiieneecee e
8. Premiums and annuity considerations for life and accident and health contracts received in advance less
[, 28,930 discount; including $ .oeeeeerieceeeee accident and health premiums ...............ccccoeeee |oereeeeeeeeens 14,460,610 |......c.co......... 1,345,220
9. Contract liabilities not included elsewhere:
9.1 Surrender values 0N CANCEIEA CONMFACES ..........oiuiiiuiiiieiee ettt ettt e et e s st e sseesaeese e s e esseeneeeneeeneeeneennes [ersesaseiaesiaesiae s e e s aesaesins [oaeesseeeesseesaeesaeesaessaeeas
9.2 Provision for experience rating refunds, including the liability of $ ... accident and health
experience rating refunds of which $
SEIVICE ACE ..o (43,189,043)|.....ccnvee. (59,623,756)
9.3 Other amounts payable on reinsurance, including $ ................
oY1= TPV IUVOUOUORRO 176,068,936 |......cccvnve 73,016,699
9.4 INterest MaiNtENANCE RESEIVE ............c.cucueuieiiiiieeieietetetetee et e ettt s e st e s e s e s e b esesese s et et et esesesesess s esssesesesesessssssesssasasesesesnns [ereneneensasaneens 6,817,107 |.ooeeeeee 9,617,339
10. Commissions to agents due or accrued-life and annuity contracts $
S s 1,216,434 and deposit-type CONract fUNAS $  <.ovovereeeeiiccceriies et [ereeeeeeeennnaas 15,760,831 |....c.cveee 12,485,918
11.  Commissions and expense allowances payable on reinSUranCce @SSUME ..............c.ceeeeeieveueueresieeeesssesesesesesesesesssessseseseseas [oeeeeesenenenees 14,464,041 |....cccooeee 10,859,183
12. General expenses due or accrued 107,143,607 |................ 130,836,513
13. Transfers to Separate Accounts due or accrued (net) (including $  ...oovoeeiiciiiiices
allowances recognized in reserves, net of reinSUred allOWANCES) ............c.oueueieuruiiiriieieeeieieeeeses e seseseneeeens [eeeeeieienene (262,076,982).............. (252,329,873)
14. Taxes, licenses and fees due or accrued, excluding federal iNCOME taXeS ..........ccoeueueriiiririeieieeeeesseeeieeiene 1,300,821 | 3,493,397
15.1 Current federal and foreign income taxes, including $ .........cccccocvvviiinnnne. on realized capital gains (I0SSES) .......cccceer |oeeeeeminiiiiicceiiicc 10,029,451
15.2 Net deferred tax HADIlILY ..ottt ettt e e et et e e et et et et e s et e e et ere e [
16, UNEarNed iNVESIMENT INCOME ........vuiuuiieiiieiieietetee ettt ettt h ettt b et e e bbb ettt ettt e s st esets [eoeseseninis s 14 [ 146,648
17.  Amounts withheld or retained by reporting entity as agent or trustee . ..4,958,385 ..3,486,209
18.  Amounts held for agents' account, including $ .........cccccccevivecceeee. @gents’ credit DAIANCES ........ccooeeviiiiiciiccieerees oo [
19.  Remittances and iteMS NOt @IIOCALEM ..ottt ettt en s oo 48,171,163 | 146,007,638
20. Net adjustment in assets and liabilities due to foreign eXxchange rates ............ccocviiiiiiiiiiiie e oo 18,924 [l
21. Liability for benefits for employees and agents if not included above ... 89,619,443
22. Borrowed money $ .......cccccciiiiiiiiiiiene and interest therEON § ..ot s e [
23. Dividends to stockholders declared and UNPAIA ...........cciouiiiiiiiiie ettt ettt et essesseesaeesaeesbeesbeesbeens [seseetesnessesssnssaessaessaees [oeseeiaeeiae s
24. Miscellaneous liabilities:
24,01 ASSEE VAIUALION FESEIVE .........oveeeieieii ettt ettt ettt ettt s e s e s s st e s et et e s easasas s st et et esessssssssssesesesessssasnssseseseses|eeesesenensnnes 465,875,366 |.......c..c.... 439,071,937
24.02 Reinsurance in unauthorized and certified ($ .......cooeeevrerrrrrnennnns ) COMPANIES ......vevvveeeeeeeeeieieteseseee s sesessns e 5,039,978 |.....coovinne 3,476,104
24.03 Funds held under reinsurance treaties with unauthorized and certified ($ ................ 106,822,361 ) reinsurers ......... [oecceccerncins 201,372,969 |.....ccovveeee 199,642,680
24.04 Payable to parent, subsidiaries and affiliates
24.05 Drafts outstanding ...........ccceeveeienieeieiieeeeee
24.06 Liability for amounts held under UNINSUIEd PIANS .........oouiiiiiiiiiiiie ettt sttt e be e beenesmnesseesanes [eoeesaeesae s s e s s e s aesins oaeesesneseese e sae s
24.07 FUNAS Neld UNAEI COIMSUIANGE .......c.cueuiiiivetetetceieeeeeeteseteteseseassee st e sesesesesssssses st esesesesessssss s st esasesesesesssssssssesesesessssansssnas |eeesenenensnnes 106,822,361 |.....ccvnnee 102,208,379
24.08 Derivatives ..........cccceeeenne. ..823,714,090 |.. 527,292,880
24.09 Payable for securities ........... . 17,714,546 |.. 1,409,412
24.10 Payable fOr SECUIES IENTING ......o.eiiiiieeiee ettt et et et e s st e ae e b e e aseeaeeenseeaeeeneesseeaseenseenseenseenneen [ooeesaseiae s e s iaesiaesaesaesns [eaeessesaesseesaee s saessae s
24.11 Capital notes $ .....ccecevvvenene and iNtErest tNErEON $ ...o.ocviriiiiciciiiiies ettt eeeeee et eeerees |eaeeee et
25. Aggregate write-ins for liabilities ............ccoceeiieinreeeccceeeene 275,595,673 237,156,452
26. Total liabilities excluding Separate Accounts buSINESS (LINES 110 25) .........cvcveueueuieiiieieicieieteeeeeeee et 29,726,134 ,229 28,903,202,432
27.  From Separate ACCOUNES SAEMENT .........c.ccuiuiiieiiiiiietetctieeeee ettt et et s ettt s e e s s s et e sebesesess s es st asesesesesssssssssssesesessssansana oeseseanas 29,899,142,969 |.......... 30,065,291,200
28. Total liabilities (Lines 26 and 27) ... . 59,625,277,198 58,968,493,632
29, COMMON CAPILAI SLOCK .......cvvivieieieieiie ettt ettt ettt ettt ettt a s ee s et e st e s e b e s essss s s st et et et et essss s esssesesesesesssnssssesasesesesesssnnssssseafoesesessasnrsas 5,000,000 |....cocoveeeenee 5,000,000
30.  Preferred Capital STOCK ..........oi ittt h b e bttt E e et e R et Rt e she e eheeebe e be e beenneenneene [saeeae e e e s
31. Aggregate write-ins for other than special surplus funds . (290,332,768)|.. (247,332,768)
32, SUIPIUS NOES ..o . 118,000,000 |.. . 118,000,000
33.  Gross paid in and CONHDUIEA SUIPIUS ............c.cueviuiuiuiiiieieeteteteteeeee et et e ettt et esssees s et s setesssese et ss et e sesesesessss s ssssasesesesessasasssssasana|esesenenenennes 566,540,267 |................ 566,540,267
34. Aggregate write-ins for SPeCial SUMPIUS fUNDS ...........ccooviieeieecececccce ettt sttt s ese s s s ssesens |eeesenenenennes 207,985,802 |.....ccccvenee 253,275,521
35, UNASSIGNEA fUNAS (SUIPIUS) .......ouvvveceeeeeiecieieteteeeeete ettt ea ettt et s e e s e s et et esesessss s s st et esessssssssasssesesesesessasasnsesesesans [eeenenesnes 2,666,063,914 |............ 2,580,477,002
36. Less treasury stock, at cost:
36.1 shares common (value included in Line 29 $ ... U RO SOt
36.2 shares preferred (value included in Line 30§ ...ocooveeviiiicciniciieee ) e e | e s
37.  Surplus (Total Lines 31+32+33+34+35-36) (including $ ...........cccou.. 2,175,272 in Separate Accounts Statement) 3,268,257,215 3,270,960,022
38, Totals Of LINES 29, 30 @NG 37 ....ouiuiuiiiiiiiieeieieteee ettt sttt bbbt b ettt ettt s 3,273,257,215 3,275,960,022
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 62,898,534,413 62,244,453,654
DETAILS OF WRITE-INS
2501. Accrued interest on policy and contract fUNAS/CIAIMS ....ccooiiiiiiiiiiiiiiccii et [oereneieeeeens 7,615,930 | 7,390,725
2502. Discretionary reserve .... . 256,000,000 |.. ..213,000,000
2503. Miscellaneous liabilities ... .. 11,979,743 |.. ... 16,765,727
2598. Summary of remaining write-ins for Line 25 from OVErfIOW PAGE ..........cccciiiiiiiiiiiiii s [ [
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 275,595,673 237,156,452
3101, DISCIELIONATY TESEBIVE .ottt ettt e e sttt esesese e e s st e s et esene e e s s sesesenenennnnnns [oeseseseannens (232,000,000)|.............. (189,000,000)
3102. Other surplus fund ..... ..(58,332,768)|.. ..(58,332,768)
G 10 ) KOO PR RPN
3198. Summary of remaining write-ins for Line 31 from overflow page ............cccooiiiiiiiiiiiic
3199. Totals (Lines 3101 through 3103 plus 3198)(Line 31 above) (290,332,768) (247,332,768)
3401,  Deferred gain ON FEINSUFANCE ......cciviiiiieiieieieii ettt ettt ettt e et sebenens [oetesnsennaeaas 394,985,802 |................ 441,275,521
3402. Deferred tax valuaiton adjUStment ...ttt [erereieieieas (187,000,000)|.............. (188,000,000)
101 TR TSRO KR O PR O PR TR PR RSSO PR SRR OPPRUPRTRRORIN
3498. Summary of remaining write-ins for Line 34 from OVErflOW PAGE ........coiiiiiiiiiiiiei ettt sne e oo eae e
3499. Totals (Lines 3401 through 3403 plus 3498)(Line 34 above) 207,985,802 253,275,521




STATEMENT AS OF JUNE 30, 2024 OF THE MINNESOTA 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 ..............cccoeveveeenc oo 2,171,992,091 |............ 2,125,936,563 |............ 4,335,752,277
2. Considerations for supplementary contracts with life CONtiNGENCIES.............c.ceueueuiieieieieieeeeceeeee e e [ 1,728 | 1,728
3. Netinvestment INCOME .......coovoriiiiiiicieieiirrr e ..534,018,295 |.. 474,969,116 |.. .. 1,050,744 ,964
4. Amortization of Interest Maintenance Reserve (IMR) ...........ccccocveveveveveveeeeeenennne. ... (2,675,839)].. ... (2,492,166)|.. ... (5,394,520)
5. Separate Accounts net gain from operations excluding unrealized gains or lOSSES ...........covveereeneeicforiiiiiii [ [
6. Commissions and expense allowances on reiNSUrance CeAEd ............oovovrvevrieveuerereeeeeeeeieeseseseesns oo 96,629,182 |...cccoveneee 85,119,925 |............... 294,301,492
7. Reserve adjustments on reiNSUranCe CEAET ............cccovovviviveveveuieiieeeeeeieieseseese e seseses s s e 825,777,600 |............ 2,403,841,576 |........... 1,890,379,625
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract
guarantees from Separate ACCOUNS............c.vvueueveriieieieeeiiesesesesessssesesese s ssssesesesssssese s ssns [eessciceeeseenas 134,398,665 |............... 136,626,045 |............... 136,842,257
8.2 Charges and fees for deposit-type CONTACES .............c.coeriieieiereececececeieieieie e [ree e 1,776,695 |.....cooveneee. 6,580,763 |.....cocveveeeee 7,456,159
8.3 Aggregate write-ins for miscellaneous income .. 45,184,944 53,668,826 94,613,946
9. Totals (Lines 110 8.3) ...ourueueereecieeeereeeeeeiseeenenens 3,807,101,633 5,284,252,376 7,804,697,927
10.  DEath DENEFIS ......ooeueeeeieiicicieeeeeee et | 610,126,312 ..o 532,095,459 |........... 1,026,684 ,365
11.  Matured endowments (excluding guaranteed annual pure endowments) ...........ccceeueriereeneeneeneenes foosiiii . ..
12, ANNUILY DENETILS ©..vviiiectcietree ettt s ettt se s e s ees st e s s eeenseseseseseeansesesesssnnens s 246,898,418 |................ 214,283,976 |.....cccocenv 445,977,990
13. Disability benefits and benefits under accident and health CONtracts ...............ccceueueeeveeeiiieveveueeeeenens oo 59,954,131 | 68,544,352 |................ 129,411,579
14. Coupons, guaranteed annual pure endowments and similar benefits
15.  Surrender benefits and withdrawals for life contracts ...................
16.  GrOUD CONVEISIONS ....eeiueiiuiieuieauteauteeuteateesteesaeesseesseeseeeseeaaeeaseeaseeaeeseenseanseenseaneeeneeaseeseeneenneanneenseaneennd
17. Interest and adjustments on contract or deposit-type contract funds ...........cccceeiiiiiiiiiiiiiiicnenes
18. Payments on supplementary contracts with life contingencies ..............
19. Increase in aggregate reserves for life and accident and health contracts 460,955,300 819,997,788 1,405,294,247
20.  TOtalS (LINES 10 10 1) wuuueiiiuiueieeeeeieieseeeeeeeeseeseseteeseseseseseses e s e sseseseses s ssesesesesasnsesesesesesnnsesssesesesnnns fensesannnnns 3,773,276,942 |........... 2,616,741,821 |........... 5,613,502,447
21. Commissions on premiums, annuity considerations, and deposit-type contract funds (direct
DUSINESS ONIY) ....vvviiiicecte ettt ettt s bbb s es s bbb s s s st s s [ecsceeeennacaas 239,404,952 |.....ccceueenee 226,263,767 |.....oecc...... 479,958,199
22. Commissions and expense allowances on reinsurance assumed . ...53,794,608 |.. ... 39,109,382 |.. ... 18,191,125
23. General insurance expenses and fraternal expenses ................. | IS 323,635,903 |................ 346,824,983 |................ 707,261,419
24. Insurance taxes, licenses and fees, excluding federal iNCOME taxes .............cccceueueecieveveveeeecceeeeee e 50,793,584 |................. 54,536,830 |...ccoeovne. 100,762,832
25. Increase in loading on deferred and uncollected Premiums ..............cvcveveueucceieieieieeeeeeeesee e oo 9,773,532 [ 5,140,433 |....ccovvieee 9,513,294
26. Net transfers to or (from) Separate Accounts net of FEINSUFANCE .............c.ceeureeeveiereeeeeieeeeeieiesens e (1,382,376,544)|.............. (126,039,697)|.............. (989,703, 113)
27. Aggregate write-ins for deductions .... 829,561,870 2,404,620, 196 1,986,700,915
28, TOtAlS (LINES 20 10 27) wuuueeiueueureeeeeseeaeseeeeseseeseseseseesssssssesesesesssssssesesesssssssssesesassassesesessssssnsesasanns 3,897,864,847 5,567,197,715 7,986,187,118
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus
LIINE 28) .ttt bbbttt (90,763,214)|.............. (282,945,339)|....cocvnnene (181,489,191)
30. Dividends to policyholders and refunds to members 1,572,685 1,452,029 2,868,808
31. Net gain from operations after dividends to policyholders, refunds to members and before federal
income taxes (Line 29 MiNUS LINE 30) ........cccovviiuereuiiieieeiieeeieise et sssssese s essese s ss s s s ses s [ecsceseennacans (92,335,899) ... (284,397,368)|.............. (184,357,999)
32. Federal and foreign income taxes incurred (excluding tax on capital gains) ...........cccccoeveveuevevevenennne. (38,010,769) (20,817,046) (85,730,767)
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) ..........cccceueuviieeeeererenns fooeecccnne (54,325,130)|-.ccuvenee (263,580,322)|................ (98,627,232)
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital
gainstaxof § ..o 30,748,696 (excluding taxes of $  ...ccoeevnneee (1,455,664)
tranSTErred 10 the IMR) ..........oviecueieieeeeeeceete e ee ettt es ettt ee et t e es e sss et st enensssetesesesensssesesesannanen 81,488,865 (120,689, 129) (74,399,852)
35.  Netincome (LiNe 33 PIUS LINE 34) .....c.cucuiuiiiiieiieieteeeeee ettt 27,163,735 (384,269,451) (173,027,084)
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DeCember 31, PriOT YT ...........c.cocueueueeeeeeceeeeeeeeeeeeeeeeeseseeesesaeseeesesessaesesesenenans 3,275,960,022 3,284,928,892 3,284,928,892
37, NEINCOME (LINE 35) -..cuuuieiiicicieeeeeie i eieteeee s e eseseeeeee e eseeeseses e sesesesesesesesesesasassaesesesesesssesesesesessfonsesannansneen 27,163,735 |...cocoevee (384,269,451)|.............. (173,027,084)
38. Change in net unrealized capital gains (losses) less capital gains tax of $ ..9,428,751 ... 16,781,837 |.. ..239,218,622 |.. ..178,380,584
39. Change in net unrealized foreign exchange capital gain (I0SS) ..........cccceeeeveveverevereeeeeeee e e ... (4,297,358)].. ... 13,356,313 |.. ... 13,828,089
40. Change in net deferred iNCOME tAX .......ccccovoveveveveeeececeie ettt senenas ... 16,945,937 |.. ..100,866,360 |.. ...28,925,998
41, Change in NONAAMItEA @SSELS ..........c.cveviueeieieiiieieieteeeece ettt s et e s s s esssena [eee e eeeeennnens (748,589) ... (3,604,479)]|.. ..(23,028,957)
42. Change in liability for reinsurance in unauthorized and certified companies ............ (1,563,874) ... (2,221,162)].. ....(249,091)
43. Change in reserve on account of change in valuation basis, (inCrease) or deCrease .............coooveveveoeererirnsneeeerenreeee e [ 8,469,676
44,  Change in asset VAlUALION FESEIVE ...........c.c.c.cueiueeieeeeeeeeeieeeeee et seseseass st seseass s s s s sesesessasses e eeeneeeeneas (26,803,428).....c...... (117,887,144)|.............. (102,913,975)
45, Change iN trEASUNY SOCK ........ciuiiiiiiiieiiiiii ittt ettt ettt st bt e b e be e be e bt e nnesnnesseesneesbeesbeenne [eeimesinesnesnesessaessaessaess [oeseeisesieesiae s e s s s ettt
46. Surplus (contributed to) withdrawn from Separate Accounts during PEFOd ...........c.ceeveveveveveuerereueeesadeeereseseeeeeeeeeeneneseseeeeeas .3,771,392 |. ... 20,167,253
47. Other changes in surplus in Separate AcCounts StAtEMENt ...........c.ccceeieieieieveeeeeeceeeeeeeeee e | 108,586 |......cceceveee. (2,814,032)]....cccnveee (19,494 ,818)
T O] =Ty o TR g TET0 g o) (U3 g o] (=T O AU AU KOO
49. Cumulative effect of changes in accounting PrinCIPIES ..........ccociiiiiiiiieiieree e foe i [ [
50. Capital changes:
50.1 Paid iN .o
50.2 Transferred from surplus (Stock Dividend) ..
50.3 Transferred t0 SUMPIUS ..........oiiiiiiiee ettt et b e et e et e et e saeesaeenneeneennens
51.  Surplus adjustment:
L2 I T == o I o S SPR SR TRUUROPRORRRIN N
51.2 Transferred to capital (Stock Dividend)
51.3 Transferred from capital ...........cccccevoeereenene
51.4 Change in surplus as a result of reinsurance
52, DividENds t0 SIOCKNOIAETS .....uuviieiecieiririricecectet sttt es e et seseses e e sesesesseeaessesennseseseseseesnseaesafosessencaceseen (1,999,933)]...ccccenve (102,193, 171) [cceceeeee (104,993,107)
53. Aggregate write-ins for gains and losses in surplus (88,289,720) (93,532,635) (85,033,438)
54. Net change in capital and surplus for the year (Lines 37 through 53) ..........cccceeveeeeeieiiiivcreeieeeeeeeens (2,702,807) (349,309, 388) (8,968,870)
55. Capital and surplus, as of statement date (Lines 36 + 54) 3,273,257,215 2,935,619,505 3,275,960,022
DETAILS OF WRITE-INS
08.301. Miscellaneous administrative and 0ther fEES ..........ooooioiioiicecee e 45,184,944 ... 53,668,826 |................. 94,613,946
08,3002, ettt oot e e e et e aa et e e et e e et e e e et e e e aeeeteeeeaneeeeaneeenneeeaneeeanneeesneeenneennneeennneens[eeenuneeennreeaneeesaneeesnneennne [seeneeeeneeennneeeneeenneeennnes [ernneeenn e e e e e e e e e e e nneen
08,3003, ettt e et e e et e e e et ettt e e et e e et e e e n et e aneeetneeeaneeeaaneeenneeeanteeenneeesneeenneenaneeennneens[eeenneeennreeaneeesaneeesnneennne [seeneeenneeennneeeneeenneeesnnes [erneeenn e e s e e e e e e e e naneen
08.398. Summary of remaining write-ins for Line 8.3 from overflow page ..........cccceiieiiiiiniieieeneeseeseesee i [ [
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above) 45,184,944 53,668,826 94,613,946
2701. Funds withheld interest ........ 376,207 e 623,417
2702. Deferred gain ON FEINSUIANCE .....c.c.couiuiiiiieeeeeecececce ettt s e se ettt easnnns orseseseseseseseseas s s s sesesas ... 94,800,000
2703. Change in MODCO reinsurance 2,404,243,989 ..1,891,277,498
2798. Summary of remaining write-ins for Line 27 from overflow Page ..........coceiieiiiiiiiinniicneeseeseeseesdcesieiesccesiccin s [ e
2799. Totals (Lines 2701 through 2703 plus 2798)(Line 27 above) 829,561,870 2,404,620, 196 1,986,700,915
5301. Change in liability for pension DeNETits ... |ereseieie e eees [oeseseassnnas (4,185,411)
5302. Change in deferred gain on reinsurance ........ ..(46,289,720)|.. ..(44,532,635)|.. ...39,151,973
5303. Change in deferred tax valuation adjustment ..............ccooooiioioiiiiiieiceeeeee e 1,000,000 |.. ..(49,000,000)|.. ...69,000,000
5398. Summary of remaining write-ins for Line 53 from overflow Page ............cccocueeeeveveveveveveveeeeeeeeeeeeves e (43,000,000 [-..ecveveereieeeeeeeeeeeens (189,000,000)
5399. Totals (Lines 5301 through 5303 plus 5398)(Line 53 above) (88,289,720) (93,532,635) (85,033,438)




STATEMENT AS OF JUNE 30, 2024 OF THE MINNESOTA LIFE INSURANCE COMPANY

CASH FLOW

-

© ® N o o & w0 DN

10.
11.

12.

13.

14.
15.

16.

17.

18.
19.

Cash from Operations

Premiums collected net of reinsurance

Net investment income

Miscellaneous income

Total (Lines 1 to 3)

Benefit and loss related payments

Net transfers to Separate Accounts, Segregated Accounts and Protected Cell Accounts

Commissions, expenses paid and aggregate write-ins for deductions

Dividends paid to policyholders

Federal and foreign income taxes paid (recovered) net of $

gains (losses)

Total (Lines 5 through 9)

Net cash from operations (Line 4 minus Line 10)

Cash from Investments
Proceeds from investments sold, matured or repaid:
12.1 Bonds

12.2 Stocks

12.3 Mortgage loans ....
12.4 Real estate

12.5 Other invested assets

12.6 Net gains or (losses) on cash, cash equivalents and short-term investments

12.7 Miscellaneous proceeds
12.8 Total investment proceeds (LINES 12.1 10 12.7) ....ooiuiiiiiiiiiiiiie e
Cost of investments acquired (long-term only):

13.1 Bonds

13.2 Stocks

13.3 Mortgage loans
13.4 Real estate

13.5 Other invested assets

13.6 Miscellaneous applications

13.7 Total investments acquired (Lines 13.1 to 13.6)

Net increase (or decrease) in contract loans and premium notes

Net cash from investments (Line 12.8 minus Line 13.7 and Line 14)

Cash from Financing and Miscellaneous Sources
Cash provided (applied):

16.1 Surplus notes, capital notes

16.2 Capital and paid in surplus, less treasury stock

16.3 Borrowed funds

16.4 Net deposits on deposit-type contracts and other insurance liabilities

16.5 Dividends to stockholders

16.6 Other cash provided (applied)

Net cash from financing and miscellaneous sources (Line 16.1 through Line 16.4 minus Line 16.5
plus Line 16.6)

RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15 and 17) .
Cash, cash equivalents and short-term investments:

19.1 Beginning of year

19.2 End of period (Line 18 plus Line 19.1)

Curre;t Year PriorzYear Prior Ye::lr Ended

To Date To Date December 31
............ 2,219,999,160 |...........2,304,437,913 |............ 4,630,024, 143
................ 522,573,325 |................485,972,735 |............ 1,060,381, 175
166,273,960 157,316,543 355,305,849
2,908,846,445 2,947,727,191 6,045,711, 167
............ 3,338,674,763 |............2,066,393,752 |............4,538,521,476
.......... (1,609,640,619)|..............(255,590,481)|.......... (1,169,405,077)
............... 685,519,898 |................700,029,789 |............ 1,334,950,978
................. (1,634,768)|................. (2,133,851)|...................2,090,404
35,219,587 (24,050,964) (110,565,851)
2,448,138,861 2,484,648,245 4,595,591,930
460,707,584 463,078,946 1,450,119,237

..763,699,634 |..
... 76,476,213 |.
. 200,161,145 |.

................. 64,001,604 |................. 45,290,427 |...............100,993,899
........................ (5,171 [ 480 [ (14, 967)
76,727,100 (115,715,705) (149,553,284)

............ 1,181,060,525 |............1,236,116,962 |............ 2,347,913,604
............ 1,195,017,975 |................981,736,824 |.......... 2, 163,437,893
................. 68,311,579 |.....ccce..... 72,711,170 |................ 143,358,602
................ 308,168,000 |...............294,970,000 |................724,650,000
................. 73,363,160 |................. 87,833,752 |.............. 152,448 544
1,644,860,714 1,437,251,746 3,183,895, 129
125,797,495 180,997,281 320,155,943
(589,597,684) (382,132,065) (1,156,137,468)
..................................................................................... 250,000,000
.................................................... 50,000,000 |..............(120,000,000)
................ (42,314,373)................(89,259,418)/.............. (109, 763,229)
................... 1,999,033 |............... 100,000,000 |............... 100,000,000
(90,913,312) 133,825,682 102,696,893
(135,227,618) (5,433,736) 22,933,664
.............. (264,117,718)|................. 75,513,145 |...............316,915,433
................ 514,773,496 |................197,858,063 |................197,858,063
250,655,778 273,371,208 514,773,496

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




STATEMENT AS OF JUNE 30, 2024 OF THE MINNESOTA LIFE INSURANCE COMPANY

EXHIBIT 1

DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS
Currer11t Year Prior2Year Prior Yezr Ended
To Date To Date December 31
INGIVIAUAL T ... [ 981,050,879 |......coeuvne 945,995,551 |............ 2,039,109,897
GIOUP T .. | 753,817,706 |................ 765,498,547 |............ 1,480,773,876
INGIVIAUAT GNNUIEIES ...t oo 331,847,471 ... 259,203,998 |............... 605,233,269
GIOUP @NNUITIES ...ttt oo 1,383,644,941 |........... 2,000,706,747 |............ 3,502,560,608
ACCIABNE & NEAIN ... 208,139,787 |....cccvveuvee 210,946,766 |............... 422,817,438
Fraternal ... e [ [
Other iNES Of DUSINESS .......ccuiuiiiiiiiiiiiiii ettt [ea e nens [oeteeet et eenes et e
Subtotal (LINES 1 tIOUGN 7) ..ot oo 3,658,500,784 |............ 4,182,351,609 |............ 8,050,495,088
DEPOSIt-LYPE CONFACES .....vveiiiieiiieieieieteie ettt e st sesesese e ssns [eeseneenenenenas 170,688,733 |.....cocn.... 82,810,584 |................ 246,426,341
Total (Lines 8 and 9) 3,829, 189,517 4,265,162, 193 8,296,921,429




STATEMENT AS OF JUNE 30, 2024 OF THE MINNESOTA LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

1) Summary of Significant Accounting Policies
A. Accounting Practices

The accompanying statutory financial statements of Minnesota Life Insurance Company (the Company) have been
prepared in accordance with accounting practices prescribed or permitted by the Minnesota Department of
Commerce. The Minnesota Department of Commerce recognizes statutory accounting practices prescribed or
permitted by the state of Minnesota for determining and reporting the financial condition and results of operations
of an insurance company and for determining its solvency under the Minnesota Insurance Law. Prescribed statutory
accounting practices are those practices that are incorporated directly or by reference in state laws, regulations and
general administrative rules applicable to all insurance enterprises domiciled in a particular state. Permitted
statutory accounting practices include practices not prescribed by the domiciliary state, but allowed by the
domiciliary state regulatory authority. The National Association of Insurance Commissioners’ (NAIC) Accounting
Practices and Procedures Manual (NAIC SAP) has been adopted as a component of prescribed or permitted
practices by the state of Minnesota. The state has adopted the prescribed accounting practices found in NAIC SAP,
without modification.

The Company has received a permitted practice from the Minnesota Department of Commerce to use a modified
1959 accidental death benefit (ADB) table.

The Company has been granted a permitted accounting practice, effective January 1, 2023, from the Minnesota
Department of Commerce to reflect changes in discretionary liabilities held on certain indexed universal life policies
through surplus instead of through net income as would be required under NAIC SAP. This permitted practice
resulted in a pre-tax increase to net income of $43 million and $189 million for the period ended June 30, 2024, and
December 31, 2023, respectively, and had no impact on the Company's surplus or risk-based capital.

A reconciliation of the Company’s net income and capital and surplus between NAIC SAP and practices prescribed
and permitted by the state of Minnesota is shown below:

F/S F/S
SSAP # Page Line # 06/30/2024 12/31/2023
1. Net Income, Minnesota State basis: $ 27,163,735 $(173,027,084)
2.State Prescribed Practices: NONE NONE | NONE - -
3.State Permitted Practices:

Permitted use of modified 1959 ADB Table 51 4 19 $ 71,000 $ 766,000
4.State Permitted Practices:

Permitted discretionary liability presentation 51 4 19 $ 43,000,000 $ 189,000,000
5. Net Income, NAIC SAP: $ (15,907,265) $ (362,793,084)
6. Statutory Surplus, Minnesota State basis: $ 3,273,257,215 $ 3,275,960,022
7. State Prescribed Practices: NONE NONE | NONE - -
8. State Permitted Practices:

Permitted use of modified 1959 ADB Table 51 4 37 $ (5,721,000) $ 5,650,000
9. Statutory Surplus, NAIC SAP: $ 3,278,978,215 $ 3,270,310,022

B. Not significant change
C. Not significant change
D. Not applicable
(2) Accounting Changes and Corrections of Errors
Not applicable
(3) Business Combinations and Goodwill
Not applicable
(4) Discontinued Operations
Not applicable
(5) Investments
A. Not significant change
B. Not significant change

C. Not applicable



STATEMENT AS OF JUNE 30, 2024 OF THE MINNESOTA LIFE INSURANCE COMPANY
NOTES TO FINANCIAL STATEMENTS
(5) Investments (continued)
D. Loan-Backed Securities

1. Prepayment assumptions for single class and multi-class mortgage-backed/asset-backed securities were
obtained primarily from broker dealer survey values or internal estimates when survey values are not available.

2. The Company did not recognize any OTTI due to the intent to sell or due to the inability or lack of intent to retain
a security for a period of time sufficient to recover the full amount of the initial investment in the security.

(1) 2 (3)
Other-than-Temporary Impairment
Amortized Cost Recognized in Loss
Basis Before
Other-than-
Temporary (2a) (2b) Fair Value
Impairment Interest Non-interest 1—(2a+2b)
OTTI recognized 1t Quarter
a. Intent to sell $ - $ -1 8 - $ -
b. Inability or lack of intent to retain the investmentin | $ - $ -1 % - $ -
the security for a period of time sufficient to recover
the amortized cost basis
c. Total 1%t quarter $ - $ -8 - $ -
OTTI recognized 2nd Quarter
d. Intent to sell $ - $ -8 - $ -
e. Inability or lack of intent to retain the investmentin | $ - $ -1 $ - $ -
the security for a period of time sufficient to recover
the amortized cost basis
f. Total 2nd quarter $ - $ -1 8 - $ -
OTTI recognized 3rd Quarter
g. Intent to sell $ - $ -8 - $ -
h. Inability or lack of intent to retain the investmentin | $ - $ -1 $ - $ -
the security for a period of time sufficient to recover
the amortized cost basis
i. Total 3rd quarter $ - $ - $ - $ -
OTTI recognized 4th Quarter
j. Intent to sell $ - $ -1 % - $ -
k. Inability or lack of intent to retain the investmentin | $ - $ -1 % - $ -
the security for a period of time sufficient to recover
the amortized cost basis
l. Total 4th quarter $ - $ - $ - $ -
m. Annual Aggregate Total $ -

7.1



STATEMENT AS OF JUNE 30, 2024 OF THE MINNESOTA LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

(5) Investments (continued)

2. The detail for securities currently held by the Company with a recognized OTTI due to the present value of
cash flows expected to be collected being less than the amortized cost of the security:

Book

Adjusted

Carrying Present Date of
Value Value of Financial
Before Projected Amortized Fair Value Statement

Current Cash Recognized Cost at Time Where

CUsIP Period OTTI Flows OTTI After OTTI of OTTI Reported
Total $ - $ - $ - $ - $ -

3. All impaired securities (fair value is less than cost or amortized cost) for which an OTTI has not been
recognized in earnings as a realized loss (including securities with a recognized OTTI for non-interest related
declines when a non-recognized interest related impairment remains) as of June 30, 2024:

Less than 12 12 Months or Longer

Aggregate Months
A. Gross Unrealized Losses 416,457,816 6,969,357 409,528,459
B. Fair Value of Securities 3,385,718,028 470,313,061 2,915,404,967

with Unrealized Losses

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

E. Not applicable

F. Not applicable

G. Not applicable
H. Not applicable
I.  Not applicable
J. None

K. Not significant change

L. Not significant change

M. Not applicable
N. Not applicable
O. 5GI Securities
Number of 5GI Securities Aggregate BACV Aggregate Fair Value
Investment
Current Year Prior Year Current Year Prior Year Current Year Prior Year
(1) Bonds - AC 4 4 |$ 9238698 | $ 9,199,147 | $ 8,668,864 | $ 8,808,459
(2) LB&SS - AC - - - - R .
(3) Preferred Stock - AC - - - - - -
(4) Preferred Stock - FV - - - - - -
Total 4 4 |$ 9238698 |$ 9,199,147 | $ 8,668,864 | $ 8,808,459

P. Not applicable

Q. Prepayment Penalty and Acceleration Fees

General Account Separate Account
(1) Number of CUSIPs 6 -
(2) Aggregate amount of investmentincome | $ 349,551 $ -

R. Not applicable

7.2



STATEMENT AS OF JUNE 30, 2024 OF THE MINNESOTA LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

(6) Joint Ventures, Partnerships and Limited Liability Companies
Not significant change
(7) Investment Income
Not significant change
(8) Derivative Instruments
Not significant change
(9) Income Taxes
Not significant change
(10) Information Concerning Parent, Subsidiaries and Affiliates
Not significant change
(11) Debt
A. Not applicable
B. FHLB (Federal Home Loan Bank) Agreements
(1) The Company is a member of the FHLB of Des Moines, lowa. Through its membership, the Company has
conducted business activity (borrowings) with FHLB. It is part of the Company’s strategy to utilize these funds for
liquidity, general operating and spread lending purposes (funding agreements). Funds utilized by the Company for

spread lending purposes are accounted for under SSAP No.52 Deposit-Type Contracts which is consistent with its
other deposit-type contracts. The Company has determined the actual/estimated maximum borrowing capacity as

$1,909,939,000 based on the current remaining pledged collateral capacity at the FHLB.

(2) FHLB Capital Stock

a. Aggregate Totals

1. Current Year 1 2 3
Total 2+3 General Separate
Account Account
(a) Membership stock — class A 10,000,000 10,000,000 -
(b) Membership stock — class B - - -
(c) Activity stock 3,150,000 3,150,000 -
(d) Excess stock - - -
(e) Aggregate total 13,150,000 13,150,000 -
(f) Actual or estimated borrowing capacity as 1.909 939.000 XXX XXX
determine by the insurer ’ ’ ’
1. Prior Year-end 1 2 3
Total 2+3 General Separate
Account Account
(a) Membership stock — class A 10,000,000 10,000,000 -
(b) Membership stock — class B - - -
(c) Activity stock B - -
(d) Excess stock - - -
(e) Aggregate total 10,000,000 10,000,000 B
(f) Actual or estimated borrowing capacity as
determine by the insurer 1,326,689,000 XXX XXX

7.3




STATEMENT AS OF JUNE 30, 2024 OF THE MINNESOTA LIFE INSURANCE COMPANY

(11) Debt (continued)

NOTES TO FINANCIAL STATEMENTS

b. Membership Stock (Class A and B) Eligible for Redemption

Not Eligible Less 6 months to 1to Less
Membership Current Year for Than 6 Less Than 1 Than 3
Stock Total Redemption Months Year Years 3to 5 Years
1. Class A 10,000,000 10,000,000 - - - -
2. Class B - - - - - -
(3) Collateral Pledged to FHLB
a. Amount Pledged as of Reporting Date
1. Current Year Total General and Separate Accounts Aggregate
Carrying Total
Fair Value Value Borrowing
Total Collateral Pledged 2,328,668,000 | 2,661,322,000 -
2. Current Year General Account Aggregate
Carrying Total
Fair Value Value Borrowing
Total Collateral Pledged 2,328,668,000 | 2,661,322,000 -
3. Current Year Separate Accounts Aggregate
Carrying Total
Fair Value Value Borrowing
Total Collateral Pledged - - -
4. Prior Year-end Total General and Separate Accounts Aggregate
Carrying Total
Fair Value Value Borrowing
Total Collateral Pledged 1,627,717,000 | 1,848,253,000 -
b. Maximum Amount Pledged During Reporting Period
1. Current Year Total General and Separate Accounts Amount
Borrowed at
Time of
Carrying Maximum
Fair Value Value Collateral
Maximum Collateral Pledged 2,328,668,000 | 2,661,322,000 -
2. Current Year General Account Amount
Borrowed at
Time of
Carrying Maximum
Fair Value Value Collateral
Maximum Collateral Pledged 2,328,668,000 | 2,661,322,000 -
3. Current Year Separate Accounts Amount
Borrowed at
Time of
Carrying Maximum
Fair Value Value Collateral
Maximum Collateral Pledged - - -
4. Prior Year-end Total General and Separate Accounts Amount
Borrowed at
Time of
Carrying Maximum
Fair Value Value Collateral
Maximum Collateral Pledged 1,627,717,000 1,848,253,000 -
(4) Borrowing from FHLB
a. Amount as of the Reporting Date
1. Current Year 1 2 3 4
Funding
Agreements
General Separate Reserves
Total 2+3 Account Account Established
(a) Debt - - - -
(b) Funding Agreements 70,000,000 70,000,000 - 70,081,000
(c) Other - - - XXX
(d) Aggregate Total 70,000,000 70,000,000 - 70,081,000
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STATEMENT AS OF JUNE 30, 2024 OF THE MINNESOTA LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

(11) Debt (continued)

2. Prior Year-end 1 2 3 4
Funding
Agreements
General Separate Reserves
Total 2+3 Account Account Established
(a) Debt - - - XXX
(b) Funding Agreements - - - -
(c) Other - - - XXX
(d) Aggregate Total - - - -
b. Maximum Amount during Reporting Period (Current Year)
1 2 3
General Separate
Total 2+3 Account Accounts
1. Debt - - -
2. Funding Agreements 70,000,000 70,000,000 -
3. Other - - -
4. Aggregate Total 70,000,000 70,000,000 -
c. FHLB — Prepayment Obligations
Does the Company have prepayment
obligations under the following
arrangements (YES/NO)?
1. Debt NO
2. Funding Agreements YES
3. Other NO

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

A. Defined Benefit Plan

4. Components of net periodic benefit cost

Postretirement Special or Contractual
Pension Benefits Benefits Benefits Per SSAP
No.11
In thousands 2024 2023 2024 2023 2024 2023
a. Service cost $ -1 8 -1 $ -1 $ 76 - -
b. Interest cost 1,017 2,094 - 180 - -
c. Expected return on plan assets (1,073) (1,788) - - - -
d. Transition asset or obligation - - - - - -
e. Gains and losses - - - (349) - ;
f. Prior service cost or credit - - - - - -
g. Gain or loss recognized due to a ) ) ) ) )
settlement or curtailment (6,636)
h. Total net periodic benefit cost $  (56) $ 306 | $ i $ (6,729) - -

E. Defined Contribution Plan

During second quarter 2024, the Company’s Board of Directors approved the final termination of the
contribution plan.

defined

(13) Capital and Surplus, Dividend Restrictions and Quasi-Reorganizations
Not significant change

(14) Liabilities, Contingencies and Assessments
Not significant change

(15) Leases
Not significant change

(16) Information About Financial Instruments With Off-Balance Sheet Risk And Financial Instruments With
Concentrations of Credit Risk

Not significant change
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STATEMENT AS OF JUNE 30, 2024 OF THE MINNESOTA LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

(17) Sale Transfer and Servicing of Financial Assets and Extinguishments of Liabilities
A. Not applicable
B. Not applicable

C. Wash Sales

1. In the course of the reporting entity’s asset management, securities are sold and reacquired within 30 days of

the sale date.

2.The details by NAIC designation 3 or below, or unrated of securities sold during the year ended June 30,
2024 and reacquired within 30 days of the sale date are:

Cost of
Description NAIC Number of Book Value of Securities
P Designation Transactions Securities Sold Repurchased Gain (Loss)

Common Stocks - - - -

(18) Gain or Loss to the Reporting Entity from Uninsured A&H Plans and the Uninsured Portion of Partially
Insured Plans

Not applicable
(19) Direct Premium Written/Produced by Managing General Agents/Third Party Administrators
Not applicable

(20) Fair Value Measurements

A. The fair value of the Company’s financial assets and financial liabilities has been determined using available market
information as of June 30, 2024. Although the Company is not aware of any factors that would significantly affect
the fair value of financial assets and financial liabilities, such amounts have not been comprehensively revalued
since those dates. Therefore, estimates of fair value subsequent to the valuation dates may differ significantly from
the amounts presented herein. Considerable judgment is required to interpret market data to develop the estimates
of fair value. The use of different market assumptions and/or estimation methodologies may have a material effect

on the estimated fair value amounts.

Fair value is defined as the price that would be received to sell an asset or paid to transfer a liability (exit price) in
an orderly transaction between market participants at the measurement date. In determining fair value, the
Company primarily uses the market approach which utilizes prices and other relevant information generated by
market transactions involving identical or comparable assets or liabilities. To a lesser extent, the Company also
uses the income approach which uses discounted cash flows to determine fair value. When applying either
approach, the Company maximizes the use of observable inputs and minimizes the use of unobservable inputs.
Observable inputs reflect the assumptions market participants would use in valuing a financial instrument based on
market data obtained from sources independent of the Company. Unobservable inputs reflect the Company’s
estimates about the assumptions market participants would use in valuing financial assets and financial liabilities

based on the best information in the circumstances.

The Company is required to categorize its financial assets and financial liabilities carried at fair value on the statutory
statements of admitted assets, liabilities and capital and surplus according to a three-level hierarchy. A level is
assigned to each financial asset and financial liability based on the lowest level input that is significant to the fair

value measurement in its entirety. The levels of fair value hierarchy are as follows:

Level 1 — Fair value is based on unadjusted quoted prices for identical assets or liabilities in an active market.

Level 2 — Fair value is based on significant inputs, other than quoted prices included in Level 1, that are observable

in active markets for identical or similar assets and liabilities.

Level 3 — Fair value is based on at least one or more significant unobservable inputs. These inputs reflect the

Company’s assumptions about the inputs market participants would use in pricing the assets or liabilities.

The Company uses prices and inputs that are current as of the measurement date. In periods of market disruption,
the ability to observe prices and inputs may be reduced, which could cause an asset or liability to be reclassified to

a lower level.

Inputs used to measure fair value of an asset or liability may fall into different levels of the fair value hierarchy. In
these situations, the Company will determine the level in which the fair value falls based upon the lowest level input

that is significant to the determination of the fair value.
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STATEMENT AS OF JUNE 30, 2024 OF THE MINNESOTA LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

(20) Fair Value Measurements (continued)

1. The following table summarizes the Company’s financial assets and liabilities measured at fair value as of June

30, 2024 (in thousands):

Description Level 1 Level 2 Level 3 Net Asset Total
Value (NAV)
Cash equivalents $ 220,842 $ - $ - 9 - $ 220,842
Bonds
Industrial and misc $ - $ - $ - $ -
Common stock:
Industrial and misc $ 343,304 - $ 10,841 - $ 354,145
Preferred stocks $ 6,653 $ 14,659 $ _ _ $ 21,312
Derivative assets:
Derivative instruments $ 13,407 $ 1,312,113 $ -3 - $ 1,325,520
Futures - - - - -
Options - - - - -
Total derivatives $ 13,407 $ 1,312,113 $ - $ $ 1,325,520
Separate account assets $ 5,671,265 $ 24,228,323 $ 1,730 - $ 29,901,318
Total assets $ 6,255471 $ 25,555,095 $ 12,571 - $ 31,823,137
Derivative liabilities $ 7,553 $ 816,161 $ - $ - $ 823,714
Total liabilities $ 7,553 $ 816,161 $ - 3 - $ 823,714
2. Assets measured at fair value using significant unobservable inputs (Level 3):
Total
gains and
(losses)
Total gains  included
Balance at Transfers Transfers and in surplus
(in thousands) 04/01/2024  into level out of (losses) Balance at
3 level 3 included in Purchases  Sales Issuances 06/30/2024
net income
Common stocks $ 11,034 $ - $ - $ - % (193) $ - $ - $ - $ 10,841
Separate
account assets $ 1,924 - 1 - (92) - (107) 4 $ 1,730
Total $ 12,958 $ - $ 1 $ - $ (285) $ - $(107) $ 4 $ 12,571
1. Transfers of securities among the levels occur at the beginning of the reporting period.

2.

The methods and assumptions used to estimate the fair value of financial assets and liabilities are summarized
as follows:

Common and Preferred Stocks

The fair values of equity securities are based on quoted market prices in active markets for identical assets and
are classified within Level 1. The Company carries certain equity securities that are not priced on an exchange
classified within Level 2. The Company receives these prices from third party pricing services using observable
inputs for identical or similar assets in active markets. The Company carries a small amount of non-exchange
traded equity securities classified within Level 3.

Derivative instruments

Derivative instrument fair values are based on quoted market prices when available. If a quoted market price
is not available, fair value is estimated using current market assumptions and modeling techniques, which are
then compared with quotes from counterparties.

The maijority of the Company’s derivative positions are traded in the over-the-counter (OTC) derivative market
and are classified as Level 2. The fair values of most OTC derivatives are determined using discounted cash
flow or third party pricing models. The significant inputs to the pricing models are observable in the market or
can be derived principally from or corroborated by observable market data. Significant inputs that are
observable generally include: interest rates, foreign currency exchange rates, interest rate curves, credit curves
and volatility. However, certain OTC derivatives may rely on inputs that are significant to the estimated fair
value that are not observable in the market or cannot be derived principally from or corroborated by observable
market data. Significant inputs that are unobservable generally include: independent broker quotes and inputs
that are outside the observable portion of the interest rate curve, credit curve, volatility or other relevant market
measure. These unobservable inputs may involve significant management judgment or estimation. In general,
OTC derivatives are compared to an outside broker quote when available and are reviewed in detail through
the Company’s valuation oversight group.

7.7



STATEMENT AS OF JUNE 30, 2024 OF THE MINNESOTA LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

(20) Fair Value Measurements (continued)

The credit risk of both the counterparty and the Company are considered in determining the estimated fair value
for all OTC derivatives after taking into account the effects of netting agreements and collateral arrangements.

Cash equivalents
Cash equivalents include money market instruments. Money market instruments are generally valued using
unadjusted quoted prices in active markets and are reflected in Level 1.

Separate account assets

Separate account assets are reported as a summarized total and are carried at estimated fair value based on
the underlying assets in which the separate accounts are invested. Valuations for common stock and short-
term investments are determined consistent with similar instruments as previously described. When available,
fair values of bonds are based on quoted market prices of identical assets in active markets and are reflected
in Level 1. When quoted prices are not available, the Company’s process is to obtain prices from third party
pricing services, when available, and generally classified the security as Level 2. Valuations for certain mutual
funds and pooled separate accounts are classified as Level 2 as the values are based upon quoted prices or
reported net asset values provided by the fund managers with little readily determinable public pricing
information. Other valuations using internally developed pricing models or broker quotes are generally classified
as Level 3.

B. Not applicable

C. The following table summarizes by level of fair value hierarchy the aggregate fair value of all financial assets and
liabilities held by the Company as of June 30, 2024 (in thousands):

Not
Type of Financial Instrument Practicable
Aggregate Admitted Net Asset Carrying
Fair Value Asset Value Level 1 Level 2 Level 3 Value (NAV) Value
Assets:
Bonds $ 18,649,221 $ 21,225,190 $ 191,288 $ 14,635,230 $ 3,822,703 $ - $ -
Common stock 354,145 367,295 343,304 - 10,841 - 13,150
Preferred stock 92,815 98,900 7,384 14,659 70,772 - -
Mortgage loans 5,127,297 5,667,075 - - 5,127,297 - -
Short terms 71,235 71,250 49,369 21,866 - - -
Cash Equivalents 246,732 246,734 246,732 - - - -
Surplus Notes 139,856 189,627 - 139,856 - - -
Total investments $ 24,681,301 $ 27,866,071 $ 838,077 $ 14811611 $ 9,031,613 $ - $ 13,150
Derivative:
Derivative Assets $ 1,326,347 $ 1,325,520 $ 14,234  $ 1,312,113 § - $ - $ -
Total derivatives $ 1,326,347 $ 1,325,520 $ 14234 $ 1,312,113 $ - $ - $ -
Policy loans $ 1,229,915 $ 1,022,754 $ -3 - $ 1,229,915 $ - $ -
Separate account assets $ 29,901,318 $ 29,901,318 $ 5,671,265 $ 24,228,323 $ 1,730 $ - $ -
Total assets $ 57,138,881 $ 60,115,663 $ 6,523,576 $ 40,352,047 $ 10,263,258 $ - $ 13,150
Liabilities:
Derivative liabilities: $ 823,714 $ 823,714 $ 7,553 $ 816,161 $ - $ - $ -
Total liabilities $ 823,714 $ 823,714 $ 7,553 $ 816,161 $ - $ - $ -
Deferred annuities $ 2,007,843 $ 2235723 $ - $ - $ 2,007,843 $ - $ -
Annuity certain contracts $ 127,402 $ 139,254 $ - $ -3 127,402 $ - $ -
Other fund deposits $ - $ -8 - $ - % - $ - $ -
Supplementary contracts $ 187,435 $ 187,434 3 - $ - $ 187,435 $ - $ -
without life contingencies
Separate account liabilities $ 25,224,275 $ 25224275 $ 5,671,265 $19,551,280 $ 1,730 $ - $ -
Total liabilities $ 28,370,669 $ 28,610,400 $ 5,678,818 $ 20,367,441 $ 2,324,410 $ - $ -

D. The following table provides a summary of financial assets with a not practicable carrying value as of June 30,
2024 (in thousands):

Carrying Value Effective Interest Maturity Date Explanation
Rate
Common stock $ 13,150 N/A N/A Nonmarketable FHLB membership and

activity stock held at cost

E. Not applicable
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STATEMENT AS OF JUNE 30, 2024 OF THE MINNESOTA LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

(21) Other ltems

A. Not applicable

B. Not applicable

C. Other Disclosures
Risks
The Company’s financial statements are based on estimates and assumptions that are subject to significant
business, economic and competitive risks and uncertainties, many of which are beyond the Company’s control or
are subject to change. As such, actual results could differ from the estimates used in the financial statements and
the value of the Company’s investments, its financial condition and its liquidity could be adversely affected. The

following risks and uncertainties, among others, may have such an effect:

o Economic environment and capital markets-related risks such as those related to interest rates, equity
markets, credit spreads, real estate, and derivatives.

¢ Investment-related risks such as those related to valuation, impairment, and concentration.
e Business and operational-related risks such as those related to mortality/longevity, morbidity and claims
experience, reinsurers and counterparties, liquidity, ratings, competition, cyber or other information security,

fraud, and overall risk management.

e Catastrophic and pandemic event-related risks that may impact policyholder behavior and claims
experience, volatility in financial markets and economic activity, and operations.

e Acquisition, disposition, or other structural change related risks.

¢ Regulatory and legal risks such as those related to changes in fiscal, tax and other legislation, insurance
and other regulation, and accounting standards.

The Company actively monitors and manages risks and uncertainties through a variety of policies and procedures
in an effort to mitigate or minimize the adverse impact of any exposures impacting the financial statements.

D. Not applicable
E. Not applicable
F. No significant change

No significant change

r ©

Not applicable
I.  Not applicable

(22) Events Subsequent
Subsequent to June 30, 2024, the Company declared and issued a stock dividend of $2,999,850 to their parent company,
Securian Financial Group, Inc. This dividend will reduce the surplus of the Company by less than 1%, which does not
affect the reasonableness of the surplus in relation to the Company’s outstanding liabilities or the adequacy of the surplus
relative to the Company’s financial needs.

(23) Reinsurance

No significant change

(24) Retrospectively Rated Contracts & Contracts Subject to Redetermination.

No significant change
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STATEMENT AS OF JUNE 30, 2024 OF THE MINNESOTA LIFE INSURANCE COMPANY
NOTES TO FINANCIAL STATEMENTS
(25) Change in Incurred Losses and Loss Adjustment Expenses

Activity in the liability for unpaid accident and health claims and claim adjustment expenses is summarized as follows:

In thousands 06/30/2024 12/31/2023
Balance at January 1 $ 576,712 $ 617,902

Less: reinsurance recoverable 443,745 480,886
Net balance at January 1 132,967 137,016
Incurred related to:

Current year 71,322 144,003

Prior years (10,152) (11,141)
Total incurred 61,170 132,862
Paid related to:

Current year 17,791 64,632

Prior years 51,782 72,279
Total paid 69,573 136,911
Net balance at end of period 124,565 132,967

Plus: reinsurance recoverable 420,144 443,745
Balance at end of period $ 544,709 $ 576,712

The liability for unpaid accident and health claim adjustment expenses as of June 30, 2024, and 2023 was $2,647,000
and $2,713,000, respectively, and is included in the table above.

As aresult of changes in estimates of claims incurred in prior years, the accident and health claims and claim adjustment
expenses incurred increased (decreased) $(10,152,000) and $(11,141,000) as of June 30, 2024, and 2023, respectively.
The changes in amounts are the result of normal reserve development inherent in the uncertainty of establishing the
liability for unpaid accident and health claims and claim adjustment expenses.
The Company incurred $1,287,000 and paid $1,354,000 of claim adjustment expenses in the current year, of which
$923,000 of the paid amount was attributable to insured and covered events of prior years. The Company did not
increase or decrease the provision for insured events of prior years.
(26) Intercompany Pooling Arrangements
Not applicable.
(27) Structured Settlements
Not applicable
(28) Health Care Receivables
Not applicable
(29) Participating Policies
No significant change

(30) Premium Deficiency Reserves

No significant change

(31) Reserves for Life Contracts and Annuity Contracts
No significant change

(32) Analysis of Annuity Actuarial Reserves and Deposit Type Contract Liabilities by Withdrawal Characteristics
No significant change

(33) Analysis of Life Actuarial Reserves by Withdrawal Characteristics
No significant change

(34) Premium and Annuity Considerations Deferred and Uncollected

No significant change
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STATEMENT AS OF JUNE 30, 2024 OF THE MINNESOTA LIFE INSURANCE COMPANY
NOTES TO FINANCIAL STATEMENTS
(35) Separate Accounts
No significant change
(36) Loss/Claim Adjustment Expenses

No significant change
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STATEMENT AS OF JUNE 30, 2024 OF THE MINNESOTA 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, as requUIred DY the MOGEI AGE? .........c.c.cvcvceeueeeieeeeeceete et eeecae e e et ettt e e s ses et eseses e s saetesesenssseaeses et ensnssansesesanssssaesesesansnsssstesasansnsnansesanen Yes [ No [ X]
If yes, has the report been filed with the dOmICIIANY STAIE? ..ottt Yes [ No [ ]
Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the
reporting entity? ..... Yes [ No [ X ]
LT E= (=N el i =Ty To L USSP PSRRI
Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which
IS @I IMSUFEI? ...ttt ettt ae e e e e e e e a2 s e a2 s e a2 s e e s e 2 s e a2 s e 2o e a2 s e 2 s e a2 s e e 2 e e e e s e A2 s e e 2 A A2 s e a2 e e 2 s e e s e e e s e e e s e s st e st ee et s bt s s e Yes [ X] No[ ]
If yes, complete Schedule Y, Parts 1 and 1A.
Have there been any substantial changes in the organizational chart since the prior quarter end? ............ccocoviiiii e Yes [ X] No[ ]
If the response to 3.2 is yes, provide a brief description of those changes.
Valeyo Inc, a Canada domiciled noninsurance affiliate, was sold by Securian Canada Inc. Securian Specialty Lines, Inc, a Texas domiciled
surplus lines insurer, was incorporated on April 1, 2024, as a wholly owned subsidiary of Securian Casualty Company. ...........
Is the reporting entity publicly traded or a member of @ publicly traded GroUP? ..........ccoiiiiiiiii e Yes [ No [ X]
If the response to 3.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group. ..........cccceveiiiiiiiiiciciccee
Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? .............cccccooiiiiiiiiiiiicics Yes [ No [ X]
If yes, provide the name of the entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has
ceased to exist as a result of the merger or consolidation.
1 2 3
Name of Entity NAIC Company Code | State of Domicile
If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-
in-fact, or similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved? ......... Yes[ 1 N[ 1 NA[X]
If yes, attach an explanation.
Not applicable ....
State as of what date the latest financial examination of the reporting entity was made or is being made. ..... 05/03/2024
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. .............ccocevevevevecceeereeererecnnns 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
GALE). veeuirterieet ittt h R h sttt 06/18/2024
By what department or departments?
The Company completed a group level examination conducted by the Minnesota Department of COMMErce. .........ccceiveiiiiiiiiiiieiieneeseesiens
Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial
statement filed With DEPAMMENTS? ............ociiviieeeeeeeeeeeeee ettt e e e e e e s e e s e e s e st e s e e e e s e e e st et et e e esea e ses et eseseseseeseesnnesnseenananaens Yes [ ] No[ NAT X ]
Have all of the recommendations within the latest financial examination report been complied With? ... Yes[ 1 Nol| NAT X ]
Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or
revoked by any governmental entity during the reporting period? .... Yes [ No [ X ]
If yes, give full information:
[N o g=T o o] o%=T o= OSSPSR
Is the company a subsidiary of a bank holding company regulated by the Federal Reserve Board? .............ccoiiiiiiiiiiiiiieeieeeeeeeee e Yes [ No [ X]
If response to 8.1 is yes, please identify the name of the bank holding company.
[N o g=ToTo] [ o%=T oSV RPRPP
Is the company affiliated with one or more banks, thrifts or securities firms? .............coooi s Yes [ X] No[ ]
If response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit
Insurance Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate's primary federal regulator.
1 2 3 4 5 6
Affiliate Name Location (City, State) FRB [ OCC | FDIC | SEC
Securian Financial Services, INC. oo St. Paul, MN e ....NO.....]....NO.....|....NO.....|... YES....
Asset Allocation & Management Company, LLC Chicago, IL .... NO..... .NO..... NO.....|... YES....
Securian Asset Management St. Paul, MN .. NO..... WNO..... NO.....|... YES....
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STATEMENT AS OF JUNE 30, 2024 OF THE MINNESOTA 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? ................coceeverierereresiieceeieeeenns Yes [ X] No[ ]
(a) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional

relationships;
(b) Full, fair, a(F:)curate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
(c) Compliance with applicable governmental laws, rules and regulations;
(d) The prompt internal reporting of violations to an appropriate person or persons identified in the code; and
(e) Accountability for adherence to the code.
If the response to 9.1 is No, please explain:
[N o g=T o o] o%=T oSSR
Has the code of ethics for senior managers been amended? ... Yes [ X] No[ ]
If the response to 9.2 is Yes, provide information related to amendment(s).
The Company makes amendments to our Code of Ethics every year to maintain appropriate focus on emerging or relevant issues. ................
Have any provisions of the code of ethics been waived for any of the specified officers? ... Yes[ ] No[X]
If the response to 9.3 is Yes, provide the nature of any waiver(s).
Not applicable

FINANCIAL
Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? .................................... Yes [ X] No[ ]
If yes, indicate any amounts receivable from parent included in the Page 2 amount: ... T 5,314,105
INVESTMENT

Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities 1ending agréE@MENtS.) ............ccceuiiiiiriuereieiiiieeiese et se e Yes [ X] No[ ]
If yes, give full and complete information relating thereto:

FHLB Capital Stock - 10,000,000 On Deposit with states - 8,057,319 Pledged as collateral (excluding FHLB) - 76,364,659 Pledged as
collateral to FHLB - 2,661,321,619 Other - 157,043

Amount of real estate and mortgages held in other invested assets in Schedule BA: .....
Amount of real estate and mortgages held in short-term investments: ......................
Does the reporting entity have any investments in parent, subsidiaries and affiliates? ....
If yes, please complete the following:

Ves [ X1 No[ 1

1 2
Prior Year-End Current Quarter
Book/Adjusted Book/Adjusted
Carrying Value Carrying Value
3.
Preferred Stock $.
Common Stock . 5. ...539,855,059
Short-Term Investments ...... $.
Mortgage Loans on Real Estate $.
All Other .189,734,229 $. .203,578,586
Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) .... 703,200,129 $. ...743,433,645
Total Investment in Parent included in Lines 14.21 10 14.26 @DOVE ..........coiiiiiiiiiiiiiieeeeee e e D et B e
Has the reporting entity entered into any hedging transactions reported on SChedule DB7? ...........ccoiiiiiiiiiiiieeeeee s Yes[ X] No[ ]

If yes, has a comprehensive description of the hedging program been made available to the domiciliary state"
If no, attach a description with this statement.
Not applicable

Yes [ X] No[ 1 NAT ]

For the reporting entity’s security lending program, state the amount of the following as of the current statement date:
16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2. ..........ccccooeeienieiiiennene
16.2 Total book/adjusted carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2
16.3 Total payable for securities lending reported on the liability Page. .........cociiiiiiiiie e $

8.1



17.3
17.4

18.1
18.2

20.

21.

STATEMENT AS OF JUNE 30, 2024 OF THE MINNESOTA LIFE INSURANCE COMPANY

GENERAL INTERROGATORIES

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

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

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

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

1 2
Name of Custodian(s) Custodian Address
One Mellon Center, Pittsburgh, PA 15258
800 Nicollet Mall, Minneapolis, MN 55402
801 Walnut St, Des Moines, TA 50309 ......c.ccoooioioioeeee e

BNY Mellon
US Bank, N.A. ...
FHLB Des Moines

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

1 2 3
Name(s) Location(s) Complete Explanation(s)

Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? ......
If yes, give full information relating thereto:

Yes[ 1 No[ X]

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

Investment management — Identify all investment advisors, investment managers, broker/dealers, including individuals that have the authority to
make investment decisions on behalf of the reporting entity. For assets that are managed internally by employees of the reporting entity, note as

such. ["...that have access to the investment accounts"; "...handle securities"]
1 2
Name of Firm or Individual Affiliation

Securian Asset Management, Inc
Cohen & Steers Capital Management, Inc. ...
Macquarie Asset Management
Templeton Investment Counsel, LLC

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

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

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

1 2 3 4 5
Investment
Management
Central Registration Agreement
Depository Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With (IMA) Filed
109905 ..o Securian Asset Management, INC. ....ccoovvviecciiiiniiiisieien 5URRAMPUSELNW8AQJBST ........ SEC e NO..ovie

Cohen & Steers Capital Management, Inc. ...........
Macquarie Asset Management .................
Templeton Investment Counsel, LLC

Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? .................... Yes [ X] No[ ]
If no, list exceptions:
[N o) g=T o o] o%=T oL SRR

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

By self-designating PLGI securities, the reporting entity is certifying the following elements of each self-designated PLGI security:
a. The security was purchased prior to January 1, 2018.
b. The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.
c. The NAIC Designation was derived from the credit rating assigned by an NAIC CRP in its legal capacity as a NRSRO which is shown
on a current private letter rating held by the insurer and available for examination by state insurance regulators.
d. The reporting entity is not permitted to share this credit rating of the PL security with the SVO.

Has the reporting entity self-designated PLGI SECUMIES? ...........co i Yes [ ] No[X]

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

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

8.2



STATEMENT AS OF JUNE 30, 2024 OF THE MINNESOTA 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.

1.5

1.6

3.1

3.2

3.3

34

4.

4.1

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

B I 4 T T o= T 1= SRRSO B
B B Tt o oY g L= T 1Y FoT (o= o 1= B
1.13 COMMEICIAI IMOTIGAGES ..........vvvvieieieeee ettt ettt ettt et a e e e e st e s et e s es e ae e s e s et e s e s e s esess s s ss e s et e s et esesess s ss et esesesesesnssasssesasesesesn B 5,658,482, 363
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 $ 5,658,482, 363

1.2 Long-Term Mortgages In Good Standing with Restructured Terms

1.21 Total Mortgages in Good Standing With RESIUCIUrEd TEIMS..........ccueueveveeeececee e eeeceete e eeeessaeae e eeenesaese s esenssaetesesesensnanaenas $ 8,592,752

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

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

1.32 Residential Mortgages

1.33 Commercial Mortgages ...

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

1.4 Long-Term Mortgage Loans in Process of Foreclosure

B I 4 T o]y o= T 1= B
I Tty o LY g L= T 1Y FoT (o= o 1= B
1.43 COMMEICIAl IMOTIGAGES ... e iutieiti ittt ettt ettt ettt sh e s b e e s bt e bt e s bt e a bt eaeeea e e s he e eh e e eb e e b e e a b e e abeem bt eabeeheesheesheesbeenbeenbeenbeennennnn B
1.44 Total Mortgages in ProCess Of FOrECIOSUTE ..........o. ittt ettt e e s e e et e b e s e et e eneeenteeneeeneenneenen B
Total Mortgage Loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LiNes 3.1 + 3.2) ....ccoeveeicuerieeeeeececeee e eeeceeae e $ 5,667,075,115

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

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

Operating Percentages:

2.1 AGH IOSS PEICENT ......eeiieietetetceeee ettt ettt sttt et et s et et e s e ae et e s ss et et e s et essss s eseses et et esessas s eeesesese s et esese s et as et ebe s et essas s es et et et et esesess s eses et et e b et esnas SAeAeattet et esesenen ettt et et et enenene 29.000 %
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 0.160 ‘%
2.3 A&H expense percent excluding COSt CONtAINMENT EXPENSES .........c.c.eiiviiiieietetieiiee et eteteteseseseeees et e sesetesesessas et et st et esesesessss s sseseseseseseseas Saeseasaseseseseseseneneeasesesesenenens 64.000 %
Do you act as a custodian for health SAVINGS GCCOUNES? ...........c..ccueuiieieececee ettt tee ettt ee s e et sesenssaetetesesensssssesesesensssssetesasenssanaenas Yes[ ] No[X]

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

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

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

Fraternal Benefit Societies Only:

5.1

5.2

6.1

6.2

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

If no, explain:

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

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

[ Date [ Outstanding Lien Amount |
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STATEMENT AS OF JUNE 30, 2024 OF THE MINNESOTA 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, 2024 OF THE MINNESOTA LIFE INSURANCE COMPANY
SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

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

1 Life Contracts 4 5 6 7

2 3 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. AlADaMA ..o AL oo L o 13,100,225 |........... 1,814,582 |........... 8,863,425 |........... 1,459,015 |.......... 25,237,247
2. AIBSKA .ot AK e L o 1,207,497 |...............669,128 |...............637,635 |........... 1,751,058 |........... 4,265,318
3. Arizona ..... .. AZ ...47,229,206 |. .. .25,486,207 |.. .87,460,928 |..
4. Arkansas .. .. AR ... 4,924,020 |........... 1,637,840 |............1,219,741 |.......... 19,013,344 |..........26,794,945 |..
5. California .. ... CA . 156,499,013 |..........27,091,960 |.......... 18,493,026 |........ 120,476,844 |........ 322,560,843 |..
6. Colorado ...... ... CO ...30,577,285 |. .29,287,492 |.. .68,730,071 |..
7. Connecticut .. . CT ...17,468,407 |. . 8,405,857 .33,857,156 |..
8. Delaware ............. ... DE | . ...17,346,509 |...............540,385 |...............506,393 |.............. 206,204 . 18,599,491 |..
9. District of Columbia . . DC | sl fe 1,747,116 |. ..1,602,025 |........... 4,176,748 |..

40 014,408 |..
.35,528,025 |..
.. 1,126,780 |..
.. 3,632,587 |..

10. Florida ..
11.  Georgia
12.  Hawaii ..
13. Idaho ....

. 112,214,016 |.
...28,620,568 |.
... 11,240,514 |.
...10,724,100 |.

.. 204,673,968 |..
07,773,487 |..

.16,337,826 |..
... 16,439,248 |..

14.  lllinois ... L ...60,080,205 |. ..........98,548,593 |........ 173,580,537
15.  Indiana . . IN ...34,820,127 |........... 6,752,771 |........... 3,647,440 |........ 147,519,132 |........ 192,748,470 |..
16. lowa..... 1A ...27,128,500 |........... 5,123,381 |........... 1,262,427 |.......... 17,071,720 |..........50,586,028 |..
17.  Kansas . .. KS ... 12,004,925 |. e 6,488,860 |..........23,305,129 |..
18, KENUCKY ..o KY oo L o 8,705,337 |........... 5,337,267 |........... 2,252,629 |.......... 10,495,605 |.......... 26,790,838
19, LOUISIANG ...t LA ool o 19,703,121 |............9,942,603 |...........2,314,349 |.......... 17,766,515 |......... 49,726,588
20.  MaINe ...cocuueeerecicieinereercicssenessnicennes. ME - v L e 2,841,248 |........... 3,224,704 |...............833,340 |............... 834,295 |........... 7,733,587 |..
21.  Maryland R ...19,034,775 |. oo 12,460,749 |.......... 38,994,784 |..
22, MasSaChUSEES ...........cccoeucucuruririecicicireeeeas MA ool o 31,754,664 |.......... 9,668,844 |........... 2,603,254 |.......... 19,361,655 |......... 63,388,417

23, MChIGAN ... Ml e b e 66,952,037 |.......... 19,886,854 |............9,594,211 |.......... 22,673,752 |........ 119,106,854

24. Minnesota . .. MN ...64,832,224 |. 343,625,747 |........ 448,199,195 |..

25.  Mississippi .. MS ...13,007,668 |. e 33,279,580 |..

26, MiSSOUI w..oovvveveeeiccceeieveeeeeeseeeneneeeeeee. MO o L e 36,168,187 |........... 7,663,651 |........... 4,108,940 |..........32,103,795 |.......... 80,044,573

27. MONtaNA .....oovveveeeeeceieeeeeeeeeeneeeeeeeees. MT e L e 6,228,535 |...............907,551 |...............302,49% |...............656,522 |........... 8,095,102

28. Nebraska .. ...18,683,600 |. .29,243,59% |..

29. Nevada........ . ...10,547,939 |. .. .18,789,120 |..

30.  New Hampshire ........cccoceeeieieicieiceene NH e b e 8,131,684 |........... 5,075,053 |...............626,534 |........... 5,769,525 |.......... 19,602,796 ,
31, NEW JEISeY ...oeoveveieeeieieieieiee e NJ [ L o 45,732,073 |.......... 19 246 919 |........... 2,936,404 |............6,979,720 |......... 74,895,116 |............ 4,611,904
32.  New Mexico . NM ... 7,606,359 |. 3,038,088 |. .13,145,267 |.. ..223,783
33. New York ..... NY ...10,137,768 |. ...157,329 |. , . .10,760,421 |.. ..247,251
34. North Carolina .. ...NC | . ...29,841,676 |. ..16,585,181 |. .11 661 748 |.. .68,529,526 |.. . 4,236,930
35.  North Dakota .. ND | . ... 8,134,373 |. ..5,980,265 |. .19,977,243 |..

36. OhiO .ccoveuenen . OH ...55,659,405 |. .. 6,593,689 |. .81,058,630 |..

37. Oklahoma . ... OK ...12,887,673 |. .16,694,998 |.. .34,830, 141 |..

38. Oregon......... ... OR ...12,790,298 |. ...3,127,939 |..........21,391,900 |..

39. Pennsylvania ... .. PA | . ...50,451,846 |. .21,058,164 |........ 117,857,216 |..

40. Rhode Island .... .RI | bl f 7,411,279 |. , e 583,844 .... 14,065,915 |..

41.  South Carolina . sc ...20,404,618 |. ...7 828 601 |.. .. 2,042,940 |.. .38,303,437 |.. ,
42.  South Dakota ... .. SD ... 3,492,480 |. ...448,822 |.. .16,082,749 |.. .21,198,857 |.. 1 286 181
43. Tennessee ... .. TN ...38,205,718 |. 21,271,222 |.. .69,410,047 |.. ..349,316
44, Texas ....... TX . 171,410,785 |. .56,164,851 |........ 283,092,659 |.. 13,603,666

45. Utah.... . uT ...15,491,704 |. .31,843,018 |.. 52,112,157 |..
46. Vermont VT . ... 4,408,817 . ..6,711,674 |..
47, VArGINIA ceeeeeecieieieeeeeee e VA |l fs 223,714,784 ,491, ,239,474 |........ 247,881,087
48. Washington ........ccccueeeerueinieirieesieeseeeees WA |l f 24,973,792 ... 8,998,235 , 756, ,582,956 |.......... 49,311,348
49. West Virginia ...557,810 |............1,606,140 |.............. 173,791 |.......... 8,079,579 |..
50. Wisconsin .... . . . . 7,631,060 |. ,746, .. oo 158,316,095 |..
51, WYOMING evieeininiiieeeieieieee e , 115,856 |- 883,675 |.vevvene 314,970 | 13,625 |.......... 6,328,126
52.  American Samoa ..........ccceceeeiieeeiineenineeans AS
53. Guam ............. .. GU
54. Puerto Rico ...... ... PR | .
55. U.S.Virginlslands ..........cccocoviiiiniiniinnnn. VI b e o
56. Northern Mariana Islands ....................ccc... MP
57. Canada .......ccccceevveennens .. CAN
58. Aggregate Other Aliens .. OT
59.  Subtotal ......cccciiiiiiiii
90. Reporting entity contributions for employee benefits
PIaNS. .| 0, O O e
91. Dividends or refunds applied to purchase paid-up
additions and annUIties.............c.ccceeeeereeereeereens foreene XXX [ 13,859,306 |.....cvovvevererciiiins o [ [ 13,859,306 |.cvooveveiiieiiieiins
92. Dividends or refunds applied to shorten endowment|
or premium paying period...........ccccccevuveeeeeciiinnes foneees 0, O O e
93.  Premium or annuity considerations waived under
disability or other contract provisions.................... 2,634,4% 2,983,566
94.  Aggregate or other amounts not allocable by State..|....... XXX.......foceeeeiiiiiiiiins K . OO ..
95.  Totals (Direct BUSINESS)........cccuevrueirieinicinieiennns . XXX..... .1,768,689,776 |. ,381, .....1,309,385,957 |..... 3,707,004,415 |..
96. Plus Reinsurance Assumed. XXX .... 493,194,101 |. . 23,201,3% |[.....ccovnee 26,966 |........ 516,422,461 |..
97  Totals (All Business).... . .2,261,883,877 |. 419,546,8% |........ 232,583,180 |..... 1,309,412,923 |..... 4,223,426,876 |..
98. Less Reinsurance Ceded.........c.covvvrreeeencnenenenensforerees XX e 753,848,185 |........... 1,264,938 |.......... 24,409,579 |..... 1,223,905,013 |..... 2,0083,427,715
99. Totals (All Business) less Reinsurance Ceded XXX 1,508,035,692 418,281,958 208, 173,601 85,507,910 2,219,999, 161 170,688,733
DETAILS OF WRITE-INS
58001. Other Alien . . 13,288 |.. ..2,653 |.. ..753,399 |.. ..135,209
58002. ....ocovveennen. . SR
58003. ..ooiiiiirieriiereeeee e XK erien e fe e
58998. Summary of remaining write-ins for Line 58 from
OVErfloW PAGE ....eeeviiiiiiiiiieiiiiieeeee e e D, & GO U U AU AU OPPP O RRRROP RN
58999. Totals (Lines 58001 through 58003 plus
58998)(Line 58 above) XXX 737,458 13,288 2,653 753,399 135,209
9401.
9402.
9403.
9498. Summary of remaining write-ins for Line 94 from
OVErflOW PAGE ...ovvvviiiiiiiiiiciiiiieeeee e e D, & GO U U AU AU OPPP O RRRROP RN
9499. Totals (Lines 9401 through 9403 plus 9498)(Line
94 above) XXX
(a) Active Status Counts:
1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG...........cccccccvveinr weeene 53 4. Q- Qualified - Qualified or accredited reiNSUrer..............cocerieerieerieeieees ceeeeneas
2. R - Registered - Non-domiciled RRGS..........coiiiiiiiiiiiiceeeeeee et ene aeaineeas 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, 2024 OF THE MINNESOTA LIFE INSURANCE COMPANY

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

Organization Chart of Minnesota Mutual Companies, Inc., Subsidiaries, and Affiliates

Policyholders of Minnesota Mutual Companies, Inc.

Board of Directors

Minnesota Mutual Companies, Inc.
Federal Tax ID# 41-1919754

Securian Holding Company
Federal Tax ID# 41-1919753

Securian Financial Group, Inc.
Federal Tax ID# 41-1919752

Robert Street Property Management, Inc.
Federal Tax ID# 41-2016575

1880 Reinsurance Company
NAIC Company Code 16879

Securian Asset Management,
Inc.

Ochs, Inc.
Federal Tax ID# 41-1598541

Lowertown Capital, LLC
Federal Tax ID# 47-4991843

Federal Tax ID# 85-2629314

Federal Tax ID# 41-1792781

Securian Holding Company Canada, Inc.
British Columbia, Canada
74646-9899

Securian Ventures, Inc.
Federal Tax ID# 41-1972962

Securian Financial Services, Inc.
Federal Tax ID# 41-1486060

Minnesota Life Insurance Company, MN
NAIC Company Code 66168
Federal Tax ID# 41-0417830

Securian Casualty Company, MN
NAIC Company Code 10054
Federal Tax ID# 41-1741988

Empyrean Holding Company, Inc.
Federal Tax ID# 84-3895731

Securian Canada, Inc.
British Columbia, Canada
74565-5720

Marketview Properties, LLC
Federal Tax ID# 27-1769315

Marketview Properties I, LLC
Federal Tax ID# 27-2123801

Marketview Properties IlI, LLC
Federal Tax ID# 45-4174429

Marketview Properties IV, LLC
Federal Tax ID# 45-4174567

Allied Solutions, LLC
Federal Tax ID# 35-2125376

Securian Specialty Lines, Inc., TX
NAIC Company Code 17631
Federal Tax ID# 99-2262045

Empyrean Benefit Solustions, Inc.
Federal Tax ID# 20-3029813

 E—

Securian Life Insurance Company, MN

NAIC Company Code 93742
Federal Tax ID# 41-1412669

Oakleaf Service Corporation
Federal Tax ID# 41-1412668

Canadian Premier Life Insurance

Company
Canada

14047-8595-RC0001

Company
Canada

Canadian Premier General Insurance

14047-8637-RC0001

Armour Group Inc.
Canada
78833-1882-RC0001

Securian AAM Holdings, LLC
Federal Tax ID# 90-0481794

-

Asset Allocation &
Management Company, LLC
Federal Tax ID# 36-4418695

Vero, LLC
Federal Tax ID# 35-2300612

Allied Dispatch Soutions,

LLC

Federal Tax ID# 47-1226103

Clauson Dealer Services,
LLC
Federal Tax ID# 41-1979087

Empyrean Insurance
Services, Inc.
Federal Tax ID# 20-4986276

Loan Armour Insurance

Solutions Inc.
Canada
78769-4314-RC001

Vehicle Armour Inc.
Canada
82872-2710-RC0001

Integrated Warranty
Services Inc.
Canada
89189-9098-RC0001

Inc.

Premium Services Group

Canada
86877-1627-RC001

VA Insurance Services Inc.
Canada
79347-2077-RC0001

Auto Club of America,

Federal Tax ID# 47-0856127

Auto Help Line

Corp. America, Inc.

of

Federal Tax ID# 11-2433287

Dominion Automobile
Association (2004) Limited
Canada
85129-2540-RC0002
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STATEMENT AS OF JUNE 30, 2024 OF THE MINNESOTA LIFE INSURANCE COMPANY

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
POLICYHOLDERS OF MINNESOTA MUTUAL
. 0869 ...[Minnesota Mutual Group ............cc..o.. | ... 16879 ....[85-2629314 .. | ..ooociiiiis | i | s 1880 REINSURANCE COMPANY ........eeeveeeiiiiiinns VT IA........ SECURIAN FINANCIAL GROWP, INC. ............... OWNership.....ccooiiuiiieieiiiiieeeeee .100.000 ... | COMPANIES, INC. ....ccceveeiiiiiiiiiieeeeae N0
POLICYHOLDERS OF MINNESOTA MUTUAL
............................................................................ 47-1226103 .. | .ooeooiiiin | e | eeeeiiieeiiiiieeeeeeeeee. | ALLIED DISPATCH SOLUTIONS, LLC ...eeeeeeeeeeee s TNec [ e DSLece i [ ALLIED SOLUTIONS, LLC ...eeeeeeeeiiieeeeeees [Ownership...eecccoci .1 280,000 ... | COMPANIES, INC. ....oovviiiiiiiiiiiiiis | N0 08
POLICYHOLDERS OF MINNESOTA MUTUAL
............................................................................ 35-2125376 .. | .eoeiriviinn | e | e | ALLIED SOLUTIONS, LLC weveeeeiiiieeeeceeeeees [ INc DS [MINNESOTA LIFE INSURANCE COMPANY ............ [Ownership........cococcoiiiiiiiiiinnn.ii . 100,000 ... | COMPANIES, INC. ...ooevveeieiiiiiiieeeiiis e N0 s s
POLICYHOLDERS OF MINNESOTA MUTUAL
........................... ARMOUR GROWP INC. ... LCAN....)......NIA....... | SECURIAN CANADA, INC . [ Ownership .100.000 ... | COMPANIES, INC. .... N0
POLICYHOLDERS OF MINN
............................................................................ 36-4418695 .. | .....occcooeer | cevieiiiiiis | eeeeiiiiieeiiieeeeeeeeee. | ASSET ALLOCATION & MANAGEMENT COMPANY, LLC . |.. IL.....[.......DS........ [SECURIAN AAM HOLDINGS, LLC .........cccoceeee. [OWnership......ooooiiiiiiiiiiii. ] .66.000 ...  COMPANIES, INC. ...ocvveeiiiiiiiiiieeiiiis [ N0 s s
POLICYHOLDERS OF MINNESOTA MUTUAL
............................................................................ 47-0856127 .. | .eeeeriecinn | e | e, |AUTO CLUB OF AMERICA, CORP. .......ccocecceeeeeen [ OKeuiiof eeesi DS.occeoo [ ALLIED DISPATCH SOLUTIONS, LLC ............... [Ownership.......oooiciiiiiiiiiiienno.. . 100.000 ... | COMPANIES, INC. ...evveeieeiiiiiieeeiiis [ N0 e o
POLICYHOLDERS OF MINNESOTA MUTUAL
............................................................................ 11-2433287 .. eeeeiiieiis | e | e | AUTO HELP LINE OF AMERICA, INC. .......ooccceen .. OK.ooo].......DS........ | ALLIED DISPATCH SOLUTIONS, LLC ............... | Ownership.....ccccceeiiiiiineneiiinnneen . 100,000 ... [COMPANIES, INC. .ooooiiieiiiiiiiiiieeeees [ NO s s
POLICYHOLDERS OF MINNESOTA MUTUAL
......................................................................................................................................................... CANADIAN PREMIER GENERAL INSURANCE COMPANY . |..CAN....J.......lA........| SECURIAN CANADA, INC .......cccoreirivcnnnnenns [Ownership. ..o f 100,000 ... JCOMPANIES, INC. ..ooveiiiiiiiiiiiiiiiees | N0 el e
POLICYHOLDERS OF MINNESOTA MUTUAL
......................................................................................................................................................... CANADIAN PREMIER LIFE INSURANCE COMPANY ..... |..CAN....J.......lA........| SECURIAN CANADA, INC .......cccoreeriviunnnnenns [Ownership.. ..o f 100,000 ... | COMPANIES, INC. ..ooeeeeiiiiiiiiiiieees | N0 s e
POLICYHOLDERS OF MINNESOTA MUTUAL
............................................................................ 41-1979087 reveevmneeees | eeeeeeeeeiieees | e, [ CLAUSON DEALER SERVICE, LLC .....cceveeeeeiienn | DEcccc | e DSLcccco o | ALLIED SOLUTIONS, LLC .eeeveeiiiieeeeeeeeees | Ounershipa..oocnlf 175,000 .| COMPANIES, INC. .ooeeiiiiiiiiiiieeees | NO e 2 s
DOMINION AUTOMOBILE ASSOCIATION (2004) POLICYHOLDERS OF MINNESOTA MUTUAL
......................................................................................................................................................... LIMITED oo eiieeeeeeiieeeeeeeeees | LCANGL ) Lo DS | ALLIED DISPATCH SOLUTIONS, LLC ............... |Ownership.........ccoooiiiiiiiiiiiininnnf . 100,000 ... JCOMPANIES, INC. ..oooeoiiiiiiiiiiiiiees | N0 el e
POLICYHOLDERS OF MINNESOTA MUTUAL
............................................................................ 20-3029813 .. | ..ooooieciinn | eeeeeeieiiiiiis | eeeeiiieeeiiieeeeeeeeee. | EMPYREAN BENEFIT SOLUTIONS, INC. .......cocoo.. [..DE.....f......NIA....... [EMPYREAN HOLDING COMPANY, INC. ............... [Ownership......ccccooooiiiiiiiiiiin. . 100,000 ... | COMPANIES, INC. ...ocevvveiiiiiiiiieeeieis [ N0 s s
POLICYHOLDERS OF MINNESOTA MUTUAL
........................... 84-3895731 .. EMPYREAN HOLDING COMPANY, INC. . . DE.....]......NIA....... | SECURIAN FINANCIAL GROUP, INC. Ownership ..96.370 ....| COMPANIES, INC. .... N0
POLICYHOLDERS OF MI
............................................................................ 20-4986276 .. | .....occoooer | eevviieiiiiiis | eeeeiiieeeeciiieeeeeeeeee. | EMPYREAN INSURANCE SERVICES, INC. ......ccoeees [ TX.oouof oen i  NIALLLL... [EMPYREAN BENEFIT SOLUTIONS, INC. ............ [Ownership.......ccooociiiiiiiiiiinneo . 100,000 ... | COMPANIES, INC. ...oeeveeiiiiiiiiieeiiiis [ N0 s o
POLICYHOLDERS OF MINNESOTA MUTUAL
......................................................................................................................................................... INTEGRATED WARRANTY SERVICES INC. ..............|..CAN....J......NIA....... [ARMOUR GROUP INC .......cevvriiiiiiinnneenncnens | OWRErShip. .o} . 100,000 L [COMPANIES, INC. oo [ NO s s
POLICYHOLDERS OF MINNESOTA MUTUAL
......................................................................................................................................................... LOAN ARMOUR INSURANCE SOLUTIONS INC. ..........|..CAN....J......NIA....... | ARMOUR GROUP INC ........ccccoummrerriiiinnnnennes |Ownership...ooooiinnf 100,000 ... JCOMPANIES, INC. ..oovvieeiiiiiiiiiiees | N0 el e
POLICYHOLDERS OF MINNESOTA MUTUAL
............................................................................ 47-4991843 .. | ..oooiiiiiis | e e, | LOWERTONN CAPITAL, LLC ..o [ DB o  NIALLLLL.. [ SECURIAN FINANCIAL GROUP, INC. ............... [Ownership......ccoooociiiiiiiiiinnno . 100,000 ... | COMPANIES, INC. ..oevveeieeiiiiiieeciiis [ N0 s s
POLICYHOLDERS OF MINNESOTA MUTUAL
............................................................................ 27-2123801 .. | oeeiiiiiis | e | e | MARKETVIEW PROPERTIES 11, LLC ..o [ MNL | eeeiDSLLLLL o [MINNESOTA LIFE INSURANCE COMPANY ............ [Ownership........cooccoiiiiiiiiiinnno . 100,000 ... | COMPANIES, INC. ...evveeiiiiiiiiieeeiiis e N0 s
POLICYHOLDERS OF MINNESOTA MUTUAL
............................................................................ 45-4174429 .| ooooiiiiii | e . | MARKETVIEW PROPERTIES 111, LLC .o [N | eeeilDSLLLLeo o [MINNESOTA LIFE INSURANCE COMPANY ............ [Ownership.........ooccoiiiiiiiiiiinneoi . 100,000 ... | COMPANIES, INC. ...evveeiieiiiiieeiiiiis [ N0 s
POLICYHOLDERS OF MINNESOTA MUTUAL
............................................................................ A5-41T4567 .. | eoeeeiicn | e | . | MARKETVIEW PROPERTIES IV, LLC ...eeeeeeeeeeees [ MNL | oeenDSLLLLLoo [MINNESOTA LIFE INSURANCE COMPANY ............ [Ownership........cccoccoiiiiiiiiiiinnnoi . 100,000 ... | COMPANIES, INC. ...eveeeriiiiiiiiiieiiis [ N0 s s
POLICYHOLDERS OF MINNESOTA MUTUAL
............................................................................ 27-1769315 .. | ooeiiiicis | e | e | MARKETVIEW PROPERTIES, LLC ... [ MNL | e DSLLLLLo [MINNESOTA LIFE INSURANCE COMPANY ............ [Ownership........cooccoiiiiiiiiinnnoi . 100,000 ... | COMPANIES, INC. ...oevveeeiiiiiiiiieiiiis [ N0 s o
POLICYHOLDERS OF MINNESOTA MUTUAL
0869 ...|Minnesota Mutual Group .............ccccc. |.eees 66168 ....|41-0417830 .. MINNESOTA LIFE INSURANCE COMPANY ............... LN .| SECURIAN FINANCIAL GROUP, INC. Ownership .100.000 ... | COMPANIES, INC. .... N0
POLICYHOLDERS OF MINNESOTA MUTUAI POLICYHOLDERS OF MI
............................................................................ 411919754 .| e | | e, | MINNESOTA MUTUAL COMPANIES, INC. .....ooeeeeeees [oo MNLof oo  UIP.LLeees [COMPANIES, INC. e [ OWnershipe.eeeec00.] . 100000 ... | COMPANIES, INC. ...oeeviieiieiiiiieecces [ N0 s o
POLICYHOLDERS OF MINNESOTA MUTUAL
............................................................................ 41-1412668 .. | ...ooooceoiin | e | eeiiiieeeeeeeee. | OAKLEAF SERVICE CORPORATION ......eeeeeeiieeees [ MNLLL | e DSLLLLeoo [MINNESOTA LIFE INSURANCE COMPANY ............ [Ownership........cococooiiiiiiiiiiiineoni . 100,000 ... | COMPANIES, INC. ..ooeveeeiiiiiiiiieeeiiis [ N0 s o
POLICYHOLDERS OF MINNESOTA MUTUAL
............................................................................ 41-1598541 .. | oeiiiiis | | s |OCHS, NG e [ MNGL O NTALLLLLLL [ SECURTAN FINANCIAL GROUP, INC. ..........c... [Ownership.......oooociiiiiiiiiinno . 100,000 ... | COMPANIES, INC. ...eevveeeieiiiiiieeeiis [ N0 s s
POLICYHOLDERS OF MINNESOTA MUTUAL
......................................................................................................................................................... PREMIUM SERVICES GROWP INC. .........cccoooeeenn | .CANL...J ... NTA...... | ARMOUR GROUP INC .........cccoevneeriiinnnnneee. | Ownership...ooiiiiiiiineeneen f . 100,000 L. JCOMPANIES, INC. ..oovviiiiiiiininiiiiiines | N0 s s
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STATEMENT AS OF JUNE 30, 2024 OF THE MINNESOTA LIFE INSURANCE COMPANY

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
POLICYHOLDERS OF MINNESOTA MUTUAL
............................................................................ 41-2016575 .. | ..eeerieeiien | eeeeeiiiiis | eeeiiiiieeciiiieeeeeeeee.. | ROBERT STREET PROPERTY MANAGEMENT, INC. ... [..MN.....[......NIA....... [SECURIAN FINANCIAL GROUP, INC. ............... [Ownership......ccccoooiiiiiiiiiiii . 100,000 ... | COMPANIES, INC. ...ceeveeiiiiiiiieiiiiis e N0 s o
POLICYHOLDERS OF MINNESOTA MUTUAL
............................................................................ 90-0481794 .. | ..oooiiiiis | e | eeiiieiieeeeeeeee. | SECURIAN AAM HOLDINGS, LLC ....eeeeveeeeeeeees [ DB | eeeiiDSLeceo o [MINNESOTA LIFE INSURANCE COMPANY ............ [Ownership........ccccooiiiiiiiiinnno . 100,000 ... | COMPANIES, INC. ...oevveeiieiiiiiieieiiis [ N0 s o
POLICYHOLDERS OF MINNESOTA MUTUAL
............................................................................ 411792781 .| e | e e, | SECURIAN ASSET MANAGEMENT, INC. ......ccoeeees [.MNL.f ... NIAL...... [ SECURIAN FINANCIAL GROUP, INC. ............... [Ownership......ccccoooiiiiiiiiiiino . 100,000 ... | COMPANIES, INC. ...ooeveeeieiiiiiiieieiiis e N0 s
POLICYHOLDERS OF MINNESOTA MUTUAL
........................... SECURIAN CANADA, INC ... L.CAN....)......NIA....... | SECURIAN HOLDING COMPANY CANADA, INC ....... |Ownership .100.000 ... | COMPANIES, INC. .... N0
POLICYHOLDERS OF MINN
0869 Minnesota Mutual Group ...........ccccee | ... 10054 ... [41-1741988 .| oooiiiiies | i | s SECURIAN CASUALTY COMPANY .........ccccccenenennne NG IA........ SECURIAN FINANCIAL GROWP, INC. ............... OWNership.....ccooiiuiiieieiiiiieeeeee .100.000 ... | COMPANIES, INC. ....ccceveeiiiiiiiiiieeeeae SN0
POLICYHOLDERS OF MINNESOTA MUTUAL
............................................................................ 411919752 .| eeeiiiici | | e, | SECURIAN FINANCIAL GROUP, INC. ........ooeeoeees [ DE..oof..ee.  UDP....... [ SECURIAN HOLDING COMPANY .........cceeeeeeeees [OWnership.. ..o . 100.000 ... | COMPANIES, INC. ...eeveveieiiiiiiieeeceis e N0 s s
POLICYHOLDERS OF MINNESOTA MUTUAL
............................................................................ 41-1486060 .. | ......cccooor | ceiiieiiiiiis | eeeiiieeeeiiieeeeeeeeee. | SECURIAN FINANCIAL SERVICES, INC. .....occoees [L MNLL.f ..o NIAL...... [ SECURIAN FINANCIAL GROUP, INC. ............... [Ownership......ccccoooiiiiiiiiiinno . 100.000 ... | COMPANIES, INC. ...ceveeeieeiiiiiieieiiis [ N0 s o
POLICYHOLDERS OF MINNESOTA MUTUAL
............................................................................ 411919753 .| eeeiiiiii | e e, | SECURIAN HOLDING COMPANY .......ooeeiiiiiieeneeees [ DB e  UIP.LLLLL. [MINNESOTA MUTUAL COMPANIES, INC. ............ [Ownership.......cccoocciiiiiiiiiino . 100,000 ... | COMPANIES, INC. ..oeeveiiiiiiiiiieieiiis [ N0 e o
POLICYHOLDERS OF MINNESOTA MUTUAL
......................................................................................................................................................... SECURIAN HOLDING COMPANY CANADA, INC ..........|..CAN....J......NIA....... | SECURIAN FINANCIAL GROUP, INC. ............... |Ownership........ccooceriiiiinniiiiinnnf . 100,000 ... JCOMPANIES, INC. ..ooooviiiiiiiiiiiiiiieees | N0 el e
POLICYHOLDERS OF MINNESOTA MUTUAL
0869 ...|Minnesota Mutual Group .............ccccc. |.eees 93742 ... [41-1412669 .. | ..o | e [ SECURIAN LIFE INSURANCE COMPANY ................ NG DS........ MINNESOTA LIFE INSURANCE COMPANY ............ OWNership.....ccooiuiiieiiiiiiieeeeee .100.000 ... | COMPANIES, INC. ....ccceveeieiiiiiiiieeeeae N0
POLICYHOLDERS OF MINNESOTA MUTUAL
0869 ...|Minnesota Mutual Group .............ccccc. |.eees 17631 ... [99-2262045 .. | ..ooocciiiies | i | s SECURIAN SPECIALTY LINES, INC. ...ccceeerrnnnes LT IA....... SECURIAN CASUALTY COMPANY ........cccoecuvienns OWNership.....ccoeiuiieeieiiiiieeeeee .100.000 ... | COMPANIES, INC. ....cccvvvieiiiiiiiiieeeeae SN0
POLICYHOLDERS OF MINNESOTA MUTUAL
............................................................................ 41-1972962 .. | eoeeiiicis | e | e, | SECURIAN VENTURES, INC. oo [ NG|  NTALLLLLL. [ SECURIAN FINANCIAL GROUP, INC. ............... [Ownership.......coooociiiiiiiiiiiinno. . 100,000 ... | COMPANIES, INC. ..eeveeeeiiiiiiieeeiiis e N0 s s
POLICYHOLDERS OF MINNESOTA MUTUAL
........................... VA INSURANCE SERVICES INC. . L.CAN....)......NIA....... | ARMOUR GROUP INC Ownership .100.000 ... | COMPANIES, INC. .... N0
POLICYHOLDERS OF MI
......................................................................................................................................................... VEHICLE ARMOUR INC. ......cceveeeeeiiiiieeeeeeeens | LCANG L O NTALLLL | ARMOUR GROUP INC e | Ounershipu.cc £ 100,000 .. | COMPANIES, INC. .eeeveiieiiiieiiieees | N0 el e
POLICYHOLDERS OF MINNESOTA MUTUAL
............................................................................ 35-2300612 .. | .eoeeriiiiiine | e | e |VERO, LLC e [ DB DS [ ALLIED SOLUTIONS, LLC ... [Ownership...eecceo 01 293,000 ... | COMPANIES, INC. ...eooveiiiiiiiiiiiiiis | N0 4
Asterisk Explanation
1. ..| Non-Controlling Interest held by members of Empryean Management. ...
2. ..| Non-Controlling Interest held by Clauson Holdings, Inc. ....
3. ..| Non-Controlling Interests are held by unrelated individuals.
4. .| Non-Controlling Interests are held by unrelated individuals. ......




STATEMENT AS OF JUNE 30, 2024 OF THE MINNESOTA LIFE INSURANCE COMPANY

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

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

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

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

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

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

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

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

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

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

enter "SEE EXPLANATION" and provide as an explanation that the company is utilizing an ongoing statement of exemption. .............. NO

YES

AUGUST FILING

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

Explanation:

Not applicable

Not applicable

Reasonableness & Consistency of Assumptions Certification filed.

Reasonableness & Consistency of Assumptions Certification (Updated Market Value) filed.
Reasonableness & Consistency of Assumptions Certification (Updated Market Value) filed.

Not applicable

Bar Code:

TR AN AR

6 6 1 6 8 2 0 2 4 4 9 0 0
TEARROA AN RI

6 6 1 6 8 2 0 2 4 3 6 5 0
e
XXXV [Document Identifier 445]

6 6 1 6 8 2 0 2 4 4 4 5 0
ety iaessitacsiaa | RNNLAW SN QA
Method required by Actuarial Guideline XXXVI [Document Identifier 447]

6 6 1 6 8 2 0 2 4 4 4 7 0 0
rmesasssetis = | I ANLAW A
Actuarial Guideline XXXVI [Document Identifier 448]

6 6 1 6 8 2 0 2 4 4 4 8 0 0
e |||

6 6 1 6 8 2 0 2 4 7 0 0 0 0

0

o
—

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

o o
I — E—
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STATEMENT AS OF JUNE 30, 2024 OF THE MINNESOTA LIFE INSURANCE COMPANY

OVERFLOW PAGE FOR WRITE-INS

Additional Write-ins for Summary of Operations Line 53

1
Current Year
To Date

2
Prior Year
To Date

3
Prior Year Ended
December 31

5304.
5397.

Change in discretionary reserve
Summary of remaining write-ins for Line 53 from overflow page

................ (43,000,000)
(43,000,000)

.............. (189,000,000)
(189,000,000)

15




STATEMENT AS OF JUNE 30, 2024 OF THE MINNESOTA 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 46,167,432 |.ocecene 48,933,295
2. Cost of acquired:
2.1 Actual cost at time Of @CQUISITION ..ottt ettt e e e et e et e et e sneeeseesseenneenseenees [eesseenseeiseesensesnenseennnens [eneenseenseeise e e e s e eaneeanees
2.2 Additional investment made after aCQUISITION ...........c.iiiiiiiiieie ettt nesnesnesies [eerneeiteeieeeite e e [eaeeee e
3. Current year Change iN @NCUMDIANCES .........cciuiiiiiii ittt ettt ettt b e s bt e bt e bt e bt ea bt eaeesaeesheesbeesbeeabeenbeensesnnesnnesnnes [snteessensseessnnseenteenteeiteees [oreeiseeteete et e essesaeenaeeaes
4. Total gain (I0SS) ON GISPOSAIS ........eeiiiiieiieiee ettt ettt e et e e et e ea e e eae et e e s e easeeneeaaseemeeaseeasee st eseenseanseenseenseaneesseenneanans [senseensesseasnesensennnsanens [eseensesnseniseeaeeeeeaseeaaens
5.  Deduct amounts reCeived ON AISPOSAIS ..........coiuiiiiiiieieiiee ettt e sae e st e se e b e e sseeaeeeaeeeseesseenseenseeseenseanneanneans |srteete et e et e e et e e e s [oreente et et
6. Total foreign exchange change in book/adjusted Carrying VAIUE ............coeiiiiiiiiiiiiiieie ettt s saeesbeens [eeessse e eaeees [oaeeiseese et e
7. Deduct current year’s other than temporary impairment reCOGNIZEA ............cociiiiiiiiiiiieie et sneees [oeeese e e ereees [oaeeiseeite et e
8. Deduct CUITENt YEAr'S AEPIECIATION .............cveveveeceieieiieeeteeetee ettt ettt s e e s s st esesesessasassssesesesesessasnasesesesesnanas [oeeeseseseeeeenene 1,382,932 | 2,765,863
9. Book/adjusted carrying value at the end of current period (LINes 142+3+4-5+6-7-8) .........cocoeveverereueeeeeeeeieeereieseessesesesesenes |oeeeeeeeeieeens 44,784,500 |......cceveenene 46,167,432
10. Deduct total NONAAMItEEA @MOUNTS ..ottt e e e e e e e e st e e aeeeaeeeseeeseenseenseenseenseenseensesnsesneenne [ssesssenseeiseeiteente et e eteens [oaeeseeteeeessneeasenanenanenes
11. Statement value at end of current period (Line 9 minus Line 10) 44,784,500 46,167,432
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 YEaI ............cceueiiieivereriiieieeseereeiseessens [oeececeeeees 5,558,251,117 |............ 5,263,732,777
2. Cost of acquired:
2.1 Actual cost at time of acquisition .
2.2 Additional investment made after acquisition .
3. Capitalized deferred interest and other .............
4. Accrual of discount ............ccccoeeiiiiinnn.
5. Unrealized valuation increase/(decrease) ..
6. Total gain (loss) on disposals .................
7. Deduct amounts received on disposals ..
8. Deduct amortization of premium and mortgage interest points and commitment fees .........
9. Total foreign exchange change in book value/recorded investment excluding accrued |nterest
10. Deduct current year’s other than temporary impairment recognized ..............ccocvvviinininicnnse 097,
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) ......... |-ceeeeueeee. 5,667,075,115 |............ 5,558,251,117
12.  Total valuation @lIOWANCE ............c.ccoiiiii s
13.  Subtotal (Line 11 plus Line 12) .
14. Deduct total nonadmitted amounts
15. Statement value at end of current period (Line 13 minus Line 14) 5,667,075,115 5,558,251,117
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 1,576,258,576 |............ 1,548,316,444
2. Cost of acquired:
2.1 Actual cost at time Of ACQUISITION .........c.coviieieeeeeecececcceee ettt ettt ettt es s san s s sesesesessasnnnns |oeeeesenseeeeaene 73,363,161 |..cooveee 167,854,217
2.2 Additional investment made after aCQUISITION ............iiiiiiiiiei ettt neseesnees [eerneeiteeite et e et e e e snenaeens [esee e e
3. Capitalized deferred iNtErest aNd OThET ..........oui ittt et st e s be e be e beebesnnesnnesnnes [onessseeseenseenae et e et e e e ees [oaeeseete et e e e e e
4. Accrual of discount
5. Unrealized valuation INCrEASE/(AECIEASE) .............cvcveueviuieieeeeeeseeeteteseseeees et et e tetesesesssesssesssesesesessas et st ssesesesesessasesssssasesesesesssnsans [seseseseneseeenens 1,352,316 |cecvevineee (49,024,889)
6. Total gain (loss) on disposals ............. 32,422,611 | 46,435,159
7. Deduct amounts reCeived ON AISPOSAIS ..............coccueveveveeceeeeeeeeeeeeeaeeeeeteeeseaeaesesesesesassesesesesssssssesesassssssssesssassssssssesasasssasssannans oesesescnesesens 66,796,799 |....ocvvnenn 111,607,327
8. Deduct amortization of premium and dEPreCIAtION .............ccc.cviviviueuerieiiiee ettt ettt es et sesesss s ssesesesesesesnanas [oeeeeeseseeeaeaene 5,687,184 |......cc.c.cc.. 10,312,263
9. Total foreign exchange change in book/adjusted Carrying VAIUE ............couiiiiiiiiiiiiiieie ettt sneesbeens [ernessseesse s e e e eieees [oaeeiseete et e
10. Deduct current year's other than temporary impairment rECOGNIZEA ............c.cvoveveveviveueuereeieeeeeeeeteee e eseses s es s enans [eoeseeeeneneeenas 2,370,878 |..cooviee 5,407,105
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .......c.cocoeveveurueireieiererereeeeeeeeeeiens [eeeieeens 1,608,646,030 |............ 1,576,258,576
12.  Deduct total NONAAMIEA GMOUNES ...........c.cvevieieieieiiieeteteteeeee ettt ettt ss s s s s e s et esess s s s sesesesessasasasssseseseseanas [eeesesenennenenenas 5,750,778 |...oveverennee. 5,686,537
13.  Statement value at end of current period (Line 11 minus Line 12) 1,602,895,252 1,570,572,039
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 YEA ...........cccoeeiiririeieieieeeeeese e [eoeeeas 21,776,368,501 |.......... 21,484,163,912
2. Cost 0f bonds and STOCKS @CGUITEM .........ooovviveeeeeececeeeee ettt e e et ea s easesnssesesesessasesnssasasnanns [eeeneneenes 1,269,248,717 |............ 2,343,249 172
3. Accrual of discount .... 13,617,798 |........o....... 22,048,494
4. Unrealized valuation iNCrEASE/(AECIEASE) ...........ceuiurierirereriiiieseseseseiseseseseseses st esssse s s st sssss s st st sssesesesessssssesesasassssnsesesesesssnns [eessacscesesnanas 38,809,073 ..o (14,857,550)
5. Total gain (Ioss) on diSPoSals ...........cccceeveririeieeerereenns (3,865,449)|.....cecvrene (2,393,297)
6. Deduct consideration for bonds and StOCKS AISPOSEA OF ...........c.cveveviueuiiiieeeeeeeeeeeeeeeee et e et eeese e sesesesesessseanannans [oeesenenesaeen 842,975,669 |............ 2,003,994,108
7. Deduct amortization Of PrEMIUM ...........c.coiiiuiiiieee it ietet et et et et et ete st ete et et et et e s e b e e et ess st esestese st esessebe et ebensesensssessssessssesesaerens [oeeeesensesennans 13,438,549 |................ 29,180,932
8. Total foreign exchange change in book/adjusted CarryiNg VAIUE ..........ccovieiueriiriniieiieteiienicisieteeseseessiesessesesesiesessesessssesansfoesesesannseaees (6,616,698)|....ccncvceeenne 3,635,733
9. Deduct current year's other than temporary impairment FECOGNIZEA ...........covriririririeueieiiiiri sttt sesseseses [oeseseeeeseseeseeesseeeeeeeeeaes [oeeeeeeeeeeas 22,291,846
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees ....................................... (4,011,078)
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10) ........ccevererereeereririrreeeeeeeressnens |eeeenn22,231,239,937 | 21,776,368,501
12.  Deduct total NONAAMItEEd BMOUNES .......c.cuririieiiiiriririiceeiee ettt tes e sesenenenssenenenensnnns [ronmememnnnnnnennnnes 10, 193 i 10,153
13. Statement value at end of current period (Line 11 minus Line 12) 22,231,229,784 21,776,358,348
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STATEMENT AS OF JUNE 30, 2024 OF THE MINNESOTA 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
BONDS
To INAIC T ()t bbbttt et [ 12,438,796,948 |................ 372,861,430 |.......ocone.c. 431,969,767 |............. (119,835,752)|.......... 12,438,796,948 |.......... 12,259,852,859 |....oooveeeeiecieerreeces e 12,447,836,851
2. NAIC 2 () ettt h et h et b b b a b e e e et h ekt b et bt bbb st et et et e eneas [re s 8,425,661,963 |............... 116,777,371 | 145,887,225 |................ 141,199,473 |.......... 8,425,661,963 |........... 8,537,751,582 [...ceoveiiriiccirriccs e 8,269,463,221
3. NAIC 3 (8) coeeveteiiiieieie ettt ettt ettt h et s ettt b s R ettt s R R bR R et e st s et s st st s s bt en et e [eeee e 522,766,336 |..eoveeeeereecinieirineeeens freeereneeieinens 16,240,846 |................ (23,426,618)................ 522,766,336 |....c.ccocvnve. 483,098,872 |....oeoeeeeceeeeieeeeees [ 503,772,641
. INAIC 4 () oottt ettt b bbb et b ekt b et h et b et h st ettt e bt ettt et ettt eaeas [ s 39,603,239 |- e 7,231,315 [ (6,968,375) ...ccocvrnenee 39,603,239 |.........c....... 25,403,549 |......oooiiiiines e 39,868,035
5. NAIC B () ettt ettt n e [er s 9,221,374 .o 21,120 | [ 6,965,412 | 9,221,374 |...cooovee 16,207,906 ..o e 9,199,146
6. INAIC B (@) vttt ettt bttt e e bt b et b £ b £ bk b e ekt bt b et bttt a et ettt es 16,589 17 17 16,589 16,589 16,590
7. Total Bonds 21,436,066,449 489,659,920 601,329,171 (2,065,843) 21,436,066,449 21,322,331,356 21,270, 156,484
PREFERRED STOCK
8. INAIC 1 bbbt b ettt bens [reese e 76,825,000 [-..eveeeereeeeirereceieieinines [oreneeeeieinseneesisineneenees |oessesisereneee et seeeinene [eereeeneneneean 76,825,000 |....ccoovenevee 76,825,000 |-..eoveeeereeeeieeeecinicieenes [ereeeeieienens 76,825,000
NAIC 2 .ttt ettt h e bt h et bRt bt b st bkt ekt b et b et bt b st et a et a e et ebeenetens [rrereen e 26,408,005 |.....ooiieieenienies [ 8,500,000 |..ocvevreriiiiennne 66,224 |.....ceenune 26,408,005 |........co...e. 17,974,319 | oo, 25,840,487
TO0. NAIC 3 bbbt b b e b e bbbt b et b et enens [seee et 1,890,528 |- o [ LI 7 1,890,528 |....cccovoieenee 1,891,700 |oeeeeeccceeeeccees [ 2,348,830
TA. NAIC 4 ettt bbbt a bt h bt b et bttt bt bttt bt a et eaete e eaes [reener e 1,781,448 | [ o (69,164)|.......coovvnneee 1,781,448 |...ccovve. 1,712,284 | [ 1,872,118
T2, NAIC B et b bbbttt [see s 525,139 [ [ e (28,197) | e 525,139 [ 496,942 ... e 530,923
T80 INAIC B .ttt h bbb h e e bt bt bt bttt ettt e et et n et
14, Total Preferred STOCK ..ot 107,430,210 8,500,000 (29,965) 107,430,210 98,900,245 107,417,358
15. Total Bonds and Preferred Stock 21,543,496,659 489,659,920 609,829,171 (2,095,808) 21,543,496,659 21,421,231,601 21,377,573,842

(a) Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:

NAIC 1 §

................. 97,141,587 ; NAIC2 $ ...ccoevovvvevevivervceeee 5 NAIC 3 §

NAIC 4 §

................................... ; NAICS5 §

...... S NAICB $..........




STATEMENT AS OF JUNE 30, 2024 OF THE MINNESOTA 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 71,249,646 XXX 70,839,028 104,467 98,447
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying value, DECembEr 31 Of PrIOT YEAT ........cccvcvveveveeeeeeeeieieieieeeteeeae et sesesessas s s s seseseseas [eoesenensasneeneeas 9,721,051 | 60,910, 186
2. Cost of Short-term INVESIMENTS ACGUINET ..........c.ceiiiieieeeececeee ettt ettt ea st sese s s s s s e st et eseasas s s sesesesesnanas [eeeeeanenneas 120,692,142 |............... 110,589, 145
3. ACCTURN OF GISCOUNL ....vteeiececteteeeiicaeteee e e eseeeeeee e e eseseseee e eseseseeee a2 eseseseeee e e sesesee e e 2 aeseseseeee e e s e s eeeees s e snsesesessansesesesessnnsnsnseen [emanaciceseseasnacans 935,386 |- 2,700,494
4. Unrealized valuation iNCrEASE/(AECIEASE) ......c.uteiuiiiuiiiiiit et iteestee st ettt et eaeeaaeesaeesbeesbeesbe e bt eabeeaseensesseesheesbeesbeebeenseennesnnesnnes [esaeeaeanessesnsssnssnessaeass [seseessesiaessesaesaesaaesaaeas
5. Total gain (I0SS) ON QISPOSAIS ........c.ceeiieiereieeeeeieeee et ettt ae s s st esesessas s ssesesesessssssasssesesesesessssssssesesesesessanas |oeseesesesssenenenenaes 14,874 | (15,239)
6. Deduct consideration reCeived 0N ISPOSAIS ................c.cueveuiuioieeiiieiteteteseseeeeees s e se et esesees s et st s sesesesessss s st ssesesesesessanesssasssesesesesnas |oessesesensaenens 60,113,807 |.covenenene 164,463,489
7. Deduct amortization OF PrEIMIUM .............c.couiuiuiiieeeeeee ettt ceeee ettt ettt et s e s st esesesesesesese s ss st esesesesessss s esssesesesesesssnssesssssesesesesnns [oeneassseseseseseneneeannsasennaes [oeteseseneeneneneseeeeesenaens 46
8. Total foreign exchange change in book/adjusted Carrying VAIUE ............couiiiiiiiiiiiiiiieie ettt s sreesree s [oreesiie s ees [oaesisesee e
9. Deduct current year’s other than temporary impairment r€COGNIZEM ............ooiiiiiiiiiii i ees [oee s ees [oaesiee s
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........c.ceeurueiieieeeierereeeeeeeeeeie e [eeeeeseneeeeeas 71,249,646 |.........coceeeeee 9,721,051
11.  Deduct total NoNadmitted @MOUNLS ... e oo e e s e e e e s neees [srnmsmnaeneeseneeeenesnaeaennes [eteeee e e et e e
12. Statement value at end of current period (Line 10 minus Line 11) 71,249,646 9,721,051

S103




-

S © ® N o o s w N

_ A
N =

3.2

3.3
4.1
4.2

STATEMENT AS OF JUNE 30, 2024 OF THE MINNESOTA 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, PHIOF YEAT) ......c.ccvivieiuereriiriisiuesetesssssesesessssssssssesesassssssssesessssssssssesesessssssssesessssnsns sesssesessssses 428,026,342
Cost Paid/(Consideration RECEIVEA) ON AAGIIONS .............c.eveviiieeieieieiiseieeeteseiee sttt sttt ssesese s sssssesese s s ssssssese s s s s sssese s ss s sesesesssnsnsnsesenes taesesesesnencs 189,168,422
Unrealized Valuation INCrEASE/(ABCIBASE) ..............cuevrueveeieiereerereeseeessaesesse s ss et sae s s s et sae s ss s s s s st s s e s s et s e s s e s st s et s e s s e s s et s s s sassesas s sensesansans | febessssesscsisas 41,926,994
SSAP NO. 108 AUJUSEMENES ...ttt bbb bbb bbb E e E e E £ 4R E €4 E £ E £ S E £ E £ £ E e £ E e E e S E £ b e AR e b e E e e E e e b e b e e b e e bbbt e bttt ettt b b nre e

Total gain (I0SS) ON tErMINALION FECOGNIZEM ..........euiveviiiieieieeteiet sttt eese sttt ees et be b st ses bbbt s sese s s e s s sese s s e bbb s e s es e bbb s s st b e b s essn e s et e b sassssnsntes febebesassesnees 62,598,468
Considerations received/(Paid) ON tEIMINALIONS ............ccc.eiiiiueueteieiieietetete st se st e ettt s sesessssssssesesess s s e sesesessssassesese s ssssssesesessssssnsesesessnns tbebesisnsasenes 225,806,711
440 7251 o PP PP PP PPOS
Adjustment to the Book/Adjusted Carrying Value of NEAGEd HEM ..o bbbttt bttt n eateaseasesreare s e e s e sre e
Total foreign exchange change in BOOK/AGJUSIE CAMYING VAIUE ..........c.cueueuiriiiiririiteteietiese sttt sttt st st sese st s se s ssesesesesese e ss st esebesesasenessssssases ressesesesesnineas 5,892,331
Book/Adjusted Carrying Value at End of Current Period (LiNes 14+2+3+4+5-8+T+8+9) .......c.ccviuiuireiiiieieieieieieeseiese et ssse st ssssesesesennns sesssssseesenns 501,805,846
Deduct NONAAMIIEA @SSELS .........ciiiiii i b e b b e E e b e b e s b e E e s E e e b e e b e e R e e E e e E e e E e e R e SR e e E SR e R R e R e R e R e R e e e s AReeEeeEeaeae e
Statement value at end of current period (LiNe 10 MINUS LINE 1) ....c.cviiuiueuiiiiieeecteteise ettt ssete bt eb bt b b ss st ae s sssn st b b s s sn et ebebasans toeeesesisnenes 501,805,846

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/Adjusted carrying value, December 31 Of Prior YEar (LINE B, PriOT YEAI)........cueiuiiieeieeieeiie ettt ettt e e et et e eaeeeaeees e e sae e b e e abeenseeaseeneeaneeasees Sasessaesssesaseesaeasaeaaasanaeans
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COIUMN) .......ociiiiiiiiiiiiiiie e e
Add:

Change in variation margin on open contracts - Highly Effective Hedges
3.11 Section 1, Column 15, current year to date MinNUS ..........cccceiiriiiiiiis e,
3.12 Section 1, COIUMN 15, PIIOT YA .....ccuiiiiieiiiiee ittt rie s eesieese e se s s e a s sae e seabeeaesssessessaessreesreesreeas

Change in variation margin on open contracts - All Other

3.13 Section 1, Column 18, current year to date MiNUS ............ccccveveveieeiies covrerereeieieeeens 826,585

3.14 Section 1, Column 18, prior year
Add:

Change in adjustment to basis of hedged item
3.21 Section 1, Column 17, current year to date MiNUS ..........cccceeiiriiiiiiis e,
3.22 Section 1, COIUMN 17, PIIOT YA .....ccuiiiiiiiiiiee ittt ettt ettt see s eesieesres s e s s e e b e e e s b s sae s saabeeaesssesssessaessreesbeesreeas

Change in amount recognized
3.23 Section 1, Column 19, current year to date MiNUS ..........cccccoveveveieeiiies covverereereeeeeens 826,585
3.24 Section 1, Column 19, Prior YEAr PIUS ..........c.cvevevereeeeeieieereteseeeeeseiaies ereresesseseeeseeens 829,781
3.25 SSAP NO. 108 @QJUSIMENLS ........cvcvevivieiiiiieietetetetcece ettt et eeesass eseseaesesesaeaebes e et et aesseaene aeeseseseseneeasaesees (3,196) oo (3,196)
5100} o) =TI (g Lo i o g UL I L= 0 OO
Cumulative variation margin on terminated contracts during the YEar ................ccceueueuieeeieirieieiererceees e 19,473,605
Less:
4.21 Amount used to adjust basis of hedged item ...
4.22 AMOUNE FECOGNIZEA .......evvveeeeeeieieeeteteee ettt easnnes feseseneaeaesees 19,473,605
4.23 SSAP NO. 108 AQJUSIMENLS ........ocevviveretieieieeee et teteteteeeee et et sesesees seeeteseaeeaeseseeseseseseeanaene eaeassessesesess 19,473,605
510 o) o) =TI (g Lo oy o g UL I L= OO
Dispositions gains (losses) on contracts terminated in prior year:
5.1 Total gain (loss) recognized for tErMINALIONS IN PIIOT YEAI .........oiuiiiiiiitieie ettt ettt ettt ettt et e eaeesheeebeeehe e b e e bt eabeem bt em et eaeesheeeheeebeeabeebeen Seemeeeaeesaeesaesaesaeasaeeaeeas
5.2 Total gain (loss) adjusted into the hedged item(s) for terminationNs N PriIOT YEAI ..ottt e et e e st e s Seesaesaeesaeesaesaessaesaeeaae s
Book/Adjusted carrying value at end of current period (LINES 1+2+3.3-4.3-5.1-5.2) ...ttt b e e b e e s b e eseeeaee s Saseeaeeaeaaesaesaaesaeesaae e
[DLte[Vle (o) = T g ol EoTe [Ty t=To IR= T 1o U T TR

Statement value at end of current Period (LINE 6 MINUS LINE 7) ......oiuiiiuiiiiiiiiii ettt ettt ettt he e bt bt e s bt e ke e bt e a bt e a bt ea et eae e she e eheeebeeabeabeen Seemeeaaeeaaeesaesaesneeaaeeaneas
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STATEMENT AS OF JUNE 30, 2024 OF THE MINNESOTA 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
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STATEMENT AS OF JUNE 30, 2024 OF THE MINNESOTA 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 ......iuiieeiieieieiteieee ettt et see et es s ses e ses e ee s s s s s s s ses e85 s s s ses et et ee s ettt ses s ens s ens s nne bsseseseesees 501,805,846

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

TOtal (LINE 1 PIUS LINE 2) ..ottt ettt es s s s s s s s et et essassssnsssesesesesssnsnensnsnesenenseenne e 501,805,846
Part D, SECHON 1, COIUMN B ........ouiuiiiiieieicte ettt ettt s e s s s s e s s s s s e s e s s e s s s s s s s s s et ensesensnas oebseebses 1,325,519,937

Part D, SECHON 1, COIUMN 7 .....ouiiiiiiiiei ettt s e s s e ns s seb et e s et s s snsenne besastesantes (823,714,090)

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

Fair Value Check

Part A, Section 1, Column 16 501,805,846

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

TOtal (LINE 7 PIUS LINE 8) ..ottt ettt s et et et e s e sssnsssesesesessannnenssenenennnenss s 501,805,846
Part D, SECHON 1, COIUMN O ..ottt s e s s s s e s e st n s s s st ensesenaens sebseesces 1,325,519,937

Part D, SECHON 1, COIUMN 10 ....uiiiiiieiiieieiee ettt e e s s s e s s s s s es e s s st et e s s es s ennsenne fesssbesantaes (823,714,090)

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

Potential Exposure Check

Part A, SECHON 1, COIMN 27 .....uiuuiuuieiiiiiieiieirete et se b ss ettt eniee | sosessesinsinsneas 3,426,668
Part B, SECHON 1, COIMN 20 ......cuuieuieieieiarseesieieeeseeseeseseesseesee e sse e ssesseases bbb bbbttt eniee sosessnsinsinians 30,083,577
Part D, SECHON 1, COIUMMN T2 ...ttt taeneas | sosessnsinsinia 33,510,245
Total (Line 13 plus Line 14 MiINUS LINE 15) ....c..iiiiiiiiiiiieeeee et snesnennenens i
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STATEMENT AS OF JUNE 30, 2024 OF THE MINNESOTA 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 PriOF YEAT ..........c.c.cucueueiieieieeeteeeecee ettt eaeass s sesesesesesssnnas [ereseeeseeeenens 546,664,257 |............... 202,249,120
2. Cost Of Cash eqUIVAIENTS ACGUITET ..........c.ccoiiieeieeceeeceeeeeieee ettt ettt s e s e eas s s s s et eseseas s s s sesesesesessssnansanas [eoenensnenes 2,703,178,310 |........... 5,069,054 ,808
3. ACCTUAN OF GISCOUNL ...ttt ettt e eseseeee s e e eseseeees e e s eseseeee e s seseseeeeee e seseseseeee s anseseeeseeseansnseseses s s snsesesesssnsnsesesessnnnns [ortreesnacaceeenes 3,085,015 |ooeeicnee 1,244,768
4. Unrealized valuation iNCrEASE/(AECIEASE) .........eeiuiiiiiiiiie it itee sttt ettt et ettt e saeesheeabeesbe e bt enbeeneeansesaeesheesbeesbeenbeeseenesnesne [sesaeesesnessesesssssnesiaesss [oeseessesiaessesiaeseesaaesanens
5. Total gain (I0SS) ON QISPOSAIS ........c.ceiiieiereieeeeeeeeieiete ettt s et et esess s s s sesesesessssasasssesesesesesssssssseseseseseseanns |oeseesesesssenenenenaes (5,171 | 271
6. Deduct consideration received 0N ISPOSAIS ................ceueueuiuiieiiieeieieteseseeee e st ettt esessses st ssesesesessssssesssssesesesesssssesssssaseseseans |oeseesesees 3,006, 188,39 |............ 4,725,884,710
7. Deduct amortization Of PrEMIUM ........oiiiiiii ettt ettt eae e ae e s bt e she e bt e bt e a bt eabeemeesaeesheesheesbeenbeenbeenbeenneannesnnes [oeessiessesinssisesiaesinesaeans [oaessestesnesseesaeesae e eaes
8. Total foreign exchange change in book/adjusted Carrying VAIUE ............couiiiiiiiiiiiiiieie ettt sree b s [oeeesiie s ees eaesieesae e
9. Deduct current year’s other than temporary impairment r€COGNIZEA ..........c.coouiiiiiiiiiiiiie e ees [oee s ees [oaesieesiee s
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........cccceirierrrererereeeeeeeieieeseeeeeesenens [ereeeeeeeeens 246,734,017 | 546,664,257
11.  Deduct total NONadmitted @MOUNLS ... oo e e e e e e e e e e s nenees [snnmemnaeeese s eee e s naeeennes [eeeees e e et e e
12. Statement value at end of current period (Line 10 minus Line 11) 246,734,017 546,664,257
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STATEMENT AS OF JUNE 30, 2024 OF THE MINNESOTA 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 Cost brances Year ciation |Recognized| brances | (11-9-10) Value Disposal Year Disposal Disposal Disposal brances Incurred
Minnesota Life Center 400 Building
........................................... Saint Paul ... Nl 0978072022 L | DETECT e foin o e [ [ [ [ [ e e e e e | 2,740,795 ... 4,632,018
Minnesota Life Center 401 Building
........................................... Saint Paul ..o M.l 00978072022 L. DTt L foiiiiiiin [ [ fonn 1,382,932 | e | (1,382,982) ) e e e e feeeeeeeeeeeen. |00 8,680,173 ... 12,025,723
0199999. Property Disposed 1,382,932 (1,382,932) 11,370,968 16,657,741

0399999 - Totals

1,382,932

(1,382,932) 11,370,968 16,657,741




[AVE|

STATEMENT AS OF JUNE 30, 2024 OF THE MINNESOTA 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

Niles ....
Visalia .

Anaheim
Hoboken
Seattle ....
Houston .
Mi lwaukee

Milwaukee ..

Hous ton

Bridgeville ..

Cheektowaga ..

Meridian Township ...

Washington D.C.

. 04/02/2024 ..
. 04/06/2024 ..
. 04/09/2024 ..
. 04/29/2024 ..
. 04/29/2024 ..
. 04/30/2024 ..
.05/01/2024 ..
. 05/08/2024 ..
. 05/10/2024 ..
. 05/16/2024 ..
. 05/15/2024 ..
. 05/30/2024 ..
. 06/06/2024 ..

....4,300,000 |...
....6,250,000 |...
.. 47,500,000 |...
....6,750,000 |...
.3,200,000
.5,800,000
.8,000,000
....5,400,000 |...

.. 13,800,000
.. 95,900,000

. 19 500,000
.. 21,400,000
.. 10,900,000
.. 36,000,000
.. 13,260,000

Englewood .. . 06/06/2024 ..
Sunnyvale .. . 06/06/2024 ..
Portland ... . 06/20/2024 .. . .
Twinsburg .. . 06/27/2024 .. .. ....5,000,000 |... .. ....9,350,000
RUXEON ettt et ettt e e e et e e e e e e e e e e rre e eeernnn e eernrnn e e eeren e eeeennnnans 06/27/2024 .oovvees |oeennaae e 5762 |ueeneeieeiiiiaaieeinia e eeeennaas 6,000,000 [.eeeennneieiiiii e e rrinn e e ereniineeeeee Jerrnaaeeeennnn e eeernnnaaeeenees 19,200,000
0599999. Mortgages in good standing - Commercial mortgages-all other 187,568,000 415,980,000
0899999. Total Mortgages in good standing 187,568,000 415,980,000
1699999. Total - Restructured Mortgages
2499999. Total - Mortgages with overdue interest over 90 days
3299999. Total - Mortgages in the process of foreclosure
3399999 - Totals 187,568,000 415,980,000
Showing All Mortgage Loans DISPOSED Transferred or Repaid During the Current Quarter
1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1" 12 13 Book Value/
Recorded Current Recorded
Investment Year’s Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase/ |(Amortization)| Impairment | Interest and | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value | Disposal eration Disposal Disposal Disposal
ATDUGUErQUE ..vvveeiiiiiieiciiiieeeeens [eniieee e L AR RN 05/14/2012 06/01/2024
Brea ..ooeeeeeeniiieemnnieeeeeenneeeeeennnn Jeenneeeeeeennes Chececc e [t 07/01/2014 ....08/17/2024 ....
AV ) RN 1. RN (SUUUORRUUURRR AR 07/01/2014 ....06/17/2024 ....
Huntington Beach ........oeevveemenonreeens |oemmnneeeenen CAecc e e et 07/01/2014 ....08/17/2024 ....
074 T ) RN . AU [SRRUUUOURUUURRR R 07/01/2014 ....06/17/2024 ....
Redlands .... 07/01/2014 ....08/17/2024 ....
Lake Forest ... 07/01/2014 .. .06/17/2024
Camarillo ... 07/01/2014 .. .06/17/2024
Camarillo .. 07/01/2014 .. .06/17/2024
..... 07/01/2014 ....08/17/2024 ....
Sun City West ooovvvveeiiiiiiiiiiiiiiiiiin v A [ e e 03/27/2014 ....06/28/2024
Lynmwood ....oeeeeevnneeeeemnieeeeeenne Jeemneeeeeeee WA e e 04/29/2014 ....05/01/2024
AnNapolis ..oeeeeviiinniiiiiineeceriins e M [ 04/17/2014 ....05/01/2024
ROCKVI 1€ veeeneieieeeeeieeeeeeeenieeee Jeemmeeeeeeeeee D [ s [ 05/12/2014 ...04/01/2024 e IR .
Davenport ....ooviiiiiiiinniiiiiiiiinnnniiens Jovennnneneenens Wi fooeee s o 11/27/2019 04/11/2024 ... ...t 3,749,086 |....oevvniiiiiiinnnns foonniiiiiiiiiniiiiins i o e foreiiiiiin o 3,708,578 |.......... 3,708,578 |.uvueiiiiiiiiiniiins fovvvvniniiiiiiiiinns oo
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STATEMENT AS OF JUNE 30, 2024 OF THE MINNESOTA 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
Houston ....ooeevvveeiiiiiiiiniiceiiens v T foeeeeeee e e 02/14/2020 ....06/27/2024 ...1,727,645 |.
2731 Santa Cruz .......oooeeeeeeeeeenennnnnnnnns foveeeeevenneneens Chuveiiiiiiiiiines Joeeeeees v o 11/30/2021 ...04/26/2024 ...8,571,210 |.
0199999. Mortgages closed by repayment 63 586,772 62,436,629 62 436,629
1895 Lo Medley .o e Fla s s e 07/20/2005 .....|oeeeveernnns e feeeeeeees 1,060,249 [ oo [ fo e e [ e LA R AU N
T I Y AR 07/20/2005 ...1,248,131 |.... .. 157,882 |...
Hous ton 07/18/2005
06/12/2006
Phi ladelphia ... 01/17/2007 ..
Bolingbrook . ... 07/06/2007 ..
Lincolnton .. .05/22/2007 ..
San Mateo ... 07/29/2008
Chula Vista ... 05/28/2009
Oxon Hill 08/28/2009
Laurel 08/28/2009
Glen Burnie . 10/26/2009
Vancouver ... 12/17/2009
San Jose ... 07/01/2010
Van Buren Tounship 07/12/2010
Asheville ... ... 07/21/2010 ..
Asheville .11/29/2010 ..
San Diego .. 03/01/2011 ..
Seattle ... 01/10/2011
Stockton .. 05/16/2011
Austin .... 02/22/2011
Eugene .... 03/14/2011
Fletcher . 05/19/2011
Kent 06/15/2011
San Jose .. 12/01/2011
North Canton .. 08/22/2011
Various ...... 10/19/2011 ..
West Jefferson .05/03/2012 ..
Minnetonka .. .04/11/2012 ..
Midvale ... .05/30/2012 ..
Tal lahassee .09/17/2012 ..
Hendersonville .. 08/09/2012
Santa Fe .... 08/16/2012
Char leston .. 10/23/2012
East Moline ... 10/17/2012
Topeka 10/25/2012
Southern Pines ... 09/27/2012
Monrovia .. 1172072012 ..
Seattle .10/30/2012 ..
Kirkland . .11/05/2012 ..
Woodburn 12/20/2012 ..
Eugene . .12/20/2012 ..
Indio ... 12/20/2012
Carrollton .. 12/20/2012
Minneapolis . 11/29/2012
Burnsville .. 11/29/2012
Denver 12/27/2012 J ,
San Antonio L...eeeiiiiiiiiiiiiiiiiis 12/21/2012 Lo | e 2,821,683 |...oevvniiiiiiiinns fooniiiiiiiniins i foiiiii e i oo i 60,497 |..oooeeeeeeieeieees eveiiiiiiiiiiiiiiiies o,
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STATEMENT AS OF JUNE 30, 2024 OF THE MINNESOTA 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 | Interest and | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value | Disposal eration Disposal Disposal Disposal
Culver City 04/08/2013 . 124,224 |...
New Hope 03/27/2013
Pear |and 04/23/2013
St. Louis Park .05/28/2013 ..
St. Louis Park .09/03/2013 ..
San Jose ... .06/03/2013 ..
Carol Stream .. 05/16/2013
Pacifica . 05/01/2013
Tacoma ... 06/13/2013
Houston 06/03/2013
Anchorage ...c.uveevuveevinvenneenineenineen Jooneenneennn A e e 08/01/2013
Cleveland ... 10/03/2013 . .
Palo Alto ... 07/25/2013 ... 143,920 |...
Schertz ... 09/12/2013 .... 58,866 |...
El Paso .10/24/2013 .. ..54,857
Totowa . .09/26/2013 .. ..38,027
Keizer . .12/03/2013 .. ..37,413
Kingwood .. 01/22/2014 .. 90,807 |...
Millbrae .... 12/16/2013
Asheville ... 05/29/2014
Garfield Heights ... B U R 01/30/2014
...................... 07/01/2014
...................... 07/01/2014
Huntington Beach ........ceeeevveeenveennens Jooneenneenieees CAu s o v e 07/01/2014
Oxnard ... 07/01/2014
Redlands .. ... 07/01/2014 ..
Lake Forest ... 07/01/2014 ..
Camarillo ... ... 07/01/2014 ..
Camarillo ... 07/01/2014 ..
Santee ....... ... 07/01/2014 ..
Sun City West . Y U R 03/27/2014
Victor .... JUURN PO R 07/01/2014
Hanover ... F FURR RN 05/15/2014
Roseville ... FURN PR RN 04/10/2014
JR PO R 05/20/2014
05/12/2014
Silver Spring . .04/01/2014 ..
Silver Spring . .04/01/2014 ..
Silver Spring . .04/01/2014 ..
Frisco .... .04/29/2014 ..
The Woodlands . .06/25/2014 ..
Lincoln 09/10/2014
F FURR RN 07/15/2014
Hayward ... JUTR PPN I 07/30/2014
Woodbr idge .. FR AR RN 09/09/2014
J R I 09/02/2014
Chanhassen ..........ceevevvvvevnnnnnnnnnnns Jovnnnneneeennen M e 08/18/2014
Bel Air ... 09/29/2014
Edwardsville .. 09/25/2014
..... .10/02/2014 ..
Cheektonaga . 12/05/2014




STATEMENT AS OF JUNE 30, 2024 OF THE MINNESOTA LIFE INSURANCE COMPANY

SCHEDULE B - PART 3

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

€03

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
Tukvila ... 10/29/2014
Rochester 10/07/2014

12/04/2014
12/15/2014 ..
.02/12/2015 ..
.04/01/2015 ..
12/17/2014
01/28/2015
02/05/2015
04/06/2015
02/26/2015
02/17/2015
05/11/2015
03/26/2015
.05/14/2015 ..
.01/23/2015 .. R 17,214,704 |.
.01/23/2015 .. E 2,194,081 |.
01/23/2015 T R 843,858 |....
04/29/2015
04/14/2015
04/10/2015
04/29/2015

New Braunfels .
Greenfield ..
Lewis Center
Santee ..........
Mount lake Terrace .
District Heights
Sy Imar
Brecksville ...

West Allis .
Wilmington ..
Pasadena
Mesa ...
Pembroke Park .
Pembroke Park .
Pembroke Park ...
Brecksville ...
New Castle
Abingdon
Aliso Viejo

Frisco .... 05/18/2015
Various ... 05/18/2015
Park City ... 05/27/2015
Mauldin ... .05/19/2015 ..
Annapolis ... 06/17/2015 ..
San Diego ... 06/08/2015 ..
San Diego ... 06/08/2015 ..
Calabasas .06/26/2015 ..
San Antonio . . UV P R 05/27/2015
Issaquah . oo [ [ 06/10/2015
Danville .. JRR IR TUR R 07/01/2015
Los Angeles ... JUUTRN FE RN 08/13/2015
Los Angeles ... e [ [ 08/18/2015
Santa Fe Springs ... e e 08/13/2015
Grapevine ... ... 06/11/2015 ..
Sparks . ... 06/16/2015 ..
Livermore ... 07/10/2015 ..
Hood River .. ... 07/10/2015 ..
Seattle ... .. 07/01/2015 ..

Greenfield .. . JUUR FEU RO 06/29/2015
Cudahy . JT IR R 06/29/2015
Germantown .. FURN PR RN 07/22/2015
Spokane [T PR RPN 07/28/2015
Warrenton ... e e 08/17/2015
East Aurora 08/10/2015
St. Louis Park .. 08/05/2015
Macedonia ... 07/23/2015
Anaheinm ... .07/29/2015 ..
Calabasas ... 08/18/2015
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STATEMENT AS OF JUNE 30, 2024 OF THE MINNESOTA 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 | Interest and | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value | Disposal eration Disposal Disposal Disposal
09/15/2015
Not tingham .. 08/27/2015
Clearwater 09/03/2015
Plymouth Township . .08/28/2015 ..
Saint Paul .09/17/2015 ..
Madison ... .08/24/2015 ..
Chicago ... 09/09/2015
Phoenix ... 08/24/2015
Athens .... 10/01/2015
Clearwater .. 09/24/2015
Ventura 12/09/2015
Boca Raton .. 11/19/2015 .
Kingsport ... 12/09/2015 ...2,644,524 |....
Boston .... 11/19/2015
Winona . .12/16/2015 ..
Cedarburg .12/16/2015 ..
Clifton ... .12/03/2015 ..
Rockaway .. 12/03/2015
Cincinnati .. 12/15/2015
Shelby 11/23/2015 R IO
Milwaukee ... {1 P A RN 12/16/2015 [l R 3,525,609 |....
Miami 12/10/2015
Hol lywood ... 11/24/2015
Westwood .... 01/28/2016
Lynnfield ... 12/16/2015
Addison ... 12/17/2015 ..
Peoria . .12/14/2015 ..
Dallas . .12/10/2015 ..
Dallas . .02/04/2016 ..
Littleton .. 01/20/2016 ..
02/18/2016
Des Moines .. 01/14/2016
San Diego ... 02/11/2016
Huntington Beach ........ceeeevveennveennees Jooneenneeneeens CAeeeeeeeees o s e 02/01/2016
AddiSON ..ivviieiiniieiceie e T oo [ 01/21/2016
Wareham 02/16/2016
Louisville ... 02/01/2016 ..
Madison ... .02/25/2016 ..
Santa Clara . ... 04/01/2016 ..
Greece .... ... 06/30/2016 ..
Mukil'teo . .03/24/2016 ..
Scottsdale .. 02/23/2016
Freedom .....ooovvvvvvniiiiiiiniinniiiiinnnns v PAo e 04/12/2016
Jackson Tounship veeeeveeeeveenveennenins Jooveenieeeneeen s O [ [ 04/12/2016
Erie v e PAo e 08/11/2016
TEMECUI A +vveeeeeeenieeeeeeenieeeeemnne Jemneeeeeeeenes CAec e o e [t 06/01/2016
Coeur dAlene ......ooevvevvvnnieerivnnnns Jovvnnnenvevnnns IDevennnnns foeee i [ 05/11/2016
Brookfield 04/25/2016
Wauwatosa ... 04/25/2016
Wauwatosa .04/25/2016 ..
Brookfield .. 04/25/2016
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STATEMENT AS OF JUNE 30, 2024 OF THE MINNESOTA 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 | Interest and | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value | Disposal eration Disposal Disposal Disposal
Portland 04/01/2016 .....
Santa Clarita .... 05/06/2016
05/04/2016
Brookhaven .05/19/2016 ..
Chardon ... ... 08/11/2016 ..
Chula Vista .. 06/06/2016 .. . 15,915,902 |.
Huntington 07/07/2016 19,626,731 |.... ...138,321
New Hope .. 06/01/2016 ..1,214,949 | .. 11,677 |...
Macon 09/01/2016
Kirkland 05/23/2016
Middle River .. 06/29/2016
Buffalo 06/28/2016 .
Greenbelt ... 06/30/2016 ... 129,483 |...
Pasadena 09/08/2016 ... 27,816 |...
Pembroke Pines .08/22/2016 .. . 80,160
Lauderhill .. .08/22/2016 .. ..44,170
Minneapolis . .. 08/15/2016 .. ..81,352
Brookfield .. 10/12/2016
Broadview Heights . 11/10/2016
San Antonio 08/19/2016
Hyattsville ... 08/30/2016
Hillsboro 12/19/2016
Covington 08/19/2016
Elktown ... 09/23/2016
Peoria .... 08/04/2016
Buffalo ... ... 10/13/2016 ..
Beachwood ... 11/03/2016 ..
Plymouth .. ... 11/11/2016 ..
Catonsville ... 08/05/2016 .. . 12,101,979 |.
Williamsville . .12/12/2016 .. | . 13,233,481 |.
Vernon Hills 08/25/2016 [l R 3,157,043 |....
Ontario 09/01/2016 ...1,572,455 |....
Blue Springs .. 10/11/2016 ...2,088,702 |....
Akron .. 10/19/2016 17,346,072 |....
Akron .. 10/19/2016 [ R 3,061,071 |....
North Olmsted . 09/29/2016 ...5,139,067 |....
Chula Vista .09/29/2016 ..
High Point ... 11/10/2016 ..
Pewaukee .. ... 10/26/2016 ..
Wallingford . ... 09/01/2016 ..
Independence .. 10/12/2016 ..
Pleasanton 10/14/2016
St. Louis wovvvveieriiiiinnneceiiineeens e MO e 11/14/2016
...................... 03/30/2017
..................... 11/17/2016
....................... 11/22/2016
12/07/2016
Gilbert ... 11/08/2016 .
San Diego ... 10/31/2016 .. 142,808 |...
Pleasanton .. 11/14/2016 ..
Sarasota .. 12/15/2016
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STATEMENT AS OF JUNE 30, 2024 OF THE MINNESOTA 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 | Interest and | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value | Disposal eration Disposal Disposal Disposal
Houston ... 12/07/2016 ... 61,200 |...
Lehi 02/01/2017 .. 21,767 |...
White Marsh ... 01/12/2017
Indianapolis ... 0173072017 ..
Tukwila ... 04/06/2017 ..
Spring . .. 01/18/2017 ..
Methuen ... 07/06/2017
02/06/2017
03/01/2017
02/01/2017
San Antonio . 04/03/2017
Canton ... 02/23/2017
Austin .... 03/09/2017
Delaware .. 02/13/2017
Webster ... 05/08/2017 ..
Independence .02/08/2017 ..
Kaukauna .. .02/09/2017 ..
El Cajon .eeeeeeeeeieeeeeennieeeeeennneees Jeemmeeeeeennens CAecccc e [t 03/01/2017
Horseheads ...........cevvvvvevvnenninncinnns fovvnnnnneeene N e o e 02/23/2017
..................... 07/06/2017
2 T ) Rl R AU U RN 03/23/2017
San Mateo .....veeeevnniieeeieeniiieeeeennn Jeeneeeeeeeeee CAec e [t 04/10/2017 .
Milwaukee ... L1 N A RN 05/18/2017 14,858,414 |....
Milwaukee ... 05/18/2017 R IO 8,308,092 |....
Baltimore 04/05/2017 [l R 1,746,838 |....
El Paso 07/03/2017 .. . 11,285,592 |.
Boston .... .06/03/2017 ..
Maple Valley .04/27/2017 ..
El Cajon .. ... 05/18/2017 ..
Mi lwaukee .. 05/18/2017 ..
Colonie 11/30/2017
Kirkland . 05/01/2017
Richmond .. 06/01/2017
Jackson Tounship veeeeveveeveenveennenns Jooreenneeeieee O e e s 06/15/2017
Cutler Ridge ....oovvvvvvvnnniereininnnnnees v Floc e [ 07/18/2017
Richmond .. 05/23/2017
Houston 06/12/2017 ..
Sandusky .06/29/2017 ..
Norwalk ... .06/26/2017 ..
Rancho Santa Margari . ... 12/01/2017 ..
Cincinnati .. .. 07727172017 ..
Vernon 07/13/2017
Eagle River . 08/31/2017
Carrollton .. 07/13/2017
Woodinville . 07/17/2017
Wilmington .. 08/01/2017
Lincoln 11/01/2017
York .... 08/01/2017 .
Eagan 12/14/2017 .. 198,487 |...
Ocean City 09/01/2017 ..
Las Vegas ... 08/29/2017
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STATEMENT AS OF JUNE 30, 2024 OF THE MINNESOTA 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
Char lestown . 01/25/2018 e fernnnnnnn. 1,894, U S o e | L1773

. | Sacramento
.|Vienna ....
St. Louis ...

Dal las

Scottsdale ..

New Berlin
Madison ...
Sheffield

Alexandria ..

Towson

Hockessin ...

Westmont .
Lincoln ...

Flagstaff ...
Fairlawn ....
Louisville ..
. | Sacramento
. | Hockessin
.|Roslyn .

Alsip

Willowbrook ...
Hyattsville ...

Highland ..
San Diego
Norwalk

Lutherville-Timonium ...
Over land Park .

Louisville
Hous ton
Reading ...

Tacoma ...
Newark ....

South EI Monte ..

Kirkland

Palm Desert .
. | Kennesaw ..
. |Silverton
.. [ Milwaukee
.| St. Peters

Eugene ....
Sandusky ..
Stow

Nor thbrook ..
Nor thbrook ..
San Diego ...
Morristown ..

Morristown ..

Salt Lake City ..
Norcross ....
San Leandro .

09/05/2017
08/15/2017
... 08/14/2017 ..
... 0773172017 ..
.. 10/18/2017 ..
08/23/2017
11/06/2017
12/05/2017
08/30/2017
09/27/2017
08/17/2017
1071172017
12/13/2017
... 10/13/2017 ..
... 10/05/2017 ..
.. 10/05/2017 ..
09/14/2017
1071072017
10/17/2017
10/30/2017
01/04/2018
12/2172017
12/06/2017
02/01/2018
... 11/13/2017 ..
... 0171072018 ..
... 05/01/2018 ..

272172017 ..
.. 01/11/2018 ..
01/17/2018
12/18/2017
12/15/2017
02/08/2018
01/24/2018
02/13/2018
.03/22/2018 ..
.03/12/2018 ..
01/31/2018 ..
.04/13/2018 ..
.04/02/2018 ..
e 02/23/2018
oo e e [ 02/28/2018
JUUT RO R 02/27/2018
JT IR R 02/27/2018

[ PPN R 02/15/2018
03/05/2018
03/05/2018
02/06/2018
.03/29/2018 ..
03/13/2018
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STATEMENT AS OF JUNE 30, 2024 OF THE MINNESOTA 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 | Interest and | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value | Disposal eration Disposal Disposal Disposal
Denver 02/27/2018 ...5,429,385 |....
Fullerton ... 02/27/2018 eeeeenn...4,000,916 |....
Indian Vells 03/20/2018 .....foeeeeeeeiinn e [ 1,794,698 |....
Indianapol is .04/30/2018 .. . 19,568,968 |.
Houston .03/21/2018 ..
Tukwila ... 06/12/2018 ..
Nashville 02/28/2018
Liberty ... 03/22/2018
Firestone 04/04/2018
Poland .... 04/30/2018
Houston ... 03/16/2018
Greensboro .. 04/02/2018
Brentwood ... 04/05/2018
Arlington ... 07/02/2018
. |Boulder ... .05/30/2018 ..
. |Las Vegas .05/03/2018 ..
Waite Park .05/30/2018 ..
San Diego ... 05/30/2018
Houston 04/20/2018
Riverdale 06/21/2018
Alexandria .. 05/16/2018
Springfield . 05/16/2018
Omaha 07/02/2018
Los Angeles 06/21/2018
Freedom ... 05/31/2018
Newark . ... 06/27/2018 ..
Marietta . ... 07/02/2018 ..
Los Angeles ... 12/11/2018 ..
Fairfield ... ... 07/18/2018 ..
Phoenix ... .. 07/19/2018 ..
Nor thbrook .. 10/31/2018
Lake Forest ... 07/09/2018
Laurel 08/08/2018 15,092,140 |....
Laurel .... 08/08/2018 15,978,545 |....
Miami .. 08/02/2018
Pikesville .. 08/13/2018
.|Beltsville .07/25/2018 ..
. |Houston ... .08/22/2018 ..
Silverdale ... 08/01/2018 ..
Bloomfield .. ... 07/26/2018 ..
Montclair .. 08/27/2018 ..
San Diego ... 09/20/2018
Eugene .... 08/27/2018 15 221,830 |....
Danville .. 08/29/2018 13,761,245 |....
Concord ... 08/29/2018
Danville .. 08/29/2018
Tustin .... 10/23/2018
Waconia ... 09/10/2018
Roseville ... 09/28/2018
Livonia ... .. 10/30/2018 ..
Santa Clarita .... 10/18/2018
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Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
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Lakewood Ranch ... 11/06/2018
New York 11/13/2018
New York .... 11/13/2018
. |New York . ... 11/13/2018 ..
.. |New York . .12/14/2018 ..
. |New York . .12/14/2018 ..
Philadelphia .. 12/07/2018
Schaumburg SUPURRRUUPUPIN FOPRRRR R 11/15/2018
Menomonee falls . L1 N A RN 11/30/2018
New York .... 12/06/2018
St. Louis ... 12/07/2018
Martinsville .. 11/14/2018
Woodinville ... 12/10/2018
Edgewood 11/30/2018
Owings Mills ....12/19/2018 ..
San Antonio . ... 07/11/2019 ..
Pasadena .. 12/12/2018 .. . . 18,844,404 |.
Bur | ingame .. 12/14/2018 [ P 9,111,649 |....
San Diego 12/19/2018
Chula Vista ... 12/19/2018
Roseville ... 01/10/2019
Henderson ... 12/19/2018
Chantilly ... 11/30/2018
Greendale ... 12/03/2018 R IO
Chicago 02/07/2019 [l R 2,885,955 |....
Sheffield Village . .02/11/2019 .. . 10,880,930 |.
Portland .02/04/2019 .. 6,028,332 |.
El Paso ... .02/21/2019 .. . 16,996,375 |.
Lincoln Park .02/06/2019 .. 5,422,620 |.
Weehawkan .12/20/2018 .. | . 12,800,000 |.
El Paso ... 01/31/2019 [l R 4,145,821 |....
Barrington ....ooceoveeeieiiiieeiineeiineens Jeereeeineeeieeees e e e 01/16/2019
San Antonio . 02/21/2019 JUR RN
West Hempstead .. 04/01/2019 [ IO 14,585,548 |....
New Brighton 03/01/2019 [l R 6,588,185 |....
Seattle 03/11/2019 ...1,506,710 |....
Auburn Hills .03/15/2019 .. 2,694,990 |.
. |Rockville ... .02/27/2019 .. . 19,061,949 |.
. |Falls Church .03/28/2019 .. . 20,577,682 |.
Fairfax ... .08/28/2019 ..
Decatur .02/28/2019 ..
Portland .. 03/14/2019
Algonquin ... 06/25/2019
Studio City . 03/29/2019
Salinas ... 05/01/2019
Cincinnati 03/19/2019
Springfield . 04/22/2019
Louisville .. 05/01/2019
New Castle .. 05/30/2019
Round Rock .. .07/03/2019 ..
West Chicago 05/08/2019
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Rocklin ... 06/07/2019
Hanover ... 05/31/2019
Towson ... 06/17/2019
. |Gardena .09/10/2019 ..
. |Buffalo .05/31/2019 ..
Arbutus 07/01/2019 .. . .
Eugene .... 07/19/2019 [N I 14,981,868 |.... 107 629 |...
Evans 10/01/2019 N 12,481,334 |.... .. 67,718 |...
Miami Gardens . 07/26/2019
Kissimmee ... 06/28/2019
Pasadena 08/05/2019
Madison 07/31/2019
Williamsville . 07/23/2019
Brecksville ... 09/17/2019
Clearwater .. .10/03/2019 ..
.. | Independence .. .07/30/2019 ..
. | Rehoboth Beach .. 10/08/2019 ..
Smyrna 11/01/2019
Char lotte ... 08/12/2019
Lincoln oveeeeeeeieieeeeeiieeeeeeeeeeeeee Jeemmeeeeeeeen N e e 08/16/2019
Sacramento .. 09/09/2019
Madison 12/03/2019
Longwood 08/29/2019
Nashville ... 10/29/2019
Myrtle Beach .. 10/21/2019
Fort Myers .. 10/17/2019 ..
San Diego .10/25/2019 ..
Azusa .. 11/07/2019 ..
Tacoma . .09/18/2019 ..
Davenpor t 11/27/2019 ..
Alpharetta .. 09/26/2019
El Paso ... 12/16/2019
Bellevue .. 10/23/2019
Wil Fiamsville woooeeeeeeeneeeeeeeeieees Jeemmeeeeeeeen N e s 11/07/2019
Westchester ... 10/15/2019
San Diego 10/30/2019
Seattle ... .09/30/72019 ..
Glen Burnie . .10/30/2019 ..
Des Moines .12/03/2019 ..
Pasadena .. .10/23/2019 ..
Spring Hill . .10/24/2019 ..
Jensen Beach ........cooeveeiiieeiinniiineees eenneeeeeee Pl e e 10/31/2019
Vernon Hills oooovvvviiiiiiinninniiiinnnn Jovnnneneevenens e e s 10/28/2019
COlUMDI@ wevveeeeeeeeeieeeeeenneeeeeeneen femneeeeeenees SO e e et 10/29/2019
[T UL R RN b SO [SRRUUURTUUUOR R 11/21/2019
Greenood .......oceeeveueeeeemmnnneeeeennn Jeommmneeeeene MNc e e e 12/05/2019
Acworth ... 12/20/2019
Riverside 11/15/2019 .
Richardson .. 12/11/2019 .. 191,229 |...
Pewaukee .. .12/05/2019 ..
Des Plaines ... 12/12/2019
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12/02/2019
Central Islip . 12/16/2019
Richmond 12/16/2019
Char lotte .01/13/2020 ..
Redmond .01/31/2020 ..
San Jose .. .01/14/2020 ..
Capitol Heights .... 02/05/2020
District Heights .. 01/29/2020
Chantilly 01/29/2020
Laurel 02/05/2020
Glen Burnie . 02/05/2020
Capitol Heights .... 02/05/2020
District Heights .. 02/05/2020
Forestville 01/29/2020
District Heights .01/29/2020 ..
Beltsville .. .02/05/2020 ..
Capitol Heights . .01/29/2020 ..
Manassas 01/29/2020
Des Plaines ... 01/30/2020
Irving 01/15/2020
Houston 02/14/2020
Sunnyvale ... 02/10/2020 R IO
Winston Salem . 02/12/2020 [N I 22,806,594 |....
West Berlin ... 02/19/2020 [ P 6,789,949 |....
West Berlin 02/19/2020 ...2,996,277 |....
Sartell ... .08/02/2020 .. 1,496,292 |.
Franklin . .03/05/2020 .. . 14,117,384 |.
.|Cary .... .02/26/2020 ..
. | Concord .02/20/2020 ..
Brooklyn Par .03/31/2020 ..
New Castle 03/06/2020
PLYMOUER e e NG [ [ 03/10/2020
Burnsville .. 03/10/2020
Scotts Valley . 04/03/2020
Mur freesboro .. 04/30/2020
Phoenix ... 04/28/2020
. | Phoenix ... .04/28/2020 ..
.|San Antonio . .07/29/2020 ..
Kent .... .06/15/2020 ..
Stow . .05/07/2020 ..
Wichita .04/30/2020 .. . . 16,274,382 |.
Sartell ... 04/30/2020 [ P 2,014,507 |....
Brentwood ... 05/26/2020 ...8,045,805 |....
Tampa 05/18/2020 oo |eeeeennnnn 1,923,209 ...
Philadelphia 05/21/2020 ) 15,650,004 |....
Jupi ter 06/12/2020 .....
Tulsa .. 06/04/2020 .....
Salem ... 05/29/2020 IR
Newark 08/10/2020 ... foeeeennnnnns eeeeeens | 4,572,920 |....
Mendota Heights . .08/26/2020 .. . 15,963,216 |.
El Paso ... 08/28/2020 ...4,209,852 |....
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Farmington Hills 08/25/2020
Bothel | 09/22/2020
Highland .. 09/10/2020
Houston ... .09/15/2020 ..
Hazle Township .09/24/2020 .. ..23,164,329 |.
Orchard Park .11/30/2020 .. . . 26,206,475 |.
Seattle 09/10/2020 [l R 2,400,857 |....
Menlo Park ......coeeveeeeeeeemmnineeeeeninn Jeemmeeeeeeenn CAec e s e 09/03/2020
East Amherst .....oooiiiiiiiiiiiiiiiniiinnns v N [ 09/01/2020
Wil liamsville woueeeeeeeeeeeeeeenieees Jeemmeeeeeeeen N e s [ 09/01/2020
Lincoln .ovivvivvieiiiiiiiiiiiinciiiiennens v CAec s e e e 08/20/2020
Washington .....ccueveevveinineiniieiiiieens foereenieeeieeend D o e [ 09/17/2020 .
Sterling Heights ...oooviivvniiniiiiiinns v Ml e s 10/26/2020 ... 39,148 |...
Glen Burnie ... 09/16/2020 .. 20,877 |...
East Elmhurst . .09/18/2020 ..
New York . .09/18/2020 ..
Pembroke Park . .10/27/2020 ..
Hallandale .......ooooeemmeineeeemmiiinneees Jeemneeeeeeee Pl e s s 10/27/2020
Orlinda wooveeevvvnieeeiiinnnecenienees v TN [ e 09/30/2020
Webster Groves .....oveeeeeeeeeeeeeemmnns Joemmmneeeeeenee MO e s et 11/24/2020
Gresham ......ceeveeviviinnninnnnnnnnennnnns Jevnenneeeeenn Recennnins oo e s 10/22/2020
Lutherville=Timonium .......ccoevuvrreeee Joemmmnneeeemneee M e s s 10/23/2020
Newark ......covvevvvvviivnnininnininiinnnnees Jevnennneeenen D o e 01/15/2021
El Monte .oveeeeneeeeeeeeieeeeeeeneeees Jeemneeeeeeenn CAe e e s s 10/30/2020
Houston ... 11/13/2020
Houston ... .11/13/2020 ..
St. Louis Park .11/02/2020 ..
San Jose .. .11/05/2020 ..
Houston 1173072020 ..
Owasso . .10/09/2020 ..
Dublin ... 11/20/2020
Saint Paul .. 10/30/2020 - -
Pittsford ... 12/28/2020 [N I 11,769,776 |....
Rochester ... 12/28/2020 N 10,385,007 |....
Tempe 11/19/2020
San Antonio . 11/30/2020
New Berlin L 0171172021 ..
Barre .. 12/14/2020 ..
Charlotte .11/13/2020 ..
Marysville 12/21/2020 ..
Vista ........ .11/03/2020 ..
Fort Lauderdale . 12/18/2020 R IO -
...................... 11/24/2020 e |eeeeennnn 2,494,066 |....
MEMPRiS -.eeeeeeeeeeeeeeieeeeeeeeieeeee Jeemmeeeeeeees TNec [ s s 12/17/2020 N 29,440,818 |....
Savannah .......coeevvivinnnnniiiininnnnnens e GAeeei e e e 02/02/2021 ...9,636,410 |....
MEami e eeeenn Jeeeeeeeeeeee Pl e s 12/11/2020 ...2,667,148 |....
Centennial .....covvvvivivnnnniiiinninnnnnes Jovvninnneeennnnn 00 o e s 12/16/2020 11,527,755 |....
Medford 12/15/2020 11,552,903 |....
San Jose .. 12/18/2020
Laurel .... .01/25/2021 ..

Palo Alto ...

01/14/2021
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Lancaster ... 01/26/2021 .. 72,687 |...

Sauk Rapids . 03/01/2021

Draper .... 03/04/2021

Bellevue .. .03/04/2021 ..

Westerville .01/728/2021 ..

Houston ... .02/10/2021 ..

Van Nuys . 03/29/2021

Ok lahoma City ... 01/29/2021

Norman 04/30/2021

Bellevue .. 03/30/2021

Larkspur . 03/11/2021

Seattle ... 02/25/2021

Dublin ... 02/11/2021

Los Angeles 03/15/2021

Seattle ... .02/25/2021 ..

Fairfax ... .03/29/2021 ..

Silver Spring . .03/29/2021 ..

Reston 03/29/2021 R IO

Alexandria 03/29/2021 JUR N 5,487,123 |....

Philadelphia .. 03/23/2021 N 11,841,181 |....

Melville . 03/26/2021

Fairborn .. 02/26/2021

Reynoldsburg 02/26/2021

Cuyahoga Falls .. 02/26/2021

Miamisburg 02/26/2021

Lutherville-Timonium .04/01/2021 ..

Ridgewood .04/19/2021 ..

Wood Dale .04/15/2021 ..

Westlake . .04/30/2021 ..

Medina . .04/30/2021 ..

Berea ... 04/30/2021

Medina .... 04/30/2021

Dublin ... 05/24/2021

Shorewood ... 05/03/2021

Toms River .. 04/16/2021

Tal lahassee ... 08/17/2021

Tacoma . .06/19/2021 ..

Chino ... .05/17/2021 ..

Oak Creek .06/17/2021 ..

Hartland .. ... 06/01/2021 ..

Spring Lake . ...05/03/2021 ..

Vienna 06/01/2021

Columbia vovvvvevvviirnnniiniiininneeienes v S [ e e 06/15/2021

Fayetteville ..ooooveeoiereeemnniiiieeennns Jeemmeeeeeeee N [ s e 06/09/2021

Camp Hill ... 06/07/2021

Edison 06/18/2021

Waterford ... 06/29/2021

Barrington .. 05/07/2021 21,979,190

Cincinnati .. 05/26/2021 ...1,233,527 |....

San Diego ... .09/01/2021 .. 4,876,015 |.

Solana Beach

09/01/2021

...5,251,093 |....
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06/30/2021

Hermi tage ... 06/30/2021

Brooklyn Center . 06/30/2021

Lansing ... 08/17/2021 ..

Waukesha . .07/22/2021 ..

Brownstown Township .06/30/2021 ..

Kalamazoo 06/30/2021

Westland . 06/30/2021

Seattle ... 10/12/2021

Brentwood ... 07/20/2021

Costa Mesa .. 08/02/2021

Garland ... 08/03/2021

Houston ... 07/28/2021

Philadelphia .. 08/06/2021

La Habra .... .08/24/2021 ..

Kansas City .08/30/2021 ..

Homestead ... .09/09/2021 ..

Butler Township .... 07/21/2021

Bel levue 08/05/2021

Madison Heights .... 08/09/2021

Sykesville .. 09/13/2021

Sykesville .. 09/13/2021

Wheeling ... 09/09/2021

Burr Ridge .. 12/15/2021

Elmhurst . 12/16/2021

Pasadena .09/17/2021 ..

Sunrise ... .09/23/2021 ..

Kennewick .09/21/2021 ..

San Diego 1271072021 ..

Martinez . .10/19/2021 ..

Chattanooga . 10/15/2021

Oakville .... 11/10/2021

Santa Rosa .. 12/06/2021

Santa Cruz .. 11/30/2021

Hoboken 11/01/2021

Torrance .. 11/10/2021

Temecula .12/03/2021 ..

Murrieta . .12/08/2021 ..

Tampa ... 1271572021 ..

Sparks . 12/07/2021 ..

Cincinnati 1271072021 ..

Danville .... 12/15/2021 R IO

Nashville ... 03/07/2022 JUR N 7,241,094 |....

San Jose ... 12/07/2021 N 17,167,830 |....

Portland .... 12/16/2021

Wauwatosa ... 12/15/2021

Albany . 01/28/2022

Salem ... 01/28/2022

Depev ... 03/28/2022

Amherst .03/28/2022 ..

Landover . 12/01/2021
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Buffalo 03/23/2022
Hicksville .. 01/28/2022
West Seneca . 03/24/2022
Miami ..... .02/04/2022 ..
Grand Prairie . .03/15/2022 ..
Sugar Land ..... .02/24/2022 ..
Downers Grove . 01/28/2022
01/28/2022
Fishkill .... 03/11/2022
Lewisville .. 02/11/2022
Englewood ... 03/04/2022 JUR RN
Fuquay-Varina . 03/29/2022 R IO 1,506,407 |.... .
Columbus 02/15/2022 [N I 29,854,188 |.... ... 317,341 |...
02/15/2022 [ P 2,987,672 |.... ... 16,682 |...
Glen Burnie . .04/14/2022 .. . 12,086,518 |. 189,456
Massillon .04/12/2022 .. 5,411,712 |. . 30,767
Medina ....... .04/12/2022 .. 8,117,568 |. ..46,150
Harrison Township . 04/27/2022 coe |oeeeennn 4,794,818 |....
Auburn 05/25/2022 JUR N 1,826,935 |....
Fort Wayne .. 05/11/2022 N 13,244,872 |....
Del Rey Oaks .. 11/01/2022 ...4,743,238 |....
Timonium 04/29/2022 v |eeernn.. 8,000,000 |....
Bala Cynwyd ... 05/25/2022 [N I 11,742,775 |....
Indianapol is .. 05/25/2022 [ P 2,598,673 |....
Amherst 06/28/2022
Depeui ... .06/28/2022 ..
Melville . .05/27/2022 ..
Walker .... .07/21/2022 .. . 10,087,561 |.
Redwood City 1170172022 .. . 18,107,565 |.
Freemont .. .12/01/2022 .. 8,922,066 |.
San Jose .. 12/01/2022 11,971,395 |....
05/26/2022 10,089,784 |....
Wilmington .. 12/01/2022 JUR R 5,020,087 |....
Temecula ... 06/09/2022 [ IO 12,633,674 |....
Sacramento .. 11/22/2022 [N I 16,971,753 |....
Clearfield .. 05/26/2022 [ P 3,401,222 |....
Teaneck ... .07/07/2022 .. . 30,940,196 |.
Palm Harbor . .07/18/2022 .. 4,067,267 |.
Napa ... .05/26/2022 .. 2,889,543 |.
Miami .08/11/2022 .. . 33,277,155 |.
Livonia .06/23/2022 .. 3,450,990 |.
06/28/2022 10,712,176 |....
Florissant 09/19/2022
Farmers Branch .. 09/19/2022
Indianapolis .. 09/19/2022
Salem 07/28/2022
Melville .... 08/22/2022
Melville .... 08/24/2022
Franklin . 11/01/2022
Tukwila ... .11/09/2022 ..
Brigantine .. 10/06/2022
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STATEMENT AS OF JUNE 30, 2024 OF THE MINNESOTA 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 | Interest and | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value | Disposal eration Disposal Disposal Disposal
Lebanon 10/06/2022
Clearwater .. 08/31/2022
Omaha ... 08/30/2022
Hayward .09/29/2022 ..
Madison ... .01/17/2023 ..
San Antonio . .10/18/2022 ..
Clearwater .. 10/14/2022
Elmiood Park .......cceeveeeereeemmmnnnneeens eemmmneeeeeee Nde e s 11/28/2022 .....
Bellevue ..oooovvvvvvnvivvinnnnnnnniinnnnns evvvnneeeeeeen WAe e s 11/20/2022 ...
Melbourne 10/28/2022 .....
Mount Pleasant .. 1/17/2022 ...
Portland .. 10/31/2022 .....
Newberg ... 12/13/2022 .....
Clackamas ... 12/13/2022 .....
Dallas .... 1173072022 ..
Madison 11/16/2022 .. . 17,805,880 |.
Madison 1171672022 .. . . 24,471,183 |.
Monona ... 11/16/2022 [ IO 15,510,266 |....
Portland .. 12/01/2022 JUR N 2,425,483 |....
Bothel | ... 12/16/2022 N 14,308,169 |....
Compton 12/15/2022
Manassas .........ceeeemuneeeeemmninnneeennn Jeemmneeeeeee VA o e e 02/17/2023
Gainesville ..ocoovevviivivnnnnnnnninnnnnnns evvnnnnneeeeen Floc e el 03/30/2023
....................... 03/06/2023
Harrisburg vouveveevevnevennnnevnvennnenns fooreenineeneneen PR [ e 03/15/2023
Roslyn .... .05/25/2023 ..
Glen Head .05/10/2023 ..
Annapolis .04/21/2023 ..
Bellevue .. .03/30/2023 ..
Frederick .05/01/2023 ..
Waxhaw 05/30/2023
Coconut Creek ovvveeeeeeeemmenneeeeemmnnnns Jeemmmneeeeeene Flee e s e 06/27/2023
Olmsted Falls ..ooouvviiviinnnniiniinnnnns Jevvnnnnneneene 0o o e e 06/15/2023
....................... 06/21/2023

New YOrk .oooevvveenvrreivnenninnrinnninneens Jevvnnneneeeeen N e e e 06/07/2023
Middleburg Heights w.eeeeeeeeeeniieeeeens Jemneeeeeeee OHe s [ s el 06/23/2023
Carrollton .. .05/31/2023 ..
Baltimore .06/01/2023 ..
Frederick .06/16/2023 ..
Frederick .06/16/2023 ..
Westwood . .08/03/2023 .. . 22,433,107 |.
Marietta . 05/31/2023 10,628,787 |....
Brooklyn Park ......ceevevvevnivinnvinnnen fooveenineennnend NG e 07/11/2023
TOFFANCE ..uveeeeeeneeeeeennnaeeeeemnnnanes Jeemmmeeeeeeenns CAece o s e 08/04/2023
Somerville .ovvvviviviiininiiiiiiininneiines v N e e 07/13/2023
Eldersburg ..ooeeeeeeneeeeemmnnnneeeemnnnns Jeemmmeeeeeeenee Mo e s e 08/02/2023
EllTicott City wuvvvvvrviiiiiiiiiiiiiiinnes v M [ e e 08/02/2023
San Diego 09/01/2023
Melville .... 08/03/2023
Santa Clara . .09/12/2023 ..

Nevark ....

08/04/2023
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SCHEDULE B - PART 3

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

1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1" 12 13 Book Value/
Recorded Current Recorded
Investment Year’s Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase/ |(Amortization)| Impairment | Interest and | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value | Disposal eration Disposal Disposal Disposal
Princeton ... 08/11/2023 [l R 2,738,164 |....
Maspeth ... 08/29/2023 .....|oeeeeiiiiinn cevviiines e 21,361,344 |....
Middleburg Heights ... 08/25/2023
Beaverton ... .08/30/2023 ..
Petaluma .09/29/2023 ..
Lorton . .09/15/2023 ..
Livonia ... 09/26/2023 .....
Franklin . 10/10/2023 .....
Madison ... 10/05/2023 .....
Portland .... 09/28/2023 .....
Santa Rosa .. 10/13/2023 [N I 13,280,965 |....
Phoenix ... 11/14/2023 [ IO 19,000,000 |....
Rosemead .. 10/31/2023 [l R 3,746,281 |....
Pinellas Park 11/09/2023 ...5,300,000 |....
Madison ... .10/13/2023 .. 3,195,224 |.
.|Frisco . .11/06/2023 .. . 10,965,000 |.
.| Covington 1172172023 ..
MCDONOUGN +evevveeeeeeeieeeeineeeeeeeieees foeeeeneeeneeens GAe e [ e e 11/21/2023
Doraville ..ooooevvvevnieeiivnninnieniinnnns Joevnnnneeeenens e o e s 11/21/2023
San Jose ... 12/07/2023
Coconut Creek . 12/14/2023
Southfield 01/05/2024
Brooklyn . 12/15/2023
Timonium .. 02/13/2024
Sacramento .. 03/28/2024
Commack ...... .02/16/2024 ..
. | Downers Grove . .02/21/2024 ..
Coral Springs . .03/06/2024 ..
.|Visalia .04/05/2024 ..
. |Mountain View . .03/27/2024 ..
Niles 04/02/2024
Anaheim 04/29/2024
Cheektowaga . 04/29/2024
Southfield 03/22/2024
Meridian Tounship voeuvvevevvevnnvennnvenn fooveenineenenen Ml [ 05/01/2024
Eugene 12/17/2013
A01735 .. . | Southern Pines .09/24/2015 ..
A01736 .. .. |Monrovia .. .08/02/2017 ..
AO1771 .. .|St. Louis Park .06/21/2020 ..
A01812 .. . [Totowa .... .10/28/2019 ..
A01895 .. . | Cheektowaga . 10/06/2015 ..
A01954 Abingdon 11/30/2022
ANNAPOL TS weveeirieiineinneeineeineen foereenineenen M e 09/30/2022
Calabasas ......ceeeuveeeeeemnnneeeeennninns Jeennneeeeeenne CAece e [t 08/10/2017
AddiSON ..ovvviieiiniicicrie e T oo [ 05/01/2018
Huntington ..oeveeeeeeiieeeeeeeees feeeeeeeeeees CAeeees o [ 03/31/2023
San Diego ... 11/25/2019
El Cajon .... 12/16/2019
A02506 San Jose 01/26/2021
A02574 .. . |Hazle Tounship 1072172021 ..
B01994 Calabasas ... 04/28/2020
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STATEMENT AS OF JUNE 30, 2024 OF THE MINNESOTA 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 | Interest and | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value | Disposal eration Disposal Disposal Disposal
0299999. Mortgages with partial repayments 4,615,733,485 50,801,916
2954 ... o Charlotte woveeeiiici e e NC e e e 03/28/2024 .....[...... 04/01/2024 ..o foueeeeeeenieeeeenn Jeeemeneeeeeeenniees foreeeees e fe e e e s 4,600,000 |..
2957 Niles ...04/02/2024 ....04/04/2024 .. . 13,800,000 |... 3,650,000 |..
2967 ... Washington D.C. ....coovveremeinreeemniines femmneeeeeeenn D o s el 05/30/2024 .....[...... 05/31/2024 22,265,000 |.......... 9,500,000 |..
2072 Houston ....ooovvvveeniiiiiinninnnnniiiiinnnns Jonnnneceenss Wevennnniniennns fooneenes veeeeenn fonnd 06/06/2024 .....|...... L0 (00 O PO O U OO PPPP FTTTPPRORe 5,000,000 |[.......... 2,400,000 |..euuiiiiiinniiniiine foovernininiiiiiinns oo
0399999. Mortgages disposed 41,065,000 20,150,000
0599999 - Totals 4,679,320,257 103,501,629 133,388,545
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STATEMENT AS OF JUNE 30, 2024 OF THE MINNESOTA 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
.| AEA Investors SBF IV, LP ... Stamford ... .| AEA Investors SBF IV Ptnrs LP ... ....10/11/2019 ... ...799,958 |...
Apogem Heritage Fnd VI LP . New York Apogem Heritage Fund VI LP .. ..09/25/2023 . . 21,876
Aquiline FS Fund IV, LP New York Aquiline Cptl Ptnrs IV GP Ltd. ..12/20/2019 . 147,283
..|Aquiline FS Fund V, LP ... New York ... ..|Aquiline Cptl Ptnrs V GP Ltd. ... . |-...05/22/2024 ... 2,169,913 |...
..|Aquiline Tech Growth Fnd Il LP .. New York ... ..|Aquiline Tech Growth Il GP Ltd .. o |--..04/28/2022 ...
.|BBH Capital Partners VI, LP New York ... ..|BBH Private Capital VI, LLC .|....05/18/2021 ...
..|Bison Capital Partners VI, Santa Monica .... ..|Bison Capital Prtnrs VI GP, LP .. .|....03/30/2023 ...
..|Construct Capital I, LP Chevy Chase ..|Construct Capital GP I, LLC .|....02/03/2021 ... ...930,000 |...
..|Construct Capital II, LP Chevy Chase .. ..|Construct Capital GP II, LLC .... .|....09/29/2022 ... ... 3,575,000 |...
..|Construct Cptl Select Fd I, LP .. Cambr i dge ..|Construct Cptl Slct F GP | LLC .. .|....04/01/2022 ... ... 1,795,000 |...
.| CRV Select Fund I, LP . Canbr i dge .[CRV Select Il GP, LP ...08/29/2022 ... .. 1,987,500 |...
CRV XVIII, LP . Carbr idge .. CRV XVIII GP, LP 02/12/2021 , 1,550,000
CRV XIX, LP .... Canbr idge .. CRV XIX GP, LP ..... 06/10/2022 ...210,000 4,375,000
Diversis Cptl Ptnrs GP II, LP . Los Angeles Diversis Cptl Ptnrs GP II, LP ..02/01/2022 ,108,744 4,947,798
..|Energy Impact Fund Il LP .. |New York ..|Energy Impact Fund I1 GP LLC . |.... 1171072021 ... 284,726 |... 1,909,199 |...
.. |EQT Mid Market Europe, LP . [Stockholm ...|EQT MID Market Europe 2 F LP .... 0871172007 Lo B 1,309 |...
.. | EW Heal thcare Ptnrs Fund 2, LP ... Woodlands ..|EW Healthcare Prtnrs Fd 2GP LP .. . |---.09/26/2019 ... ... 42,318 |...
.. [First Reserve Fund XIV, LP .. Greenwich ..|First Reserve GP XIV, LP .... . |--..08/14/2019 ... ... 72,543 |...
.| Goldner Hawn Fund VIII, LP .. Minneapol is .. ..|Goldner Hawn GP VIII, LP .... .|....07/17/2023 ...
.| Gryphon Heritage Partners, LP . . [San Francisco ... ..|Gryphon Heritage GenPar, LP ... .|....12/15/2020 ... .
.. | Gryphon Partners VI, LP San Francisco ... ..|Gryphon GenPar VI, LP .|....12/18/2020 ... 1,422,835 |...
. |Lerer Hippeau Select Fd IV, LP ... Palo Alto .|Lerer Hippeau VS Fd IV GP LLC ... ...03/21/2022 ... .. 1,800,000 |...
Lerer Hippeau VII, LP ... Palo Alto .. Lerer Hippeau Ven VII GP, LLC 03/20/2020 1,000,000
Lerer Hippeau VIII, LP . Palo Alto Lerer Hippeau Ven VIII GP, LLC 03/21/2022 3,000,000
LS Power Equity Ptnrs Il1, LP . New York LS Power Partners II1, LP ... 07/11/2014 ... 928,456
. |LS Power Equity Partners V, LP New York LS Power Partners V, LP .. ..12/04/2023 9,725,384
.. |Maveron Equity Ptnrs VII, LP .. Seattle .. Maveron Equity Ptnrs VII, LP . ..12/11/2019 . ...700,000
.. |Maveron Equity Ptnrs VIII, LP . Seattle .. ..|Maveron GP VII1, LLC .|....06/22/2022 ... 6,725,000 |...
.. |MPowered Cptl Access Fnd I, LP .. Minneapol is .. ..|MPowered Cptl Accss Fd | GP LP .. .|....04/26/2023 ... 4,700,032 |...
..|Procuritas Cptll Invest VII AB .. Stockholm ...|Procuritas Cptll Invest VII AB .. .)....07/2172022 ... ... 6,957,944 |...
..|Revelstoke CP Coinves Fd I, LP ... Denver ... ..|Revelstoke CP Coinves Fd I, LP .. . |---.06/01/2015 ... ... 14,876 |...
.. |Revelstoke Cptl Prtnrs Fd | LP .. Denver ... ..|Revelstoke Cptl Prtnrs Fd | LP .. ]e-06/0172015 L[ B 5LA92 i [ [ 9,79 |...
.|Revelstoke Cptl Prtns Fd II LP .. Denver .|Revelstoke Cptl Prtns Fd [l LP .. ....07/20/2018 ... .. 1,270,309 |...
Revolution Growth IV, LP ..... Washington . Revolution Growth IV, LP ....... ..01/04/2022 .
Revolution Ventures II, LP .. Washington . Revolution Ventures GP |1, LP 10/25/2013
Revolution Ventures |11, LP . Washington . Revolution Ventures GP 111, LP 10/13/2020
Ridge Ventures V, LP .... San Francisco Ridge Ventures V, LLC .. 06/15/2022
TELEO Capital, LP ..... El Segundo . TELEO Capital Partners, LLC ..10/14/2020
..|Threshold Ventures IV, LP Menlo Park .... ..|Threshold Ventures IV GP, LLC ... .|....11/03/2022 ... .
..|Trident VIII, LP ... Greenwich ..|Trident Capital VIII, LP . . |--..04/08/2020 ... 1,174,795 |...
..|Trident IX, LP . | Greenwich ..|Trident Capital IX, LP .... o |--..06/24/2022 ... ... 4,254,704 |...
.| Will Ventures II, LP Boston ... .[Will Ventures Il LLC o |-...04/18/2022 ... ...2,738,303 |...
..|Wind Point Partners IX-A, LP .. . |Chicago .. ..|Wind Point Partners IX, LP . .|....11/09/2020 ... .. 1,960,237 |...
.|Wind Point Partners X-A, LP ... Chicago ..|Wind Point Investors X, LP .... .|....09/15/2022 ... . 4,221,313 |...
.. |Windjammer Sr Equity Fnd V, LP Newport Beach .[Windjammer Cptl Inves V, LLC .. ...08/05/2019 ... ... 1,318,157 |... ...530,220 |...
1999999. Joint Venture Interests - Common Stock - Unaffiliated 17,997,6% 127,559,732
....................... AEA Mezzanine Management ...........ceeeeieeeeeeenneeenneenneenneeenneeenns | Stamford oo .......CT..........‘AEA Mezzanine Management ..........ccoeeiiiiiiiineiiinieiineenn Joeeeenns .........|....07/23/2018 | 2o i B06,568 [eniiiieiieiieeeeieeiiee Jeeeeeeeieeieeeeeereeeeees Jeeeeeeeieennen... 2,700,691
....................... AEAMMD IV GP LP ..iivveeieeiiiiiiieeciiiiiieee i eesieeeeeeeeenn [ Stamford e o Ol [AEAMMD IV GP LP Lo foviiiieees eeeeeennn |2 09/1172019 Lo 20 168,399 [ o Joiiiieee.n.. 1,835,956
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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
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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
JJAMC V6P S.a.r.l. i AMC V GP S.a.r.l. s ....07/07/2023 ... 2 ... 2,431,497 |... ...0.028
Arrowhead Capital Fund I11, LP Greenwich .. Arrowhead Capital Fund I11, LP ..12/20/2017 . .2 2,642
BGIF IV (GenPar), LLC .. . |Greenwich .. BGIF IV (GenPar), LLC .. ..12/16/2022 . .2 ..(617,69%)
.|Caltius Partners V, LP .... Los Angeles .. .|Caltius Partners V, LP . .|....08/01/2016 ...{...... 2 ... 182,011 |...
.. |Crescent Mezzanine VII, LLC . Los Angeles .. ..|Crescent Mezzanine VII, LLC ... .|....09/28/2016 ...|...... 2 ...107,232 |...
.| CRG Partners IV GP, LP Houston ..|CRG Partners IV GP, LP o |--..01/28/2019 ...|...... 2 .2,464,934 |...
..|Cyprium V Management LLC .. Cleveland .. ..|Cyprium V Management LLC .... .|....08/15/2019 ...|...... p ZT R 4,567 |...
..|GCG Investors V GP, LLC ... Chicago ..|GCG Investors V GP, LLC .|....10/14/2020 ...{...... 2 ....91,000 |...
..|GCG Investors VI GP, LLC . . | Chicago ..|GCG Investors VI GP, LLC . . |-...06/15/2023 ...|...... 2 ..2,093,947 |...
..|GEPIF 111 Greenwich .. ..|GEPIF 111 . |-...04/05/2019 ...|...... 2
.|Goldpoint Mezz Prtnrs IV GP LP .. New York ... .|Goldpoint Mezz Prtnrs IV GP LP .. .. 1272172015 L. ...l 2
GoldPoint Ptnr Pr Debt V GP LP New York GoldPoint Ptnr Pr Debt V GP LP .. .2
MWL Prtnship Cap VIII GP, Sarl London ... MWL Prtnship Cap VIII GP, Sarl .. .2
OCP Asia Fund IV (GP) Limited . Singapore OCP Asia Fund IV (GP) Limited . .2
.. | PADCOF 11 GP, LLC Darien ..| PADCOF |1 GP, LLC o |---.05/15/2017 ... |...... 2 ... 23,388 |...
..|PADCOF 111 GP, LLC . |Darien ... ..|PADCOF I11 GP, LLC o |e.. 1170272020 .. ... 2 .. 1,904,006 |... .
..|Peninsula Fund VI Mgnt, LLC .. Detroit .. ..[Peninsula Fund VII Mgmt, LLC o |---.02/13/2020 ... 2 1,905,595 |...
..|Sig Guff SBCOF | Mezz GP LLC . |Boston ... ..[Sig Guff SBCOF | Mezz GP LLC .... . |-...10/06/2017 ... 2 ...703,605 |...
..|Sig Guff SBCOF Il Mezz GP, LLC .. Boston ... ..|Sig Guff SBCOF Il Mezz GP, LLC .. o |----12/05/2019 ... 2 3,281,606 |...
.| Tenex Capital 111 GP, LP .. New York ..| Tenex Capital IIl GP, LP . o |-...04/23/2021 ... . . ...975,997 |...
.. | Yukon Partners V, LLC ... . |Minneapol is .. .| Yukon Partners V, LLC ...06/13/2024 ... ... 1,238,168 |... 8,583,542 |...
2599999. Joint Venture Interests - Other - Unaffiliated 14,995,962 77,187,919
....................... Aegon Community Invmts 62 LLC ....ceuveernieinieenieeineeneeceneeennnnen. | Cedar Rapids ovveevveeivevnneeinviinnennes foeeenns TAcccan.ci [ Aegon Community Invmts 62 LLC .ovveeevneiniieiiieeiiieeiiieee Jeieeeenn s veveeenn [0 0471572021 Lo foeenee e foeeeeeene . 1,629,804
..|Cinnaire-38, Inc Lansing ..|Cinnaire-38, Inc L. 1172972022 ... .. 1,002,337 |...
.. |RAH Associates No. 57 LLC ... Great Neck . ..|RAH Associates No. 57 LLC .. . |....08/12/2021 ...
. |Red Stone Equity Partners, LLC ... New York ... .|Red Stone Equity Partners, LLC ....12/28/2019 ...
Red Stone Equity Partners, LLC New York Red Stone Equity Partners, LLC ..04/26/2021 .

VINC Managing Partners 52, LLC ....

Irvine ...

.| WNC Managing Partners 52, LLC ...

..03/17/2022 ...

3799999. Non-Guaranteed Federal Low Income Housing Tax Credit

- Unaffiliated

....................... [WN Lite Ins Co Rabbi TruSt ovevveveiceesseseesesseesssneesnsneeneenes

[st. Paul

5899999. Any Other Class of Assets - Unaffiliated

6099999. Total - Unaffiliated 38,358,008 223,597,847 XXX
6199999. Total - Affiliated XXX
6299999 - Totals 38,358,008 223,597,847 XXX
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Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
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AEA Investors Fund V, LP ....
AEA Investors SBF IV, LP .
AEA SBF II1, LP .......
Amberbrook VII, LLC ..

. | New York .
Stamford .
New York .
New York ...

..|Stock Sale
.|Return of Capital, Stock Sale ..
.|Return of Capital, Stock Sale
....|Return of Capital, Income

.|ROC, Stock Sale, Income Dist

...10/11/2012 ...}....06/18/2024 ...|.
.05/24/2024 ..
. .05/24/2024 ..
....03/31/2016 ...|....06/25/2024 ...|.
...12/20/2019 ...|....06/26/2024 ...|.

.883,253 |... (1,293,199)]..
.230,790 .(230,790)..
.. 94,144

.. (1,293,199)
..(230,790)

..985,102 |.
..870,323 |.

Amberbrook VIII, New York .. ....12/20/2019 ...|....06/26/2024 ...|........ 10,087 |....c.. (13,221)}cceurencinencs Joeeeeeeeeens foeeeeeeeeeees feeen (18,220) s [eee e 10,087 el 142,658 |oeneeeeeenes feennes 132,571

Angeleno Investors |11, LP .. Los Angeles .. ....|Return of Capital ....06/16/2010 ...|....04/19/2024 ...|........ 13,524 |....c. (19,219)[cccvveriinniinns Joonreiniiiinnne fooeeenieniinenn foeee e (19,219) e o 13,524 | 13,524 [ o

Apogem Heritage Fund VI LP .. oo |New York ... ....|Stock Sale ....09/25/2023 ...|....06/26/2024 ...|. . . [T IR 404

Aquiline FS Fund IV, LP .... . |New York ... .|ROC, Stock Sale, Income Dist ... ....12/20/2019 ...|....06/18/2024 ...|....... 479,316 [......(668,599).....ccccrrrrecs |oerrrrnnnnnnnins [ [ (668,599)|... TR R 479,316 |....... 873,604 |... TR R 394,288 |....... 394,288 |....... 138, 114
Aquiline Tech Growth Fnd 11 LP .. New York ... .|Return of Capital, Stock Sale .. ....04/28/2022 ...|....05/14/2024 ...|.......372,870 |......(372,870)|...coeereeiiins Jorrneeieeiiis Joeriieceeeees oo (372,870)... I 372,870 |....... 882,294 |... R 509,424 |....... 509,424 |.....oeeeennne
Axiom Asia Pri Cap F II1, LP . | Singapore .. Income Distribution ...10/05/2012 ...]....06/14/2024 ...|.

....00/18/2017 ...|....05/02/2024 ...|.
..03/30/2023 . .04/12/2024 ..
..07/23/2010 . .04/04/2024 ..
..12/06/2016 . .04/15/2024 ..
....07/17/2019 ...|....05/14/2024 ...|.
....12/20/2006 ...|....06/07/2024 ...|.
....10/07/2010 ...|....06/27/2024 ...|.
...11710/2021 ...|....06/24/2024 ...|.

. | Santa Monica ....
Santa Monica .
Port Louis .

Bison Capital Partners V, LP
Bison Capital Partners VI, LP .
Capvent India Pri Equity F LTD
Century Focused Fund IV, LP ...
Diversis Capital Partners | LP ..
Edison Venture Fund VI, LP ..
Edison Venture Fund VII, LP

.|Return of Capital, Income .
.| Income Distribution ...
Income Distribution
.|Return of Capital ......
.|ROC, Stock Sale, Income Dist
....| Income Distribution ...

.| Stock Sale

..(741,197)
....... (41,318)[...

... 6,144,869 |....... 372,007

Los Angeles ..
Lawrenceville ...
Lawrenceville ...

Energy Impact Fund Il LP .... .. |New York ... ....| Income Distribution ... A ..

EQT Mid Market Europe, LP ... . | Stockholm .. ...SlE........ |Return of Capital ....08/11/2017 ...|....06/25/2024 ...|.... 1,014,149 |... (1,049,435).. R ... (1,049,435))... 1,014,149
First Reserve Fund XII1, LP ... . | Greenwich .| Other than Temporary Impairment .. ....07/15/2014 ...)....06/30/2024 ...|.... 1,791,617 |... (1,791,617)].. . |... 1,625,660 |.. ... (3,417,277)|... T 165,957
First Reserve Fund XIV, LP .... Greenwich .. .|Return of Capital, Stock Sale ....08/14/2019 ...|....06/13/2024 ...|.... 2,248,316 |... (2,486,320)|....cceereecics Jooniiaeeaene ... (2,486,320))... 2,248,316
Genstar Capital Partners IX LP San Francisco ... .|Return of Capital, Income ...09/03/2019 ...|....05/07/2024 ...|........ 31,752 ({1 1157.2] SRR FOPPRRUUURR R RN (61,052)[... [ R 31,752

....04/26/2023 .
..07/17/2023 .
..12/15/2020 .

.05/07/2024 ..
.06/20/2024 ..
.06/26/2024 ..
.06/26/2024 ..

San Francisco
Minneapol is
. | San Francisco
San Francisco
New York ...
New York ...
New York ...
New York ...

Genstar Capital Partners XI LP
Goldner Hawn Fund VIII, LP ..
Gryphon Heritage Partners, LP .
Gryphon Partners VI, LP ...
Lightyear Fund IV, LP
Lightyear Fund V, LP ....
LS Power Equity Prtners Il LP
LS Power Equity Partners IV LP

.| Income Distribution, Stock Sale
.| Income Distribution
.|Return of Capital ...
.|Return of Capital
.|Return of Capital . .04/24/2024 ..
....|Return of Capital ... ....12/17/2020 ...|....06/28/2024 ...|.
...| Income Distribution ....07/11/2014 ...|....06/28/2024 ...|.
..|Return of Capital, ....06/10/2019 ...|....04/16/2024 ...|.
.|Return of Capital, ... 12/04/2023 ...|....04/12/2024 ...|.

.. (49,164)[..
(5,580)f..
..(12,148,848))..
...... (459,890)|..

..4,312 |.
.. 2,246,366 |.

LS Power Equity Partners V, LP .. New York . . JUTT IO
PA Co-Investment Fund I11, LP .... . |Darien ... .|Return of Capital, ....07/30/2018 ...|....04/19/2024 ...|........ 49,339 |....... (82,681)[.ccevureeruneenn Joevneenneenins Jooreeniieeineen fovennns (82,681)|... T 49,339
Partech Int Ventures VI, FCPR .... . |Paris .. . |Return of Capital ... ....08/01/2013 ...|....06/21/2024 ...|........ 24,899 |....... (47,661)].c.ceeeereeiii Jooviiiiieiiies oo e (47,661)[... ROV I 24,899
Partech Int Ventures VII, FCPI Paris . |Return of Capital ..06/24/2016 . .06/27/2024 .. ..(121,360) .. 121,360 | o |
Revelstoke Cap Ptnrs Fd IILP . Denver ... .|Stock Sale ... ....07/20/2018 . .04/17/2024 .. | 4,214 |.
Revolution Growth I11, LP ... . | Washington . .|Return of Capital, ...10/21/2015 . .06/07/2024 .. ..(668,172) .. 352,159 [.....1,334,934 ..982,775 |.

....10/25/2013 . .06/21/2024 ..
....05/18/2021 . .04/02/2024 ..
...11/16/2017 ...|....06/24/2024 ...|.

..1,304 |.
. ..116,885 |.
JR IR 909,997

1,304
2,468,411

Revolution Ventures II, LP
Ridge Ventures Continu Fnd, LP

.|Return of Capital,
. |Return of Capital,

. (1,304)
..(116,885)

Washington .
San Francisco

SPC Partners VI, LP San Francisco ... .|Return of Capital, N 909,997 |...... (909,997)[.ceneeneeeeee Jeeeeeeieeieees feeeeeeeieeees e (909,997)...

TELEO Capital, LP .. El Segundo .... ....|Return of Capital ....10/14/2020 ...|....05/29/2024 ...|....... 184,327 |...... (289,948)]...ccceeeeeeenns oo e | (289,948)|... P R 184,327

Trident VIII, LP ... Greenuich ....|ROC, Stock Sale, Income Dist ....04/08/2020 ...|....04/09/2024 ...|....... 106,465 |...... (164,629)-..ceevveeeeees [eeeeeiiiiieees foeeeeiiiieeees [ (164,629)].....cevveeeeens | 106,465

TWM V Life Science Ven , LP ... Munich ... ... |Stock Sale ....11/14/2001 ...|....05/17/2024 ...|. .. R . .
... |Wind Point Partners IX-A, LP .. ... | Chicago .. U ....|ROC, Stock Sale, Income Dist ... ceee |22 1170972020 ...|....06/17/2024 ...|....... 763,059 |... (1,247,918)|.. R ... (1,247,918))... TR 763,059 |.... 1,510,148 |... T
................... Wind Point Partners X-A, LP .........cccceeee. [CHICAQO wevviiiiiiiiniiiiiiiinnss Return of Capital, Income ................. |....09/15/2022 ...|....04/05/2024 ...|.... 1,947,083 |... (2,677 125)]...ovvveeeeiinne Jovvnvennneninen |ovvinvneeennne | (2,677,125)). e ... 1,947,083 ... 1,947,083 [oooeeiiinnnes fovneniiiiins foenniinnns |.on.... 147,813
1999999. Joint Venture Interests - Common Stock - Unaffiliated 15,192,293 | (27,979,642) 1,625,660 (29,605,302) 13,566,633 | 31,000,470 17,433,837 | 17,433,837 3,020,543

AEA Mezzanine Fund IV, LP ... . | Stamford . ..|ROC, Stock Sale, Income Dist ... ....07/23/2018 ...|....04/03/2024 ...|....... 521,400 [......(565,134)|.ccevrrrereecccs Joorerrinninnnns [ o (565,134)|... P R 521,409 |....... 540,024 ..o s 18,615 |........ 18,615 |....... 110,004

AEA MVD Fund 111, New York . .| Income Distribution 1271472016 .. |....04/26/2024 .. |.eeeiiiiiiin e e [ [ [ [ [ [ e e e s 316,650

................... AEA MMD Fund IV, LP ..oooooeiiiiiiiiiiiieinnnnn. | Stamford oo Income Distribution ......oooovveeeennnnnns [0..09/11/2019 ... [....04/26/2024 .. |.oeoeeeiinnines foveeeeiiiiinins o o s i e e e e e e |, 351,819
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STATEMENT AS OF JUNE 30, 2024 OF THE MINNESOTA 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 1 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
Less [Unrealized| (Depre- |Temporary| ized Adjusted [Changein| Less Exchange
Encum- | Valuation | ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase/ | (Amorti- ment Interest Value Adjusted | brances (Loss) Gain Gain Invest-
cusip Name of Purchaser or Originally | Disposal Prior (De- zation)/ | Recog- and (9+10- | Carrying on Consid- on (Loss)on | (Loss)on |  ment
Identification Name or Description City State Nature of Disposal Acquired Date Year crease) [Accretion | nized Other 11+12) Value Disposal | eration | Disposal | Disposal | Disposal | Income
Alpha CEE Fund I1, LP . |Return of Capital, Income .... ...08/24/2007 ...|....04/23/2024 ...|........ 39,400 |....... (30,002)[...ccvvvmmnnnnnn forvemmminiiiiins fooveeeiieeeeeens s (30,002)f...

Arrowhead Capital Fund I11, LP
BlackRock Glob Infr Fd IV A LP
Bridgepoint Credit Opp I11 LP ....
Caltius Partners V, LP
Churchill Jr Cap Opp Fd I1 LP .
Clareant Mezzanine Fund, LP ....
Clareant Mezzanine Fund I, LP
Crescent Mezz Partners VII, LP
Crescent Cr Solutions VIII, LP
Cyprium Investors V, LP ...
GCG Investors |11, LP
GCG Investors IV, LP ...
GCG Investors V Aggregator LLC
GCG Investors V, LP
Global En and Infr Pu Fd I, LP ..
Global Pw & En Infr F I LP ...
GMB Mezzanine Capital III, LP .
GMB Mezz Capital IV - P, LP ...
GMB Mezzanine Capital IV, LP
Goldpoint Mezz Partners IV, LP ..
GoldPoint Ptnrs Pri Debt V LP .
LBC Credit Partners V, LP ...
MC-Seamax Shipping Opp Fnd, LP
Midwest Mezzanine Fund IV, LP .
Midwest Mezzanine Fund V, LP ..
MWL Prtnship Capital VIII1 SCSp
New Canaan Funding Mezz VI, LP ...
New Canaan Fd Mezz VII SBIC LP ..
PA Direct Credit Oppo Fund II ....
PA Direct Credit Opp Fd 111 LP
Partners Grp Dire Mezz 2011 LP
Peninsula Fund V, LP ....
Peninsula Fund VI, LP
Peninsula Fund VII, LP .

. | Stockholm

. [New York

. |New York .

Greenwich ..
Greenwich ..

Los Angeles ..

Jersey ...
Jersey ...
Los Angeles ..
Los Angeles ..
Cleveland ..
Chicago ..
Chicago ..
Chicago ..
Chicago

Greenwich
Greenwich ..
Minneapolis ...

. |Minneapol is ...
. [Minneapol is

New York ...

Radnor
Stamford .
Chicago ..
Chicago ..
London ...
New Canaan ....
New Canaan ....

St Peter Port ...
Detroit
Detroit
Detroit ..

... 12/20/2017 . .06/14/2024 .. 1,069,212 |... (1,069,212)|..
....12/16/2022 . L06/24/2024 ... |eeeeiiiieeees [
....11716/2017 ...|....06/12/2024 ...|. ... (2,248,319))..
....08/01/2016 ...|....04/18/2024 ...|. ... (1,197,677))..
....08/11/2022 ...|....06/03/2024 ...|.
....11/27/2006 ...|....06/07/2024 ...|.
....12/20/2007 ...|....06/07/2024 ...|.
...09/28/2016 ...|....04/30/2024 ...|.

.|Return of Capital, Income .
.|Return of Capital, Income .
. |Return of Capital, Income ....
.|Return of Capital, Income .
.| Income Distribution
.| Income Distribution ...
.| Income Distribution ...

.181,869 |...... (174,664)|..

.|Return of Capital, Income .... N

.|Return of Capital, Income .... ....09/27/2021 ...|....04/23/2024 ...|....... 534,166 |...... (554,854)|..
.|Return of Capital, Income .... ....08/15/2019 ...|....05/07/2024 ...|........ 71,434 (61,941)|..
.|Return of Capital, Income . ...04/29/2013 . .04/17/2024 .. .213,291 .(239,799)[..

....03/14/2017 .
..09/03/2021 .
....10/14/2020 ...|....06/30/2024 ...|.
....00/26/2011 ...|....04/17/2024 ...|.
....04/06/2019 ...|....06/13/2024 ...|.
....09/08/2015 ...|....05/16/2024 ...[.
...11/13/2020 ...|....06/21/2024 ...|.

.04/11/2024 ..
.04/03/2024 ..

.|Return of Capital, Income .
.| Income Distribution ...
Income Distribution ...
....| Stock Sale

.|ROC, Stock Sale, Income Dist ...
.| Income Distribution ...

.. 54,545 .. (65,530)[..

.611,398 [......(732,754)|..

...07/17/2020 .

.| Income Distribution ... K .05/14/2024 ..
.|Stock Sale ... ....05/22/2015 . .06/28/2024 ..
.| Income Distribution ... ...06/29/2007 . .06/12/2024 ..

....06/27/2013 . .06/28/2024 ..
....06/28/2024 . .06/28/2024 ..
... 11/23/2015 ... |....06/14/2024 ...].

.|Return of Capital, Income . . 285,042 .(196,086)|.. ..(196, 0!

.| Income Distribution ......

.|Return of Capital, Income . A

.| Income Distribution ....02/09/2021 ...|....05/14/2024 ...|.
.|Return of Capital, Income . ....05/15/2017 ...|....04/22/2024 ...|.
.| Income Distribution ....11/02/2020 ...|....06/21/2024 ...|.
. |Return of Capital, Income . . 12/1172012 ... )....04/26/2024 ...|.

....06/01/2010 ...|....06/27/2024 ...|.
....11716/2015 . .04/29/2024 ..
..02/13/2020 . .06/25/2024 ..

Income Distribution, Stock Sale ..
.|Return of Capital, Income .
.| Income Distribution

.(169,837)[..

.. (1,089,212)
... (2,248,319))...
.. (1,197,677))...

...... (174,664)...

.| Income Distribution ... K

...| Income Distribution ....03/27/2019 ...|....05/20/2024 ...|. ..
.|ROC, Stock Sale, Income Dist ... ....12/21/2015 ...|....04/29/2024 ...|....... 240,185 |......(240,185)|...coerrrrriins Joomneiieeiiis Joeviieeeeeees oo (240,1
.|Return of Capital, Income . ...07/02/2020 ...|....05/08/2024 ...|........ 13,657 (QLRCT0] FUUUUUUUUUUI I A AR (14,957))...

86)

).

3,971,625

1,532,210

....... 107,461

P O 92,299

. 188,293
.(82,572)

R 24,465
RO IO 57,143
R 49,495

JR IR 148,273

.. 3,971,625 |.

Saybrook Corp Opp F II, LP .. Los Angeles .|Stock Sale ...cevuennnnns ....05/10/2012 . .04/18/2024 .. 3,971,625
Sequel MGK Products, LLC - PCI Dallas ... .|Return of Capital, Income . ....12/21/2021 . .04/26/2024 .. ..(17,500)|.. . 17,500 | 9,820
Siguler Guff Dis Opp Fd I11 LP .. New York . .|Stock Sale .......cccveeennn ....11/12/2008 . .04/11/2024 .. K . 98,769 98,769 |. . 98,769
Tenex Capital Partners |11, LP New York . .|ROC, Stock Sale, Income Dist ... ....04/23/2021 ...|....06/21/2024 ...|.......212,762 |......(206,049)].....ouvrrrriiis |oriiiiiniiins Jeeriiiieeeees [eeeeen(206,049) [ [ 212,762 |.... 3,560,673 |... o |--.. 3,347,911 |.... 3,347,911 [....... 129,605
Varde Fund XI, LP .. Minneapolis ... .| Income Distribution ... ....02/03/2014 ...|....05/07/2024 ...|. .. PP AU RN rerreernrennes o o e 127,227
Varde XII, LP Minneapol is ... ...| Income Distribution ... ....11/17/2016 ...|....06/27/2024 ...|....... 328,970 |......(328,970)|...cevereeriins Jooemnereeeiiis Joeriieeeeeeis oo (328,970)).... TR 328,970 |....... 328,970 |-eeeeiiiiieees fooeeeeiiieees [ e
Varde Fund X111, Minneapol is .|Return of Capital ....10/19/2018 ...|....04/24/2024 ...|....... 452,797 |......(650,845)..ccccvrrrrrrccs Joerrrennnnnnnins [ [ (650,845))... R . 452,797 |....... 452,797 |...
Windjammer Mezz & Eqty F Il LP .. Newport Beach ... .| Income Distribution ... ....01/05/2001 ...|....06/07/2024 ...|.
Yukon Capital Partners II, LP .... . [Minneapol is .| Income Distribution ....12/19/2013 ...|....04/03/2024 ...|.
Yukon Capital Partners Il1, LP .. .. |Minneapolis ... .|Return of Capital, Income . ...07/18/2017 ...]....04/03/2024 ...|.
2599999. Joint Venture Interests - Other - Unaffiliated (8,980,254) 9,237,792
................... Guardian Life Ins Co of Amer .........cccoceees [New York ..oooooiiiiiiiiiiiiiiiins o NY.........|Direct |....12/19/2017 ...‘....06/30/2024 3,854 | [ [ [ e e
................... Guardian Life Ins Co of Amer ................... |New York ....ooovvvvvvvvevevenennnns fooeeeeee Yoo | Direct oo £00.01/14/2020 .0 ... 06/30/2024 ... e (O e e e i e e
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STATEMENT AS OF JUNE 30, 2024 OF THE MINNESOTA 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 1 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
Less [Unrealized| (Depre- |Temporary| ized Adjusted [Changein| Less Exchange
Encum- | Valuation | ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase/ | (Amorti- ment Interest Value Adjusted | brances (Loss) Gain Gain Invest-
cusip Name of Purchaser or Originally | Disposal Prior (De- zation)/ | Recog- and (9+10- | Carrying on Consid- on (Loss)on | (Loss)on |  ment
Identification Name or Description City State Nature of Disposal Acquired Date Year crease) [Accretion | nized Other 11+12) Value Disposal | eration | Disposal | Disposal | Disposal | Income
Massachusetts Mutl Life Ins ... . |Springfield ... Direct ... ...08/20/2017 ...]....06/30/2024 ...|.
Massachusetts Mutl Life Ins Springfield .|Direct .06/30/2024 .. .
Massachusetts Mutl Life Ins Springfield .|Direct . .06/30/2024 .. L2 15,699
Massachusetts Mutl Life Ins ... ... |Springfield ... Direct ... ....04/27/2021 ...|....06/30/2024 ...|. e (2,872)] i [ 2872 e [ feenn 2,672 [ s [ fereii e s e 346,359
Massachusetts Mutl Life Ins ... . |Springfield .|Direct ... ....11/18/2021 ...|....06/30/2024 ...|. e 263 [ e (288 e e o (283) | [ e e e [ 163,200
Nationwide Mutual Insurance Co Columbus ... .[Direct ... ... 12/13/2017 ...|....06/30/2024 ...|........ (8,640)[...evvvvevnnnnis Joureennnn 8,840 | [ [ttt 8840 [ e [ e e e [ 371,250
New York Life Insurance Co .. Newark ... .[Direct ... ....10/31/2017 ...|....06/30/2024 ... |eeeees (4731|731 [ e foee T8 | [ [ e [ e s 34,516
New York Life Insurance Co .. Newark ... .[Direct ... ....10/18/2017 ...|....06/30/2024 ...|........ (1,922)[cueennnnnniiiiis Joveeen 1122 | [ ot 1122 [ e L e [ e 10,125
New York Life Insurance Co New York ... .[Direct ... ....01/21/2021 ...)....06/30/2024 ... |e...e. (10,027)fccceeeeeniieee | 10,027 [ e [ 10,027 | oo [ Joeeeeeeecceen [ Joeeemneeeeeen s 187,500
Nor thwestern Mutual Life Ins .. . | Milwaukee .. .|Direct ... ....12/14/2021 ...1....06/30/2024 ...|....... (16,855)[.......uuuuuuiis [oureennn 18,855 | [ [t 16,855 [ e [ e e e [ 306,171
Nor thwestern Mutual Life Ins .. . | Milwaukee .. .|Direct ... ....09/20/2019 ...|....06/30/2024 ...|. e (20) e s 20 e e o 20 | e e e e e s 7,71
Pacific Life Insurance Co ... Omaha ..... .[Direct ..10/26/2017 . .06/30/2024 .. 207 . 437,525
Teachers Ins & Annuity Assoc New York . .|Direct ..09/15/2014 . .06/30/2024 .. .2 .
Teachers Ins & Annuity Assoc .. New York . .|Direct ..02/15/2018 . .06/30/2024 .. . (22,59) . 706,365
Western & Southern Life Ins Co .. Cincinnati . .[Direct ... ....01/17/2019 ...|....06/30/2024 ... eeeuueeeeei 359 [ e (859 [ e o (BB | e e e e e
................... Western & Southern Life Ins Co ................ [Cincinnati Direct ...04/27/2021 ...|....06/30/2024 ... .......318,750
2799999. Surplus Debentures, etc - Unaffiliated (68,684) 3,235,872
Aegon LIHTC Fund 55, LLC .. Cedar Rapids .... Direct ... ....09/14/2018 ...|....06/30/2024 ...|....... 214,533 |... (214,533))... (214,533))...
Aegon LIHTC Fund 62, LLC .. Cedar Rapids .... Direct ... ....04/15/2021 ...|....06/30/2024 ...|....... 154,892 ... (154,892)|... (154,892)|...
Cinnaire Fund for Hsng LP 31 Lansing Direct ... ....10/03/2016 ...|....06/30/2024 ...|....... 136,432 |... (136,432))... (136,432))...
Cinnaire Fund for Hsng LP 38 .. |Lansing Direct ... ....11/09/2022 ...|....06/30/2024 ...|....... 242,481 |... (242,481))... (242,481))...
RAH Corp Partners Fd 57, LLC . |Great Neck .... .[Direct ... ....08/05/2021 ...]....06/30/2024 ...|....... 284,307 |... (284,307)... (284,307)...
RBC Tax Cr Eq Nat'l Fd-28, LP ... Char lotte .[Direct ... ....10/10/2018 ...]....06/30/2024 ...|....... 202,812 |... (202,812)f... (202,812)f...
RBC Cmnty Invmt Nat'l Fd 31 LP .. Charlotte .. .[Direct ... ....05/27/2021 ...|....06/30/2024 ...|....... 232,153 |... (232,153))... (232,153))...
Red Stone Equity-Fund 75, LP New York ... .[Direct ... ....12/19/2019 ...|....06/30/2024 ...|....... 241,422 |... (241,422))... (241,422))...
Red Stone Equity-Fund 84, LP New York . .[Direct ... ....04/26/2021 ...|....06/30/2024 ...|....... 223,802 |... (223,802))... (223,802))...
WNC Inst'l Tx Crdt Fund 44, LP Irvine .[Direct ..03/29/2018 . .06/30/2024 .. . 226,452 ..(226,452)). ..(226,452)
WNC Inst'l Tx Crdt Fund 49, LP .. Irvine .[Direct ..08/10/2020 . .06/30/2024 .. . 230,603 ..(230,603)). ..(230,603)
WNC Inst'l Tx Crdt Fund 52, LP ..... .. | Irvine ... ... CA.. .[Direct ... ...03/17/2022 ...|....06/30/2024 ...J.......321,017 |... .....(321,017)[... (321,017)[...
3799999. Non-Guaranteed Federal Low Income Housing Tax Credit - Unaffiliated 2,710,906 (2,710,906) (2,710,906)
................... |MN Life Ins Co Rabbi Trust .........cccvvuunnns |St. Paul ..oiiiiiiiiiiiiiis | MN.........[MN Life Ins Co Rabbi Trust ................|....01/01/1994 ...]....06/30/2024 ... |.coeeeeeemmnuns foormmmmnnnnennn fonneneerennnnns fooremmmnnnenenn foonnneecenninns fooremnnnnnneeenn foonneeeennnnnnes foovennnnneeeeenn foeneee 122,786 |ooevnnnnnneinnns [0, 122,786 |....... 122,786 |[........ 40,686
5899999. Any Other Class of Assets - Unaffiliated 122,786 122,786 122,786 40,686
6099999. Total - Unaffiliated 25,358,369 | (36,959,896) (2,642,223) 1,625,660 (41,227,779) 21,090,487 | 47,884,902 26,794,415 | 26,794,415 10,878,452
6199999. Total - Affiliated
6299999 - Totals 25,358,369 | (36,959,896) (2,642,223) 1,625,660 (41,227,779) 21,090,487 | 47,884,902 26,794,415 | 26,794,415 10,878,452




STATEMENT AS OF JUNE 30, 2024 OF THE MINNESOTA LIFE INSURANCE COMPANY

SCHEDULE D - PART 3

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

1 2 3 4 5 6 7 8 9 10
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CcusIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
912810-TV-0 ......... UNITED STATES TREASURY ...eeeeeeiiieeeeeeee e e ceen e e e ee e e e e e e e e e mnne e e e e e mnn e e eennnnnns | aeeevnnnninnnes Jonnid 05/02/2024 ..... T AE PP PPUUP EOPPPRUPPPPRRRURPIE - <) /07| B ISP 5,300,000 |... ..116,245 |1.A ...
912810-TX-6 ......... UNITED STATES TREASURY ....iiiiiiiiiiiiiiii e esnii s e nnnnan s s snnnnnns | aeeeeennnnnenes fouand 05/31/2024 ..... BANC OF AMERICA SECURITIES ....ciiiivriiiiiiiiiiiniieiiiiis e ciesi s ereri s s snnnis s s snnnnissees oeeernnnnnnesennnnnnneesnnnnnnnes foevennnnnneeennnneeees 1,966,133 |, 2,100,000 |... 1.A ...
912810-TZ-1 ......... UNITED STATES TREASURY ...eeeeeeiie e eeeeee e e e een e e e e ee e e e e e e e e e e e e e e e nnne e e e eeennnnns | aeeevnnnnnnnnes Jonnnd 04/16/2024 ..... BANK OF AMERICA MERRILL LYNCH ... N 1.A ...
912820-HE-4 ......... UNITED STATES TREASURY ....iiiiiiiiiiiiiiii e eennni s ennna s s snnnnnns | aeeeennnnnnenes fonnnd 06/21/2024 ..... GOLDMAN SACHS ... 28,574,792 |. ... 29,345,000 |... 1A ...
91282C-JZ-5 ......... UNITED STATES TREASURY ...eeeeeeiiieeeeeeee e e ceen e e e ee e e e e e e e e e mnne e e e e e mnn e e eennnnnns | aeeevnnnninnnes Jonnid 05/02/2024 ..... DEUTSCHE BANK ... eeeeee e e e eeee e e e e e e e e e e e s e e e e e e e e e e e e e e e e eemn s e e e emnnnneeeeennnnnns reeennnnaeeeennnnnaeeeennnnnnerees Joernnnaanreemnnnnannees 5,731,196 |oeevvneeieeiniieees 6,000,000 |... 1.A ...
912820-KH-3 ......... UNITED STATES TREASURY ....iiiiiiiiiiiiiiii e enni s sennnan s s nnnnnnns | aeeeeennnnneees founnd 04/16/2024 ..... BANK OF AMERICA MERRILL LYNCH ...eevvrniiiiiiiiie it sernsi e ssrnniisneens [oeernnninnesennsisnssrssnnnees Jovrnniinnnnninn, 2,775,719 |ovevriiiiiiiiiis 2,800,000 |... 1.
91282C-KK-6 ......... UNITED STATES TREASURY ...eeeeeeiieeeeeeeee e e eeen e e eee e e e e e e e eennae e e e e ennna e e eeennnnns | severnnnninnnes Jonnnd 05/02/2024 ..... BANC OF AMERICA SECURITIES .... 374,957 |. 375,000 |... 1.
912820-KR-1 ......... UNITED STATES TREASURY ....iiiiiiiiiiiiiiii e ennii s s ennna s s cnnnnnns | aeeeeennnnneees founnd 05/22/2024 ..... GOLDMAN SACHS .. 16,903,444 |. .... 16,975,000 |... 1.
91282C-KR-1 ......... UNITED STATES TREASLRY ... 05/31/2024 ..... GOLDMAN SACHS ... N .. 1,000,000 |... 1.
912820-KS-9 . .. [UNITED STATES TREASURY . 05/31/2024 DEUTSCHE BANK . ..974,813 |. ..975,000 |. 1.
91282C-KT-7 .........[UNITED STATES TREASWRY .... 06/21/2024 ..... Various ... .. 15,254,880 |. .... 15,075,000 ... 1.
0109999999. Subtotal - Bonds - U.S. Governments 79,719,798 80,845,000

03

3136AH-V9-8 .........|F\R 2013-133 BZ - CMO/RMBS .. 05/01/2024 ..... Capitalized Interest ... 17,142 . 17142 | 1A ..
3137H5-PQ-4 ......... |FHR 5195 CZ - CMO/RMBS . 06/01/2024 Capitalized Interest ... 9,136 | 1.A

3140XL-4F-2 . ..|FN F$5321 - RBS ... 06/03/2024 WELLS FARGO SECURITIES LLC . ..976,643 |. 1.A

3140XP-SY-6 . .. | FEDERAL NATIONAL MORTGAGE ASSOCIATION - RMBS . 05/03/2024 J P MORGAN SECLRITIES ..... 1,362,086 |. K 1.A

S1418E-NV-8 ......... FN MA4903 - RWBS 04/16/2024 ..... WELLS FARGO SECURITIES LLC . 859,326 |. 861,885 |... 1A ..
35563P-28-7 ......... | SCRT 2021-2 MTU - CMO/RMBS .. 06/01/2024 ..... Capitalized Interest ... ... 13,250 |. ... 13,250 |... 1A ..
35563P-2U-2 ......... | SCRT 2021-2 MBU - CMO/RMBS .. 06/01/2024 ..... Capitalized Interest ... ... 13,250 |. .. 13,260 |... 1A ..
35563P-5A-3 ......... | SCRT 2021-3 MBU - CMO/RMBS .. 05/01/2024 ..... Capitalized Interest ... ... 10,530 |. 1A ..
35563P-E4-7 . .. | SCRT 2022-2 MB - CMO/RWBS ... 06/01/2024 ..... Capitalized Interest ... 1A ..
35563P-HG-7 ......... SCRT 2018-4 MB - CMO/RMBS ... 06/01/2024 ..... Capitalized Interest ... 1A ..
35563P-W-8 ......... SCRT 2019-4 MB - CMO/RMBS ... 06/01/2024 ..... Capitalized Interest ... 1A ..
35563P-8D-2 ......... | SCRT 2020-3 MB - CMO/RMBS ... 06/01/2024 ..... Capitalized Interest ... 1A ..
35563P-VB-2 . .. | SCRT 2021-1 MBU - CMO/RMBS .. 05/01/2024 ..... Capitalized Interest ... 1A ...

0909999999. Subtotal - Bonds - U.S. Special Revenues

00179C-AA-6 ......... AMSR 2024-8FRT A = ABS ...eei s [ rereeeeeeeneens [ 06/26/2024 ... NOMURA SECURITIES ... foeeiiiiiiieieererrrerrerrrerirreees [ 9,462,326 |...ovvvviiiiiiiiiinns 10,000,000
03236X-AB-3 AXIS 2022-2 A2 - ABS 05/13/2024 ... BARCLAYS CAPITAL e 5,001,421 |...
065405-AD-4 . .| BANK 2019-BNK16 A3 - CMBS 06/28/2024 WELLS FARGO SECURITIES LLC . 1,221,049 |. 1,300,000 |.

.| BANTECH 13 25 - ABS ..

06683*-AA-9 . . 04/01/2024 Capitalized Interest ... 6,631 6,631
11271L-AL-6 . ..| BROOKF IELD FINANCE INC . 05/31/2024 BANC OF AMERICA SECURITIES . 2,000,060 |. 2,000,000 |.
17331L-AA-5 . ..| CGCMT 2023-PRM3 A - CMBS .. Various ... 6,072,504 |. 5,900,000 |.
255123-A*-2 . ..|DIVERSIFIED ABS VIII LLC . BARCLAYS CAPITAL ... .20,000,000 | .20,000,000 |
27616#-Ad-4 ......... EASTERLY GOVERNMENT PROPERTIES, LP ... 05/29/2024 ..... CITIGROUP GLOBAL MARKET ......veiieeseiitiiies sttt ie e e s ettt e e s n e e e s ssins [orbneeesesiinnre e s s sinneaesssns [oibereeeesanenaaeeas 7,700,000 |oooevvviiiaeiiiiinens 7,700,000 |...

203640-BN-7 ......... ENTERGY LOUISIANA LLC ..
33768E-AA-D ......... FKH 228FR3 A - CMBS

...... 05/03/2024 .....[BANC OF AMERICA SECURITIES ....
...... 06/06/2024 .....[CITIGROUP GLOBAL MARKET

..... 5,750,000 |...
..... 3,218,701 |...

361448-BR-3 ......... LD USRS UUTURRUUUTRRRRRUUUURY [PPPPPPROPR R 06/03/2024 ..... CITIGROUP GLOBAL MARKET ..
36260R-BA-6 ......... GSMBS 2020-PJB B2 - CMO/RMBS .......evviiieeeiiiiiiiee et esinns | eeeeeiiieeees [ond 06/20/2024 ..... J P MORGAN SECLRITIES
36263H-AA-6 GMREV 2021=1 A = ABS ...eeiiiiieeeeiee e nnnees | ceeeeniienees [eend 05/02/2024 ..... WELLS FARGO SECURITIES LLC ....
380146-AE-0 . .| GMCAR 2022-1 B - ABS . 04/16/2024 BANC OF AMERICA SECLRITIES .

.| GMCAR 2021-2 B - ABS . 1,145,438 |.

380149-AE-4 . . 05/02/2024 BMO CAPITAL MARKETS .. . .. 1,200,000 |
40637C-E*-7 . .| HALMA PLC ...ooeennnns . 04/30/2024 BANK OF AMERICA MERRILL LYNCH .10,665,000 |. .10,719,000 |.
438516-CT-1 HONEYWELL INTERNATIONAL INC ...eveeieeiiiiee e eeiieeee e | eeeeeniiieeees [eened 04/16/2024 ..... BNP PARIBAS SECURITIES CORP. ..... 2,972,104 |. 3,140,000 |...
53359#-AL-6 ......... LINCOLN ELECTRIC HOLDINGS, INC. .ieeeviiiiiiiieiiiiiiiiieeiiiiiee e ssiiieee e | ceeeeniiieeees [oend 06/20/2024 ..... BANK OF AMERICA MERRILL LYNCH ... .... 14,300,000 |. .. 14,300,000 |...
616928-BJ-8 ......... MSC 2020-HR8 A3 = CMBS ......eeeeeieiiiiiie ettt | eeeeeniiienees [eend 06/14/2024 ..... WELLS FARGO SECURITIES LLC 1,300,000 |...
61980*-AA-4 O L e I [PPSR RO 06/27/2024 ..... Capitalized Interest

66981X-AA-9 . .| AMSR 23SFR1 A - CMBS . 05/31/2024 WELLS FARGO SECURITIES LLC .

66981Y-AA-7 AMSR 228FR3 A = OMBS ....ivvieiieiiiiiiiiiieiiiiii et eiines | eeereniieeeees [ond 06/04/2024 ..... J P MORGAN SECURITIES ....vveeeeiiiussiiiieiiiiieiieeiiti et e e e sttt e e ettt e e e ettt e e e ssiiieees [orbiieeeesiiieteeeesiiiereeeaanes [oiiiieeeeaiiiiieeens 2,910,830 [oiiiiiiiiiiiiiinnns 3,045,000 ...
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1 5 6 7 8 9 10
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CUSIP Shares of Interest and strative
Identification Name of Vendor Stock Actual Cost Par Value Dividends Symbol
T4332Y-AA-T ......... PROG 22SFR5 A - CMBS ... SANTANDER INVESTMENTS
74333C-AA-4 ......... PROG 22SFR7 A - CMBS ... J P MORGAN SECURITIES
74334D-AA-1 ......... PROG 22SFR6 A - CMBS GOLDMAN SACHS
TA334F-AA-6 ......... PROG 2023-SFR1 A - CMBS ... J P MORGAN SECURITIES ..
74334J-AA-8 ......... PROG 24SFR4 A - CMBS ... BARCLAYS CAPITAL .
802830-AU-3 ......... SCART 2020-B D - ABS .... BNP PARIBAS SECURITIES CORP. .. 1.
842434-DA-T ......... SOUTHERN CALIFORNIA GAS CO .. BANC OF AMERICA SECURITIES .... 1.
89236X-AD-8 ......... TAOT 2020-D A4 - ABS BNP PARIBAS SECURITIES CORP. .. 1.
89616V-AA-8 ......... TCN 24SFR2 A - CMBS CITIGROUP GLOBAL MARKET .. 1.
949798-BJ-0 . .. |WFMBS 2021-2 B2 - RMBS . ROBERT W. BAIRD & CO. ..... 1.
98163L-AD-2 . ..| WOART 2021-B A4 - ABS .. BANC OF AMERICA SECURITIES . 1.
981631I-AD-8 . .| WOART 2020-B A4 - ABS .. BNP PARIBAS SECURITIES CORP. 1.
98164C-AD-1 WOART 2021-C A4 - ABS .. J P MORGAN SECURITIES ..968,785 |. ,025, . 1.
G2037*-AN-6 CHANEL LIMITED ... B.. GOLDMAN SACHS ... .... 10,738,000 |. .... 10,734,000 |... 1.
G2037*-AP-1 . .| CHANEL LIMITED ... B.. GOLDMAN SACHS ... .10,738,000 |. .10,734,000 |. 1.
G6369#-AC-5 . ..INSG UK ENTERPRISES LTD . C.. BANK OF AMERICA MERRILL LYNCH 4,440,000 |. 4,440,000 |. 2.
G6369#-AE-1 ......... NSG UK ENTERPRISES LTD ... C.. BANK OF AMERICA MERRILL LYNCH ...eereneeeeieie e e e e e e e e e eeeie e e e e eene e e e eennnn e e eeennnnneeeee eeeennnnaeeeennnnnaeeeennnnnnenees Joemnmnianneennnnannees 7,000,000 |.eeevvnnneeeeeennnnns 7,000,000 |... 2.
G7742#-AB-3 ......... SG FINANCE & TREASURY LIMITED . C.. BANK OF AMERICA MERRILL LYNCH ... .... 28,670,000 [. .... 28,670,000 |... 2.
N4001#-AB-8 .........[HES INTERNATIONAL B.V. .......... B.. NAB CAPITAL .... 38,157,000 [. ... 37,943,500 |... .. |2,
1109999999. Subtotal - Bonds - Industrial and Miscellaneous 241,728,397 245,606,295 265,290
2509999997. Total - Bonds - Part 3 324,879,827 329,867,585 603,662
2509999998. Total - Bonds - Part 5 XXX XXX XXX
2509999999. Total - Bonds 324,879,827 329,867,585 603,662

4509999997. Total - Preferred Stocks - Part 3

4509999998. Total - Preferred Stocks - Part 5

4509999999. Total - Preferred Stocks

03027%-10-0 .........
03750L-10-9 .........
071813-10-9 .........
103304-10-1 .........
..|BRAZE CL A ORD
..| CVS HEALTH ORD ...
.| CAESARS ENTERTAINMENT ORD

10576N-10-2 .
126650-10-0 .
12769G-10-0 .

148929-10-2 .........
166764-10-0 .........
216648-50-1 .........
22822V-10-1 .........
253868-10-3 .........
256746-10-8 .........
20472R-10-8 .........
30225T-10-2 .........

42250P-10-3 .
427866-10-8 .
44107P-10-4 .

46982L-10-8 .........
478160-10-4 .........
49446R-10-9 .........
502441-30-6 .........

AMERICAN TOWER REIT .eeeeeeee e

APARTMENT INCOME REIT ORD ...
BAXTER INTERNATIONAL ORD ...
BOYD GAMING ORD ..

CAVA GROUP ORD
CHEVRON ORD .
COOPER ORD ...
CROWN CASTLE ORD
DIGITAL REALTY REIT ORD ...
DOLLAR TREE ORD

EQUITY LIFESTYLE PROP REIT ORD ..
EXTRA SPACE STORAGE REIT ORD ..
.. | HEALTHPEAK PROPERTIES ORD
..|HERSHEY FOODS ORD .....
.|HOST HOTELS & RESORTS REIT ORD

JACOBS SOLUTIONS ORD
JOHNSON & JOHNSON ORD ...
KIMCO REALTY REIT ORD ..

LVMH MOET HENNESSY LOUIS VUITTON ADR

GOLDMAN .t e e

Various ...
JEFFRIES .
Various ...
TRANSFER ..
J.P. MORGAN SECURITIES LLC .
Various ...
TRANSFER ..
Various
VIRTU FINANCIAL ...
Various

NATL FINANCIAL SERVICES CORP (NFS) ...

Various ...
Various ...

NATL FINANCIAL SERVICES CORP (NFS) ...

Various ...
Various
Various
Various ...
MORGAN STANLEY & COMPANY
Various
MERRILL LYNCH BROADCORT CAP

.......................... 496.000
..... 1,387.000 |....
..... 1,700.000 |....
..... 1,742.000 |....
.57,579.000 |.

....16,863.000 |....
..7,800.000 |....
225.000 |....

505.000 |....
.15,989.000 |
..6,219.000 |
.10,711.000 |.

..... 9,160.000 |....

....22,968.000 |....
.......................... 300.000
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Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
55354G-10-0 ......... L0 I PP EPPPPTRURPPPPTRRUPPUP PSP ISP 05/14/2024 ..... Various ... 713.000 |....
56501R-10-6 ......... MANULTFE FINANCIAL ORD ...cevvvveiniiiiiniiiiesiinsi e e ernsni s e senssns s s esnsnnsssssnsnnnssssnnnnnnss | cennnneeeeeenns fovnnd 05/22/2024 ..... Various ... ..19,300.000 |....
681936-10-0 ......... OMEGA HEALTHCARE REIT ORD ...eeeeeeeneeeemnnnnseeemnnneeeemnnnneeeeennnnnneeeennnnseeeennnnnnseeennnn | connieneesnnnns Jonnnd 06/28/2024 ..... Various ... 9,930.000 |....
743400-10-3 ......... LTI PR IPUURRRSUUSURRRR RN 06/10/2024 ..... Various ... 7,231.000 |....
780087-10-2 ......... ROYAL BANK OF CANADA ORD .....eeeerrunneeeeennnneeeeennnnnaeeeennnnnaeeeennnnneeeennnnnaeseennnnnnneeeens | covvseneeennnnn Jonnnd 06/18/2024 ..... BRNSTEIN INSTL SER LLC . N
79466L-30-2 ......... SALESFORCE ORD R N 06/12/2024 ..... Bank of America Merrill Lynch ... ... 27,871 |
8245%-10-0 ......... SHINHAN FINANCIAL ADR REPSG 1 ORD .. P A 06/11/2024 ..... Various ... 247,157 |.
866674-10-4 ......... SUN' COMMUNITIES REIT ORD ..evvvveniiiiiniieieciiniis e ecenii e s ensnis s s esnnni s e ssnnnnssessnnnnnnees | cennnnneeeennnn foouand 05/21/2024 ..... Various ... 117,344 |.
871607-10-7 ......... SYNOPSYS ORD ..t 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 e nnnn e e e e e nnnnneeeeennnnnnneeenn | cerniieeeeennnn oo 05/15/2024 ..... Various ... 261,431 |.
874039-10-0 . .| TAIWAN SEMICONDUCTOR MNFTG ADR 5 ORD . 05/20/2024 Various ...
879360-10-5 . ..| TELEDYNE TECH ORD .. 04/12/2024 VIRTU FINANCIAL .
922475-10-8 . .. | VEEVA SYSTEMS ORD 05/10/2024 VIRTU FINANCIAL ....
925652-10-9 ......... VICH PPTYS ORD .eeeeeeeiieeeeeene e e e e eenn s e e e eeenee s e e e eenne s e e eennnneeeeeennnnneeeeennnnnneeeennns | consseneessnnns Jonnnd 04/11/2024 ..... J.P. MORGAN SEC'S - FIXED INC. ..
94106B-10-1 ......... WASTE CONNECTIONS ORD ...eevvueniiiiiiiiieeeciiiin e ceeii e seeni e s eenni e s eesnnns e e snnnnnnneees | cennnnneeeeenns founnd 05/10/2024 ..... PIPER & JAFFRAY & CO
950400-10-4 ......... WELLTOWER ORD ... eeeeeeeeeeemenieeeeeeeme e e eeeeeneeeeeennn e e e eemnnnneeeeennnnnaeeennnnnnsseennnnnnnees | sonnieneeennnns Jonnn 05/15/2024 ..... NATL FINANCIAL SERVICES CORP (NFS)
962166-10-4 ......... WEYERHAEUSER REIT ...iiiiiiiiiiiiii e evsii e sennn e sennnnn e seennnn | cennnnneeeeenns foannd 05/15/2024 ..... NATL FINANCIAL SERVICES CORP (NFS)
F5433L-10-3 ......... KERING ORD ....eeeeeeueeeeennieeeeeennieseeeeenn e e s eeennnseeeeennnnseeeennnnnneeseennnnseeeeennnnneeees | Bevvvreeeeennn Jounnidd 06/11/2024 ..... JP Morgan Securities LLC .
F5548N-10-1 ......... SANOFI ORD [T R 05/30/2024 ..... Various ... 428,445 |.
GO593M-10-7 ......... ASTRAZENECA ORD .. B.. 05/30/2024 ..... Various ... 2,493.000 |.... 357,982 |.
G08288-10-5 BARRATT DEVELOPMENTS ORD .. B.. 04/15/2024 ..... JP Morgan Securities LLC .... ....39,032.000 |....
692087-16-5 . .| UNILEVER ORD ... B.. 05/16/2024 Direct .ooveeveeniiiieeieiiieees ..139.077 |.
H8431B-10-9 . ..| SWISS RE AG ORD B.. 05/14/2024 CITIGROUP GLOBAL MKTS INC (TAXABLE FI) .. 5,388.000 |.
K76530-10-5 . ..| ORSTED ORD ........ B.. 04/04/2024 Various ... ..5,102.000 |.
N20944-10-9 . ..[CNH INDUSTRIAL ORD . C.. Various .25,007.000 |.
R61115-10-2 . .| NORSK HYDRO ORD .. B.. Various 113,123.000 |. .
W7912C-11-8 ......... SECURITAS ORD .. uvuesiiiiuuiusie i ittt e e s s eesii s e e s cesai e e e seesis e e s s eesnas s eseeesnnnssessesnnanssaanes B.. v foeeens 04/25/2024 ... Various ... ....71,997.000 |[.... 729,478 |. .
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded 18,434,955 XXX XXX
3134#1-00-1 .... ..|FHLB Des Moines - Activity Stock e e 06/21/2024 ..... Direct .... ....31,500.000 fooiiiiiiiiiniiiinns 3,150,000 fouuuiiiiiiriiiiiiiiiiinniiiiiiis foeriiiiiiii i | eeeeieeeeeeeians
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 3,150,000 XXX
5989999997. Total - Common Stocks - Part 3 21,584,955 XXX XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX
5989999999. Total - Common Stocks 21,584,955 XXX XXX
5999999999. Total - Preferred and Common Stocks 21,584,955 XXX XXX
6009999999 - Totals 346,464,782 XXX 603,662 XXX




STATEMENT AS OF JUNE 30, 2024 OF THE MINNESOTA LIFE INSURANCE COMPANY

SCHEDULE D - PART 4

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

S04

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
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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
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CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
..302155-BB-1 | EXPORT-IMPORT BANK OF THE UNITED STATES ..... |....... . 06/10/2024 . |Paydoun ......cooeeeiiiiiins foiiiiiniiis e 4,714 ... 4,714 3 4 T L4714 ) . 12/10/2025 . [1.A ........
..36176M-PD-9 | G2 770220 = RMBS .......oeevvviiiiiiiiiiiiieiiieeens [ . 06/01/2024 . | Paydoun ... ... 20,730 ...20,730 ...21,482 |.... ..20,730 |.. . 07/20/2031 . [1.A ........
..36176M-PE-7 |G2 770221 = RUBS ......ccovvvriiiiiiiiiiiiiiiiieeens [ . 06/01/2024 . |Paydoun .....coooeeeiiiiiins foiiiinniiis e 2,878 ....2,878 ....3,016 |.... ...2,878 |.. . 06/20/2036 . [1.A ........
..36176M-PF-4 G2 770222 - RMBS .........ccoeveeeeeeeennnenns [ . 06/01/2024 . | Paydoun ... ... 10,766 ...10,766 L 11,8382 ..10,766 |.. . 08/20/2031 . [1.A ........
.. 36179U-NG-1 | G2 MAO3OT — RUBS .....oooveviiiiiiiiiiiiiiiiieeeeens [ . 06/01/2024 . | Paydoun ... . . 09/20/2042 . [1.A ........
..361790-TZ-1 | G2 MA7768 = RMBS .........evvvmmmmmmnnnnnnnnnninnnnn [eeeeenn . 06/01/2024 . | Paydoun ... .. (24,979) |. (24,979) |... . 12/20/2051 . [1.A ........
..3617AA-X3-3 | G2 A09B98 — RMBS .......cooevveiiiiiiinii [ . 06/01/2024 . | Paydoun ... ... (223) ] .. (223) ). . 01/20/2036 . [1.A ........
..36180B-AY-7 |G2 AD0023 - RMBS ..........coeeviieeeeeiieiennenens [ . 06/01/2024 . | Paydoun ... ... (591) ] . 04/20/2033 . [1.A ........
..36182N-RN-5 | G2 AH5893 — RMBS .....ccooeiiiiiiiiiiiiiiiiiens [ . 06/01/2024 . | Paydoun ... . (119)]. . 04/20/2039 . [1.A ........
..361830-2B-4 |GN AK7038 - RMBS . 06/01/2024 . |Paydown . (50) | . 03/15/2045 . [1.A .
..36185B-0J-8 |GN AM8557 - RWBS . 06/01/2024 . |Paydown . (52) ] . 05/15/2045 . [1.A .
..36193P-DIV-2 | G2 AS4617 - RUBS . 06/01/2024 . |Paydown . 04/20/2046 . [1.A .
..36200M-J6-1 |GN 604285 - RMBS .........coeevererriinnninnnnnnns [ s . 06/01/2024 . | Paydoun ... . 05/15/2083 . [1.A ........
..36200N-YN-5 | GN 605617 = RMBS ........ccevvvvvrvrrrrrrrinniinnnns [eeeeenn . 06/01/2024 . | Paydoun ... . 07/15/2034 . [1.A ........
..36205A-NN-0 | GN 384797 - RMBS ........oooevvrnriirnninnns [on . 06/01/2024 . | Paydoun ... . 09/15/2025 . [1.A ........
..36209R-YC-1 | GN 479607 - RMBS .......oevvvrrriiiiiiiiiiiiieieeens [ . 06/01/2024 . | Paydoun ... . 10/15/2041 . [1.A ........
..3620A6-CS-4 |GN 720181 = RMBS .......oevvvvvveeiiiiiiiiiiiiiiinns [ eeeeenn . 06/01/2024 . | Paydoun ... . 07/15/2039 . [1.A ........
..3620A6-DV-6 |GN 720216 - RMBS .........covvvrriiiiiiiiiiiieieeens [ . 06/01/2024 . | Paydoun ... . 07/15/2039 . [1.A ........
..3620A6-FR-3 | GN 720276 - RUBS .........covvvvriiiiiiiiiiiiiienens [eeeenn . 06/01/2024 . | Paydoun ... . 08/15/2039 . [1.A ........
..3620A9-3J-8 | GN 723601 - RMBS ......covvvvririiiiiiiiiiiieeeeeens [ . 06/01/2024 . | Paydoun ... . 01/15/2040 . [1.A ........
..3620A9-YU-9 | GN 723523 - RMBS . 06/01/2024 . |Paydown . 12/15/2039 . (1.
..3620A9-ZA-2 | GN 723537 - RMBS . 06/01/2024 . |Paydown . 12/15/2039 . (1.
..3620AK-YQ-3 |GN 732519 - RMBS . 06/01/2024 . |Paydown . 07/15/2040 . (1.
..3620AR-3D-1 |GN 737996 - RWBS . . |. 06/01/2024 . | Paydown . 02/15/2041 . (1.
..3620AX-6F-0 |GN 743470 - RWBS . «eee... |- 06/01/2024 . | Paydown . 06/15/2040 . (1.
..36230L-CT-4 |GN 751882 = RMBS .......oevvvviriiiiiiiiiiiinieeeens [ . 06/01/2024 . | Paydoun ... . 11/15/2040 . (1.
.. 36241K-GU-6 | GN 782011 = RMBS .......cevvvvvveiiiiiiiiiiiiiiiiens [ eeeeenn . 06/01/2024 . | Paydoun ... . 12/15/2035 . [1.A ........
..36290Q-N-6 | GN 614169 = RUBS ........oovvvvrrriiiiiiiiiiiineenns [ . 06/01/2024 . | Paydoun ... . 07/15/2033 . [1.A ........
..36290V-2G-8 |GN 619175 = RUBS ......ooovvvririiiiiiiiiiiiiiienens [ . 06/01/2024 . | Paydoun ... . 12/15/2034 . [1.A ........
..36296F-UB-8 | GN 690105 = RMBS .......oeevvrrrrriiiiiiiiiiniieeens [ . 06/01/2024 . | Paydoun ... . 07/15/2038 . [1.A ........
..362960-Y7-8 |GN 698334 - RMBS ......ccoeeiiiiiiiiiiiiiiiiin [ . 06/01/2024 . | Paydoun ... . 05/15/2039 . [1.A ........
..36296T-RA-3 | GN 700781 - RMBS ... 06/01/2024 . |Paydown . 10/15/2038 . (1.
..38378G-RW-2 | GNR 2012-143 LA - CMO/RMBS 06/01/2024 . |Paydown . 12/20/2042 . (1.
..38378Y-TN-9 | GNR 2013-165 LZ - CMO/RMBS 06/01/2024 . |Paydown ..204,211 .229,831 . 11/16/2043 . (1.
..38379A-QY-9 | GNR 2014-026 LZ - CMO/RMBS 06/01/2024 . |Paydown ..396,521 .446,969 . 02/16/2044 . (1.
..42328B-AE-2 |HELIOS LEASING | LLC .... 05/16/2024 . |Paydown 7,964 | . 7,964 . 05/16/2025 . (1.
..911760-FH-4 | VENDE 1995-1 2 = CMO/RMBS .......eevvvmnninninnnn [eeeenn . 06/01/2024 . | Paydoun ... .1,219 ). . 02/15/2025 . (1.
..911760-FZ-4 | VENDE 1995-2 1 - CMO/RMBS .......ccoeviviiiiiiins [ereenn . 06/01/2024 . | Paydoun ... .1,001 .. . 06/15/2025 . [1.A ........
..911760-GJ-9 | VENDE 1995-2 3 — CMO/RMBS ........evvvvvevvvnnnnns [ereeenn . 06/01/2024 . | Paydoun ... .2,080 |.. . 06/15/2025 . [1.A ........
..911760-KG-0 | VENDE 1997-1 3A - CMO/RMBS ........coeeeeeeieenns [orennn . 06/01/2024 . | Paydoun ... ... 2,475 |.. . 12/15/2026 . [1.A ........
..912810-TV-0 |UNITED STATES TREASLRY .....coovvvrviininnniieinns [oenn . 05/03/2024 . |Various ... 5,312,446 |.. . 11/15/2053 . [1.A ........
..912810-TX-6 |UNITED STATES TREASLRY ......cooevvvnrnnnnnnnnnnns [oeeens . 05/31/2024 . | BANC OF AMERICA . . . .1,966,133 |.. . 02/15/2054 . [1.A ........
..912810-TZ-1 |UNITED STATES TREASURY . |- 04/16/2024 . [DEUTSCHE BANK .... R R ..856, .... 900,000 .... 856,688 |.... ... 856,688 |.. . 02/15/2044 . [1.A ........
..91282C-BV-2 |UNITED STATES TREASURY . |. 04/15/2024 . |Maturity @ 100.00 ....... . 2,650,000 ..2,650,000 ..2,627,564 |........2,647,262 |.... .2,650,000 |.. . 04/15/2024 . (1.A ........
..91282C-CC-3 |UNITED STATES TREASLRY .. 05/15/2024 . |Maturity @ 100.00 . .. 255,000 ..255,000 ..254,482 |. ..254,935 K .255,000 | . 05/15/2024 . [1.A .
..91282C-HE-4 | UNITED STATES TREASIRY ..... . . 06/28/2024 . |Various .....ooooeeeiiiiiin Jooreiiiiiiiiiiiienss oo 17,500,994 |...... 18,000,000 |....... 17,527,560 |..oooeeeeeeeeeeeeees e e 689 eiiiiiiiiiiiins foviiinnnnnn 889 i o 17,528,220 |. . (27,226) |....... (27,226) . 05/31/2028 . [1.A ........
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..91282C-JZ-5 |UNITED STATES TREASLRY ....cooovvviriiinnnninnnins [oens . 05/03/2024 . | Various .......ccceeeeiinnn foorereeeinnnnnnnnnns [000...5,749,820 |l 6,000,000 |........ 5,731,196 [oevvvveeiiiniiiinnns fovneniiiiiis fo e e e e 5,731,196 |.. 18,624 |.... . 02/15/2034 . [1.A ........
..91282C-KH-3 | UNITED STATES TREASLRY ......coovvvvinininnnnnnens [oeens . 04/16/2024 . | Various ......ccoeeevviiiinn Jooveeeeenennnnnnnnns [0 2,776,322 |, 2,800,000 |........ 20T T O e O P Y (RN 2,775,719 |.. . 03/31/2026 . [1.A ........
..91282C-KK-6 |UNITED STATES TREASLRY ....coovvvviiieiinnnineins [ oens . 05/02/2024 . | J P MORGAN ....374,957 |.. . 04/30/2026 . [1.A ........
..91282C-KR-1 | UNITED STATES TREASLRY ......coovvvrrnnninnnnnnnns [oenns . 06/04/2024 . | J P MORGAN .8,214,488 |.. . 05/15/2027 . [1.A ........
..91282C-KR-1 |UNITED STATES TREASLRY ....cooovvrrriiiinininnins [oens . 06/06/2024 . |Various ... . 9,705,857 .9,684,386 |.. . 05/15/2027 . [1.A ........
..91282C-KS-9 | UNITED STATES TREASLRY .....cooevvvriinnennnnnnnns [oeens . 06/03/2024 . |Various ... oo 974,895 oeee...974,813 ). . 05/31/2026 . [1.A ........
..91282C-KT-7 |UNITED STATES TREASLRY .......coeevvveeeeeeeeeeens [oennnn . 06/21/2024 . | Various .......cceeeeiiinn |ooreiiiiiiiiinineens |oees 15,228,779 |.......15,075,000 |.......15,254,880 |......oooevvviiiinns Joveiiniiiiiiins foueennnnns (235) |.eeeeiiiiiiiiies foveennnnnns (235) |.eeveeniiiiiiins foueenes 15,254,645 |....oovvvvennnnn fonnenns (25,866) |....... (25,866) . 05/31/2029 . [1.A ........
0109999999. Subtotal - Bonds - U.S. Governments 73,257,922 74,068,902 73,108,279 4,520,714 49,313 49,313 73,242,592 15,330 15,330 XXX XXX
.. 93974C-RE-2 |WASHINGTON L PP PP PPN | ....... | 04/01/2024 . |Ca|| 0100.00 ..oooeeeeees oo e 215,000 |........... 215,000 |........... 267,469 |........... 257,096 [.....nnnnnn fooiiiiinns (11D R RN (11D R R 256,628 [...ooooeiiiiiens e (41,628) |....... (41,628) . 08/01/2040 . [1.B FE ....
0509999999. Subtotal - Bonds - U.S. States, Territories and Possessions 215,000 215,000 267,469 257,096 (468) (468) 256,628 (41,628) (41,628) XXX XXX
..544646-7R-6 |LOS ANGELES CALIF UNI SCH DIST . |- 04/29/2024 . |Call @ 100.00 ...... .... 105,000 146,835 |.... . (28,347) |....... (28,347) . 07/01/2034 . (1.D FE .
..914460-RP-7 | UNIVERSITY MINN . 04/01/2024 . |Maturity @ 100.00 . . 485,000 485,000 |.... . 04/01/2024 . [1.C FE ....
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po ions 597,688 590,000 631,835 XXX XXX
..30711X-AT-1 | CAS 2015-C01 1M2 - CDO/CMO/RMBS ........cccceeen [oreennn . 06/25/2024 . |Paydown ........oooeeiiiiins |eeeennnnnnnnns e 27,182 | 27,182 | 280875 [ 20,121 [ e (1038) [ | (1,938 | [l 27,182 [ e [ . 02/25/2025 . [1.A ........
..30711X-CB-8 | CAS 2016-C02 1M2 - CMO/RMBS .........eevvvmmunnnn [ereeenn . 06/25/2024 . | Paydoun ... . 09/25/2028 . [1.A ........
..30711X-DK-7 | CAS 2016-C05 212 ~ CMO/RMBS ........cevvvvvvvvnns [oreeenn . 06/25/2024 . | Paydoun ... . 01/25/2029 . [1.A ........
..30711X-GP-3 | CAS 2017-C02 2112 ~ CMO/RMBS ........cevvvvvvvennn [ereeenn . 06/25/2024 . | Paydoun ... . 09/25/2029 . [1.A ........
..30768I-AA-6 | FARM 2021-1 A ~ CMO/RMBS .........cevvvvvvvvennnns [eeeenn . 06/01/2024 . | Paydoun ... . 01/25/2051 . [1.A FE .
..3128K7-NM-6 | FH A46696 - RUBS .........cooovvviirriiiiiiiniinnens s . 06/01/2024 . | Paydoun ... . 08/01/2035 . [1.A ........
..3128LX-AE-0 |FH GO1805 = RMBS .........eevvvvvrrrrrrrrrirniinnnns [eeeeenn . 06/01/2024 . | Paydoun ... . 04/01/2035 . [1.A ........
..3128LX-KD-1 |FH G02092 - RMBS .........coovvvrrrinnninnnnns [ s . 06/01/2024 . | Paydoun ... . 02/01/2036 . [1.A ........
..3128M7-JC-1 |FH GO5359 - RMBS . 06/01/2024 . |Paydown . 11/01/2033 . [1.A .
..3128M9-W-1 |FH GO7528 - RWBS . 06/01/2024 . |Paydown . 09/01/2043 . [1.A .
..3128MD-RJ-4 |FH G14789 - RUBS . 06/01/2024 . |Paydown . 07/01/2028 . [1.A .
..3128\F-0B-7 |FH G16550 - RWBS .... . 06/01/2024 . | Paydoun ... . 05/01/2033 . [1.A ........
..3128MJ-24-1 | FH GO8779 - RMBS ... . 06/01/2024 . | Paydoun ... . 09/01/2047 . (1.A ........
..3128MJ-25-8 |FH GO8784 - RMBS ... . 06/01/2024 . | Paydoun ... . 10/01/2047 . [1.A ........
..3128MJ-4V-9 | FH GO8835 - RWBS .... . 06/01/2024 . | Paydoun ... . 09/01/2048 . [1.A ........
..3128MJ-83-5 |FH GO8537 - RUBS .... . 06/01/2024 . | Paydoun ... . 07/01/2043 . [1.A ........
..3128MJ-SS-0 |FH GO8528 - RWBS .... . 06/01/2024 . | Paydoun ... . 04/01/2043 . [1.A ........
..3128J-Y6-1 |FH GO8732 - RUBS .... . 06/01/2024 . | Paydoun ... . 11/01/2046 . [1.A ........
..3128MJ-Z0-6 | FH GO8750 - RMBS ... . 06/01/2024 . | Paydoun ... . . 03/01/2047 . (1.A ........
..3128MM-UC-5 |FH G18578 - RMBS . 06/01/2024 . |Paydown 23,029 . 12/01/2030 . (1.
..3128\M-UG-6 |FH G18582 - RWBS . 06/01/2024 . |Paydown 48,576 . 01/01/2031 . (1.
..3128MM-U0-4 | FH G18590 - RWBS . 06/01/2024 . |Paydown 17,898 . 03/01/2031 . (1.
..3128\M-VG-5 |FH G18614 - RMBS . . |. 06/01/2024 . | Paydown .. 147,313 . 1070172031 . (1.
..3128\M-VZ-3 |FH G18631 - RMBS . . |- 06/01/2024 . | Paydown .. 142,205 . 142,205 . 02/01/2032 . (1.
..3128\M-WI7-4 | FH G18669 - RMBS ... . 06/01/2024 . | Paydoun ... 124,256 |.. . 12/01/2032 . (1.
..3128MM-WU-3 |FH G18658 - RMBS ... . 06/01/2024 . | Paydoun ... 102,280 |.. . 09/01/2032 . [1.A ........
..3128MM-I1Y-5 |FH G18662 - RMBS ... . 06/01/2024 . | Paydoun ... ..41,762 |.. . 10/01/2032 . [1.A ........
..3128\M-X8-1 |FH G18702 - RMBS ... . 06/01/2024 . | Paydoun ... .9,619 |.. . 08/01/2033 . [1.A ........
..3128-XF-5 |FH G18677 - RMBS ... . 06/01/2024 . | Paydoun ... .9,220 |.. . 02/01/2033 . [1.A ........
..3128\M-XK-4 |FH G18681 - RMBS ... . 06/01/2024 . | Paydoun ... ..15,924 |.. . 03/01/2033 . [1.A ........
..3128PU-CN-0 | FH J14577 - RWBS . 06/01/2024 . |Paydown 21,957 . 03/01/2026 . [1.A .
..31202L-GC-3 |FH C03795 - RMBS . 06/01/2024 . |Paydown 69,121 . 04/01/2042 . [1.A .
..312930-VK-3 |FH A84218 - RUBS .... . 06/01/2024 . | Paydoun ... ..24,95 |.. . 05/01/2038 . [1.A ........
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..312936-Y2-7 |FH A89729 - RWBS ........oooevvrririninnn [ . 06/01/2024 . | Paydoun ... ... 24,742 ...24,742 ...25,115 |.... ... (373) ] .. (373)]... . 11/01/2039 . [1.A ........
..312936-YZ-4 |FH A89728 - RUBS ........oovvviiiiiiiiiiiiiiieieeens [ . 06/01/2024 . | Paydoun ... ... 35,284 ... 35,284 ... (332) ] e (332) ). . 10/01/2039 . [1.A ........
..312939-JD-4 |FH A91160 = RMBS .......cevvvvvriiiiiiiiiiiiiiiiinns [ eeeeenn . 06/01/2024 . | Paydoun ... ... 75,656 ... 75,656 . 02/01/2040 . [1.A ........
..312042-2T-1 |FH A94386 - RMBS ..........oooeeeiinninnnnns [ . 06/01/2024 . | Paydoun ... ... 20,366 ...20,366 . 10/01/2040 . (1.A ........
..312043-BR-3 |FH A94548 - RMBS ......ccooeiiiiiiiiiiiiiiiiiinens [ . 06/01/2024 . | Paydoun ... .. 161,554 ..161,554 . 10/01/2040 . [1.A ........
..312043-F3-2 |FH A94686 - RUBS ........covvvvvriiiiiiiiiiiiineeens [ . 06/01/2024 . | Paydoun ... ....35,004 ... 35,004 . 1170172040 . (1.A ........
..312043-F4-0 |FH A94687 - RUBS .......coovvveviiiiiiiiiiiiiiienens [ . 06/01/2024 . | Paydoun ... ... 15,175 ...15,175 . 1170172040 . [1.A ........
..312045-A4-0 |FH A98327 - RWBS .........oooeeeeinnninnnn [ . 06/01/2024 . | Paydoun ... ... 61,851 ...61,851 . 01/01/2041 . [1.A ........
..31207V-7G-7 |FH A39895 - RMBS .....ccoeeiiiiiiiiiiiiiiiiiens [ . 06/01/2024 . | Paydoun ... .. 11,158 ...11,158 . 11/01/2035 . [1.A ........
..3131WD-5T-9 |FH ZI1758 - RMBS . 06/01/2024 . |Paydown .3,530 . 05/01/2034 . [1.A .
..3131WD-7E-0 |FH Z11793 - RUBS . 06/01/2024 . |Paydown . 6,337 . 05/01/2034 . [1.A .
..3131WD-BJ-4 |FH Z10941 - RUBS . 06/01/2024 . |Paydown . 3,426 . 11/01/2033 . [1.A .
.. 3131WE-28-2 |FH Z12585 - RMBS ......coooevrieniiininnns [ . 06/01/2024 . | Paydoun ... ... 1,507 . 10/01/2034 . [1.A ........
. 3131WF-SC-6 |FH Z13215 - RMBS ......oooeeeeeeeeee [ . 06/01/2024 . | Paydoun ... . 04/01/2035 . [1.A ........
..31310WG-6B-0 |FH Z14466 - RUBS ........coovvvviiiiiiiiiiiiiiieeens [ . 06/01/2024 . | Paydoun ... . 07/01/2035 . [1.A ........
.. 3131WG-FR-5 |FH ZI3776 = RMBS .......cevvvvvrrrrrriiiiiiiniinnnns [ eeeeenn . 06/01/2024 . | Paydoun ... . 11/01/2035 . [1.A ........
L 3131WG-HH-5 |FH Z13832 - RMBS ....oooeeeeeiinei [ . 06/01/2024 . | Paydoun ... . 11/01/2035 . [1.A ........
.. 3131WK-VP-2 |FH Z16922 - RMBS .........cooeeeieeeninnnnns [ . 06/01/2024 . | Paydoun ... . 12/01/2037 . [1.A ........
L 3131WM-HI-9 | FH Z18345 - RMBS ..o [ . 06/01/2024 . | Paydoun ... . 12/01/2038 . [1.A ........
..3131WN-6F-6 |FH Z19870 - RMBS ... . 06/01/2024 . | Paydoun ... . 04/01/2040 . (1.A ........
..3131UN-0A-5 |FH Z19449 - RMBS . 06/01/2024 . |Paydown . 11/01/2039 . (1.
..3131WQ-LY-1 |FH ZJ0343 - RMBS . 06/01/2024 . |Paydown . 08/01/2040 . (1.
..31310Q-QP-5 | FH ZJ0462 - RWBS . 06/01/2024 . |Paydown . 09/01/2040 . (1.
..31310Q-RU-3 | FH ZJ0499 - RMBS . . |. 06/01/2024 . | Paydown . 09/01/2040 . (1.
..31310Q-UC-9 | FH ZJ0579 - RWBS . . |- 06/01/2024 . | Paydown . 10/01/2040 . (1.
..3131W0-XU-6 | FH ZJ0691 - RWBS .... . 06/01/2024 . | Paydoun ... . 1170172040 . (1.
..3131WR-GC-3 |FH ZJ1095 - RWBS .... . 06/01/2024 . | Paydoun ... . 01/01/2041 . [1.A ........
..3131WR-KD-6 |FH ZJ1192 - RWBS .... . 06/01/2024 . | Paydoun ... . 02/01/2041 . [1.A ........
..3131WR-LV-5 |FH ZJ1240 - RWBS .... . 06/01/2024 . | Paydoun ... . 02/01/2041 . [1.A ........
..3131WR-R9-8 |FH ZJ1412 - RWBS .... . 06/01/2024 . | Paydoun ... . 03/01/2041 . [1.A ........
..3131WX-D4-1 |FH ZJ6423 - RMBS .... . 06/01/2024 . | Paydoun ... . 09/01/2032 . [1.A ........
..3131XG-LC-0 |FH ZL1223 - RWBS . 06/01/2024 . |Paydown . 04/01/2041 . (1.
..3131XG-LD-8 |FH ZL1224 - RWBS . 06/01/2024 . |Paydown . 04/01/2041 . (1.
..3131XH-BQ-8 |FH ZL1847 - RMBS . 06/01/2024 . |Paydown . 08/01/2041 . (1.
..3131XH-SL-1 |FH ZL2323 - RMBS . 06/01/2024 . |Paydown . 1170172041 . (1.
..3131XJ-4V-1 |FH ZL3536 - RWBS . 06/01/2024 . |Paydown . 08/01/2042 . (1.
..31320H-5X-5 |FH ZA0862 - RMBS ... . 06/01/2024 . | Paydoun ... . 11/01/2082 . (1.
..3132A1-BY-9 | FH ZS0955 - RMBS .... . 06/01/2024 . | Paydoun ... . 10/01/2035 . [1.A ........
..3132A1-VU-5 |FH 781527 - RWBS .... . 06/01/2024 . | Paydoun ... . 06/01/2036 . [1.A ........
..3132A2-FV-9 |FH ZS1980 - RWBS .... . 06/01/2024 . | Paydoun ... . 09/01/2037 . [1.A ........
..3132A3-Nii-6 | FH ZS3105 - RWBS .... . 06/01/2024 . | Paydoun ... . 02/01/2041 . [1.A ........
..3132A3-QD-5 |FH 783152 - RMBS .... . 06/01/2024 . | Paydoun ... . 03/01/2041 . [1.A ........
..3132A3-SL-5 |FH 783223 - RMBS .... . |- 06/01/2024 . |Paydoun ... . 02/01/2041 . [1.A ........
..3132A3-TF-7 |FH 783250 - RMBS .... . |- 06/01/2024 . | Paydoun ... . 06/01/2041 . [1.A ........
..3132A4-U0-9 |FH ZS4191 - RWBS . 06/01/2024 . |Paydown . 07/01/2035 . [1.A .
..3132A4-UT-3 |FH 784194 - RMBS .... . 06/01/2024 . | Paydoun ... . 08/01/2035 . [1.A ........
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..3132A7-ND-9 | FH ZS6688 ~ RMBS .........cevvvvveemveiiiiiiiiiinnns [eeeeenn . 06/01/2024 . |Paydoun .....coooeeeeiiiiins foviiiinnii e 4,268 ... 4,268 L 4,352 ... ... (84)] ...4,268 |.. . 04/01/2028 . [1.A ........
..3132AC-YM-6 |FH ZT0716 = RMBS .........evvvmmmmnnnnnnnninnininnns [eeeeenn . 06/01/2024 . | Paydoun ... ... 10,239 ...10,239 ...10,569 |.... ..10,239 |.. . 10/01/2033 . [1.A ........
..3132AD-LT-3 |FH ZT1238 - RUBS .....coovvvvviiiiiiiiiiiiieiiceeens [ . 06/01/2024 . | Paydoun ... L8877 . 07/01/2042 . [1.A ........
..31320W-5X-8 |FH SB0B62 ~ RMBS ........cevvvvvviiiiieiiiieieieeens [ . 06/01/2024 . | Paydoun ... . 116,189 |.... . 12/01/2037 . [1.A ........
..313200-ZR-8 |FH SBO752 - RMBS ........ooovvviriiniininnns [ . 06/01/2024 . | Paydoun ... . 10/01/2087 . [1.A ........
..313206-3M1-2 | FH SB8004 - RUBS .......oevvvviiiiiiiiiiiiieieieeens [ . 06/01/2024 . | Paydoun ... . 07/01/2034 . (1.A ........
..313205-3R-1 |FH SBB00B ~ RMBS .........ccvvvvveveviiiiiiiiiiiinns [eeeeenn . 06/01/2024 . | Paydoun ... . 08/01/2034 . [1.A ........
..313205-3T-7 |FH SB8010 = RMBS .......cevvvvvvrirrriiiiiiiiiinnnns [eeeenn . 06/01/2024 . | Paydoun ... . 10/01/2034 . [1.A ........
..313205-3Y-6 |FH SB8015 ~ RUBS .....cooevvvviriiiiiiiiiiiiiiieeens [ . 06/01/2024 . | Paydoun ... . 11/01/2034 . [1.A ........
..313205-6J-6 |FH SB8073 - RWBS . 06/01/2024 . |Paydown . 11/01/2035 . [1.A .
..313206-AT-7 |FH SB8118 - RMBS . 06/01/2024 . |Paydown . 09/01/2036 . [1.A .
..3132D6-AX-8 |FH SB8122 - RWBS . 06/01/2024 . |Paydown K . 10/01/2036 . [1.A .
..313206-C3-2 |FH SB8190 - RUBS .....coovvvviiiiiiiiiiiiiiiiieeeees [ . 06/01/2024 . | Paydoun ... . 188,700 |.... . 1170172087 . [1.A ........
..313206-CV-0 |FH SB8184 - RUBS .......oevvvvviiiiiiiiiiiieieieeens [ . 06/01/2024 . | Paydoun ... ...48,381 . 10/01/2037 . [1.A ........
..313206-D5-6 |FH SB8224 - RMBS ......ccooeiiiiiiiiiiiiiiiiiiens [ . 06/01/2024 . | Paydoun ... ...52,731 . 04/01/2038 . [1.A ........
..313206-DK-3 |FH SB8206 - RMBS ........covvvvriiiiiiiiiiiiieieeens [ . 06/01/2024 . | Paydoun ... . 01/01/2038 . [1.A ........
..313206-DX-5 |FH SB8218 ~ RUBS .......coovvviviiiiiiiiiiiiiiienens [ . 06/01/2024 . | Paydoun ... . 03/01/2038 . [1.A ........
..3132D6-EG-1 |FH SB8235 - RMBS .....cooeveeieiiiiiieiiiieiiiieeens [ . 06/01/2024 . | Paydoun ... . 06/01/2038 . [1.A ........
..3132D6-ER-7 |FH SB8244 - RMBS ......ccooeeiiiiiiiiiiiiiiiiiens [ . 06/01/2024 . | Paydoun ... . 07/01/2038 . [1.A ........
..313200-G5-9 | FH SD2920 - RMBS ... . 06/01/2024 . | Paydoun ... . 05/01/2083 . [1.A ........
..3132DV-37-0 |FH SD8010 - RWBS . 06/01/2024 . |Paydown . 09/01/2049 . (1.
..31320V-4E-2 |FH SD8021 - RWBS . 06/01/2024 . |Paydown . 09/01/2049 . (1.
..31320V-4H-5 |FH SD8024 - RMBS . 06/01/2024 . |Paydown K . 11/01/2049 . (1.
..3132DV-5K-7 | FH SDB050 - RWBS . . |. 06/01/2024 . | Paydown ..9,359 . 9,359 . 9,589 |. N ... (424) ). . 03/01/2050 . (1.
..3132DV-5li-1 |FH SDB061 - RWBS . . |- 06/01/2024 . | Paydown .. 182,467 ..182,467 . 189,886 |. ..192,535 |. ..(10,068) |. .182,467 . 05/01/2050 . (1.
..31320V-6C-4 |FH SDB067 - RWBS .... . 06/01/2024 . | Paydoun ... .. 290,973 290,973 303,453 |...........307,918 |oeeiiiiiiiiiins [ (16,945) |. .290,973 |.. . 06/01/2050 . (1.
..3132DV-6R-1 |FH SDB0BO - RWBS .... . 06/01/2024 . | Paydoun ... .. 123,964 123,964 127,789 |...........128,209 |.... 123,964 |.. . 06/01/2050 . [1.A ........
..31320V-6U-4 |FH SDB083 - RWBS .... . 06/01/2024 . | Paydoun ... .. 347,484 347,484 363,759 |...........368,996 |[.... .347,484 |.. . 08/01/2050 . [1.A ........
..3132DV-7K-5 |FH SDB098 - RWBS .... . 06/01/2024 . | Paydoun ... .. 303,422 303,422 313,389 |...........313,535 [.... .303,422 |.. . 10/01/2050 . [1.A ........
..3132DV-7L-3 |FH SDB099 - RMBS .... . 06/01/2024 . | Paydoun ... 197,136 205,953 |.... . 10/01/2050 . [1.A ........
..31320W-AD-5 |FH SD8104 - RWBS .... . 06/01/2024 . | Paydoun ... . 645,005 649,921 . . 11/01/2050 . [1.A ........
..3132DW-AH-6 | FH SD8108 - RWBS . 06/01/2024 . |Paydown .. 151,895 159,039 .151,8% . 1170172050 . (1.
..3132DW-ANM-5 |FH SD8112 - RWBS . 06/01/2024 . |Paydown .. 200,287 210,628 .209,287 . 12/01/2050 . (1.
..3132HQ-YS-5 |FH Q14321 - RMBS . 06/01/2024 . |Paydown .. 115,847 . 12/01/2042 . (1.
..3132WH-5N-1 | FH Q44452 - RMBS . 06/01/2024 . |Paydown . 11/01/2046 . (1.
..31320H-JU-0 |FH Q43874 - RMBS . 06/01/2024 . |Paydown . 10/01/2046 . (1.
..31335A-37-3 |FH G60810 - RMBS ... . 06/01/2024 . | Paydoun ... . 11/01/2046 . (1.
..3133AM-EP-7 |FH QC2842 - RMBS .........cevvmmmmmmmmmnnnnnnnnnnnnn [ereeenn . 06/01/2024 . | Paydoun ... . . 06/01/2051 . [1.A ........
..3133BP-GN-2 |FH QF2005 - RMBS .......coooevriiiinninins [ . 06/01/2024 . | Paydoun ... ... (165) |... . 10/01/2052 . [1.A ........
..3133KJ-6L-1 |FH RA3575 - RMBS ... [ . 06/01/2024 . | Paydoun ... 134,703 .. (2,701)]... . 09/01/2050 . [1.A ........
.. 3133KK-7E-3 | FH RA4493 — RMBS ........evvvrmmmminnninniiniininnns [ eeeeenn . 06/01/2024 . | Paydoun ... 362,610 . (11,914) |... . 02/01/2051 . [1.A ........
..3133TG-E9-6 |FHR 2086 GB - CMO/RMBS ..........cevvvvvrvvvnnnnnn [ereeenn . 06/01/2024 . | Paydoun ... 176 . 09/15/2028 . [1.A ........
..31350L-AH-8 |FNR G949 PJ - CMO/RMBS .. . |- 04/17/2024 . | Paydoun ... .. 49 . 08/17/2024 . (1.A ........
..3136A0-AZ-0 |FNR 2011-69 GB - CMO/RWBS .... . |- 06/01/2024 . | Paydoun ... ...81,521 . . . 07/25/2031 . [1.A ........
..3136AF-3L-6 |FNR 2013-86 GY - CMO/RWBS . 06/01/2024 . |Paydown ..232,030 ..209,262 |. K .232,030 . 08/25/2033 . [1.A .
..3136AF-KF-0 |FNR 2013-78 GL - CMO/RMBS .... . 06/01/2024 . | Paydoun ... .. 264,366 264,366 |........... 241,89 |...........257,069 |.... .264,366 |. . 07/25/2043 . [1.A ........
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..3136AG-L2-6 |FNR 2013-113 HU ~ CMO/RMBS .........cevvvvvvvnnnn [ereeenn . 06/01/2024 . | Paydoun ... 322,630 |.... ... 13,158 |. . 13,158 |... ..2,937 | 11/25/2083 . [1.A ........
..3136AG-IIT-5 |FNR 2013-107 AY - CMO/RMBS ............cooeeeeens [orennn . 06/01/2024 . | Paydoun ... 562,772 |.... 7,875 |. 10/25/2033 . [1.A ........
..3136AG-YB-2 |FNR 2013-102 GM - CMO/RMBS ........ccoeeveeieeees [orennn . 06/01/2024 . | Paydoun ... .. 154,314 |.... 2,089 |. 10/25/2083 . [1.A ........
..3136AH-V9-8 |FNR 2013-133 BZ - CMO/RMBS .........eevvvmvnnnnnn [ereenn . 06/01/2024 . | Paydoun ... ....5,345 |.... . 01/25/2034 . [1.A ........
.. 31371L-ZR-3 | FN 255552 = RMBS .........evvvvvevmmennnnnnnnnnnnnns [eeeeenn . 06/01/2024 . | Paydoun ... . 11/01/2034 . [1.A ........
..3137A1-RG-0 |FHR 3722 CU - CMO/RMBS .......ccovviiiiiiiiiiiiies [eeeenn . 06/01/2024 . | Paydoun ... ... 116,721 |.... . 09/15/2025 . [1.A ........
..3137A4-FE-2 |FHR 3779 LB ~ CMO/RMBS ........covvvvvviiiiiiinnns [eeeenn . 06/01/2024 . | Paydoun ... 127,254 .. 120,106 |.... . 12/15/2030 . [1.A ........
..3137B3-LP-1 |FHR 4223 HB - CMO/RMBS .......ccooviiiiiiiiiiiiies [eeeenn . 06/01/2024 . | Paydoun ... 625,696 559,803 |.... . 07/15/2033 . [1.A ........
..3137G0-EW-5 |STACR 2015-DNA1 M3 - CDO/CMO/RMBS ............. [.eeeenn . 06/25/2024 . | Paydoun ... ..327,89%4 ..353,753 |.... . 10/25/2027 . [1.A ........
..3137G0-HW-2 | STACR 2016-DNA1 M3 - CDO/CMO/RMBS 06/25/2024 . |Paydown 57,446 66,880 |. . 07/25/2028 . [1.A .
..3137G1-AA-5 | FILS 2015-SCO1 1A - CMO/RMBS 06/01/2024 . |Paydown . 05/25/2045 . 1.A .
..31385H-QV-7 | FN 545068 - RWBS .... 06/01/2024 . |Paydown . 07/01/2031 . [1.A .
..31385J-EL-8 |FN 545639 — RMBS ........eevvrmmmmmmmnnnnniniinnnnnn [ eeeeenn . 06/01/2024 . | Paydoun ... . 04/01/2032 . [1.A ........
.. 31385N-RA-9 | FN 547781 = RMBS .....coovvviriniiiiiiiiiiieeeeeeens [ . 06/01/2024 . | Paydoun ... . 09/01/2030 . [1.A ........
..31387D-4B-2 |FN 581418 — RUBS ......ooovvvviiiiiiiiiiiiiiieeenens [ . 06/01/2024 . | Paydoun ... . 06/01/2031 . [1.A ........
..31387D-NE-5 |FN 580989 - RMBS .........ccoeeviiriieninnnns [ . 06/01/2024 . | Paydoun ... . 05/01/2031 . [1.A ........
..31387X-MC-6 |FN 597155 - RMBS .....oooveiiiiiiiiiiiiiiiieeeeeeees [ . 06/01/2024 . | Paydoun ... . 09/01/2031 . [1.A ........
..31387X-T7-0 |FN 597374 - RMBS .....cooeeiiiiiiiiiiiiiiiiiiieeeen [ . 06/01/2024 . | Paydoun ... . 09/01/2031 . [1.A ........
..31388K-CX-8 |FN 606786 ~ RMBS ..........cevmmmmmmmmnnnnnnnnnnnnnn [eeeeenn . 06/01/2024 . | Paydoun ... . 09/01/2031 . [1.A ........
..31388K-T7-7 |FN 607274 = RUBS .......ooovvvirriniiiiiiiiiieeeeens [ . 06/01/2024 . | Paydoun ... . 1170172031 . [1.A ........
..31388II-ZE-9 |FN 617341 - RUBS . 06/01/2024 . |Paydown . 12/01/2031 . (1.
..31389G-ST-8 |FN 625230 - RMBS . 06/01/2024 . |Paydown . 02/01/2032 . (1.
..31389G-SV-3 |FN 625232 - RMBS . 06/01/2024 . |Paydown . 02/01/2032 . (1.
..31389K-50-0 |FN 628255 - RMBS . . |. 06/01/2024 . | Paydown . 02/01/2032 . (1.
..31389K-58-6 |FN 628257 - RWBS . . |- 06/01/2024 . | Paydown . 02/01/2032 . (1.
..31380U-HE-2 |FN 635729 - RMBS .....ccooeeiiiiiiiiiiiiiiiiins [ . 06/01/2024 . | Paydoun ... . 03/01/2032 . (1.
..31380U-MJ-5 |FN 635861 — RUBS .......coovvviiiiiiiiiiiiiiiiienens [ . 06/01/2024 . | Paydoun ... . 03/01/2032 . [1.A ........
..31389V-R5-8 |FN 636908 - RUBS ........coovvvvvirriiiiiiiiiiieeens [ . 06/01/2024 . | Paydoun ... . 05/01/2032 . [1.A ........
..3138A2-BK-4 |FN AHO941 - RWBS ......ooooeernninnn [ . 06/01/2024 . | Paydoun ... . 12/01/2040 . [1.A ........
..3138A5-6C-1 |FN AHA466 - RWBS ...........ooeeeeieennnnnnns [ . 06/01/2024 . | Paydoun ... . 02/01/2041 . [1.A ........
..3138A5-FU-1 |FN AH3778 - RUBS .....cooovvvviiiiiiiiiiiiiiieeeeens [ . 06/01/2024 . | Paydoun ... . 01/01/2041 . [1.A ........
..3138AA-3C-3 |FN AH8894 - RWBS . 06/01/2024 . |Paydown . 04/01/2041 . (1.
..3138AB-MF-3 |FN AHO357 - RMBS . 06/01/2024 . |Paydown . 04/01/2041 . (1.
..3138AD-V4-4 |FN A10634 - RUBS . 06/01/2024 . |Paydown . 04/01/2041 . (1.
..3138AM-VA-0 |FN A17808 - RMBS . 06/01/2024 . |Paydown . 07/01/2041 . (1.
..3138AS-ZJ-4 |FN AJ1644 - RWBS . 06/01/2024 . |Paydown . 1170172041 . (1.
..3138E0-SD-2 |FN AJ7715 = RUBS ....ooovveeiiiiiiiiiiiiiiiiieeeeees [ . 06/01/2024 . | Paydoun ... . 12/01/2026 . (1.
..3138EG-NN-0 |FN ALO396 - RMBS ........coovvvrriiriiiiiiiiieieeens [ . 06/01/2024 . | Paydoun ... . 12/01/2035 . [1.A ........
.. 3138EK-G7-4 |FN AL2921 - RMBS .......oooeeiiiniinnnn [ . 06/01/2024 . | Paydoun ... . 08/01/2042 . [1.A ........
..3138EL-AF-0 |FN AL3605 - RMBS ........covvvvriiiiiiiiiiiiiiieeens [ . 06/01/2024 . | Paydoun ... . 05/01/2043 . [1.A ........
.. 3138EN-3F-4 |FN AL6197 = RMBS .......cevvvvvriiiiiiiiiiiiiiiiinns [ eeeeenn . 06/01/2024 . | Paydoun ... . 01/01/2030 . [1.A ........
..3138EQ-LN-0 |FN AL7532 - RWBS .... . 06/01/2024 . | Paydoun ... . 1170172027 . [1.A ........
..3138ER-5V-8 |FN AL9859 - RWBS .... . |- 06/01/2024 . |Paydoun ... . 03/01/2047 . [1.A ........
..3138ER-MI-7 |FN AL9372 - RWBS .... . |- 06/01/2024 . | Paydoun ... . 1170172031 . [1.A ........
..3138ET-4G-8 |FN AL8922 - RWBS . 06/01/2024 . |Paydown . 05/01/2030 . [1.A .
..3138M8-J6-1 |FN AP4784 - RWBS .... . 06/01/2024 . | Paydoun ... . 09/01/2042 . [1.A ........
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.. 3138MJ-GE-3 |FN AQ2896 - RMBS ........coooeverrninininnins [ . 06/01/2024 . | Paydoun ... o 115,166 | 114,812 | [, 4,338 | .. 1,546 | 12/01/2042 . [1.A ........
..31381I6-GB-6 |FN AR8203 - RMBS .......cooeeiiiiiiiiiiiiiiiiiienens [ . 06/01/2024 . | Paydoun ... . 05/01/2043 . [1.A ........
..3138II7-F6-6 |FN AR9188 — RUBS .......oovvvviiiiiiiiiiiiiiiiieeens [ . 06/01/2024 . | Paydoun ... . 03/01/2043 . [1.A ........
..3138W7-GB-4 |FN AR9193 - RMBS .....cooeeiiiiiiiiiiiiiiiiieens [ . 06/01/2024 . | Paydoun ... . 03/01/2043 . [1.A ........
..3138W9-VQ-0 |FN AS0622 - RMBS ........cooevvvriirriiiiniins [ . 06/01/2024 . | Paydoun ... . 10/01/2028 . [1.A ........
..3138lJ-RD-2 |FN AS8583 - RMBS .........cooeeeeeeeieeines [ . 06/01/2024 . | Paydoun ... . 01/01/2047 . [1.A ........
..3138WM-FC-0 |FN AT0162 = RMBS ........cevvvvmeriiiiiiiiiiiiiinnns [eeeeenn . 06/01/2024 . | Paydoun ... . 03/01/2043 . [1.A ........
..3138WP-A2-0 |FN AT1824 - RUBS .......oovvvvvriiiiiiiiiiieeeeeeens [ . 06/01/2024 . | Paydoun ... . 05/01/2043 . [1.A ........
.. 3138WP-GY-4 |FN AT2014 - RUBS ......ooovvvviiiiiiiiiiiiiiiieeeens [ . 06/01/2024 . | Paydoun ... . 04/01/2043 . [1.A ........
..3138WQ-AX-0 |FN AT2721 - RUBS . 06/01/2024 . |Paydown . 05/01/2043 . [1.A .
..31381I0-0S-4 |FN AT3164 - RUBS . 06/01/2024 . |Paydown . 04/01/2043 . [1.A .
..3138WQ-RY-0 |FN AT3202 - RWBS . 06/01/2024 . |Paydown . 05/01/2042 . [1.A .
..3138WV-PE-5 |FN AT7620 = RMBS ........ccevvvmeemiiiiiniiiiiiinnns [ eeeeenn . 06/01/2024 . | Paydoun ... . 06/01/2043 . [1.A ........
..3138X0-Zli-1 |FN AU1656 = RMBS ........covvvviiiiiiiiiiiiineieeens [ . 06/01/2024 . | Paydoun ... . 07/01/2028 . [1.A ........
..3138XC-F3-1 |FN AV1085 = RMBS ........cevvvvveeiiiiiiiiiiiiiinnns [ eeeeenn . 06/01/2024 . | Paydoun ... . 09/01/2043 . [1.A ........
..3138XV-L4-0 |FN AWS746 - RUBS .......ooovvrvriiiiiiiiiiieieieeens [ . 06/01/2024 . | Paydoun ... . 08/01/2044 . [1.A ........
..3138YJ-US-3 |FN AY5002 - RMBS .......ooooveiniiiinnn [ . 06/01/2024 . | Paydoun ... . 07/01/2045 . [1.A ........
.. 3138YU-H7-9 |FN AZ2953 - RMBS .....cooeeiiiiiiiiiiiiiiiieiieeeee [ . 06/01/2024 . | Paydoun ... . 09/01/2030 . [1.A ........
..31390C-CS-3 |FN 641881 = RMBS ........evvvveveviiiiiiiiiiiiiiiens [ eeeeenn . 06/01/2024 . | Paydoun ... . 04/01/2032 . [1.A ........
..31390G-2T-3 |FN 646186 - RMBS .........cevvvvvvvvrrnrniiiniinnnns [ eeeeenn . 06/01/2024 . | Paydoun ... . 07/01/2032 . [1.A ........
..31390G-ZL-4 |FN 646147 - RUBS . 06/01/2024 . |Paydown . 06/01/2032 . (1.
..313900-G8-2 |FN 652823 - RMBS . 06/01/2024 . |Paydown . 09/01/2032 . (1.
..313900-G9-0 |FN 652824 - RMBS . 06/01/2024 . |Paydown . 09/01/2032 . (1.
..31390R-E8-2 |FN 653659 - RMBS . . |. 06/01/2024 . | Paydown . 08/01/2032 . (1.
..31390R-EE-9 |FN 653633 - RMBS . . |- 06/01/2024 . | Paydown . 07/01/2082 . (1.
..31390T-KA-6 |FN 655589 — RMBS .......ccoeeeeiiiiiiiiiiiiiiiinenns [ . 06/01/2024 . | Paydoun ... . 08/01/2032 . (1.
..31390T-UC-1 |FN 655879 - RMBS ........cooovvrrnirnnnnnnnns [ s . 06/01/2024 . | Paydoun ... . 09/01/2032 . [1.A ........
..31390Y-GB-8 |FN 659994 - RMBS ..........evvmmmmmmmmmnnnnnnnnnnnnn [eeneen . 06/01/2024 . | Paydoun ... . 09/01/20382 . [1.A ........
..31391E-EQ-0 |FN 664443 - RMBS ......ccoeeiiiiiiiiiiiiiiiiiiienens [ . 06/01/2024 . | Paydoun ... . 10/01/2032 . [1.A ........
..31391E-SK-8 |FN 664822 - RMBS ...........cooeeeeeeennnnnnnnns [ . 06/01/2024 . | Paydoun ... . 10/01/2032 . [1.A ........
..31391G-31-6 |FN 666904 - RUBS .........coovvvviriiiiiiiiiiiinnnns [ . 06/01/2024 . | Paydoun ... . 11/01/2082 . [1.A ........
..31391G-JD-9 |FN 666360 - RMBS . 06/01/2024 . |Paydown . 10/01/2032 . (1.
..31391K-H5-9 | FN 669052 - RWBS . 06/01/2024 . |Paydown . 10/01/2082 . (1.
..31391N-DU-2 |FN 671615 - RMBS ... 06/01/2024 . |Paydown . 11/01/2032 . (1.
..31394D-QL-7 |FNR 2005-40 ZM - CMO/RWBS . 06/01/2024 . |Paydown . 05/25/2035 . (1.
..31395R-EZ-7 |FHR 2959 DY - CMO/RMBS ..... 06/01/2024 . |Paydown . 04/15/2025 . (1.
..313978-X2-5 |FNR 2011-37 HJ = CMO/RMBS ........eevmmniininnnnn [eeeenn . 06/01/2024 . | Paydoun ... . . . 05/25/2026 . (1.
..31397U-U7-2 | FNR 2011-66 BY - CMO/RMBS .........covvvvvvvnnnns [ereenn . 06/01/2024 . | Paydoun ... 145,769 137,570 |.... . 07/25/2026 . [1.A ........
..31397U-VT-3 |FNR 2011-59 CB — CMO/RMBS ... [eeeenn . 06/01/2024 . | Paydoun ... 125,582 123,267 |.... . 07/25/2026 . [1.A ........
..31397U-XH-7 |FNR 2011-61 EB - CMO/RMBS ........covvvvvvvennnns [eeeenn . 06/01/2024 . | Paydoun ... ..198,052 . 07/25/2026 . [1.A ........
..31398E-0Z-0 |FHR 3552 KB — CMO/RMBS ......ccoeeeiiiiiiiiiienens s . 06/01/2024 . | Paydoun ... ...40,953 . 07/15/2024 . [1.A ........
..31398F-HT-1 |FNR 2009-80 GL - CMO/RMBS . . 06/01/2024 . | Paydoun ... ... 17,067 . 10/25/2024 . (1.A ........
..31398J-G4-9 |FHR 3563 B - CMO/RWBS . |- 06/01/2024 . |Paydoun ... ...27,026 . 08/15/2024 . [1.A ........
..31398J-KR-3 |FHR 3561 B - CMO/RMBS . |- 06/01/2024 . | Paydoun ... ...89,341 . 08/15/2029 . [1.A ........
..313988-G7-2 | FNR 2010-135 DB - CMO/RMBS 06/01/2024 . |Paydown ..286,258 . 12/25/2025 . [1.A .
..31398V-FS-0 |FHR 3640 AD - CMO/RWBS ..... . 06/01/2024 . | Paydoun ... ....9,012 . 03/15/2025 . [1.A ........
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..31400D-RG-9 |FN 684587 - RUBS .... . 06/01/2024 . | Paydoun ... 01,430 |.... .1,376 |.. . 03/01/2033 . [1.A ........
..31400E-NB-2 |FN 685386 - RUBS .... . 06/01/2024 . | Paydoun ... L2219 | L2120 . 03/01/2033 . [1.A ........
..314000-SI-4 | FN 694533 - RMBS .... . 06/01/2024 . | Paydoun ... 50,423 |.... 49,438 |.. . 03/01/2033 . [1.A ........
..314000-XK-4 | FN 694682 - RWBS .... . 06/01/2024 . | Paydoun ... PR, N LT . 04/01/2033 . [1.A ........
..31400T-GP-6 | FN 696906 - RVBS .... . 06/01/2024 . | Paydoun ... .8,479 |.... .8,207 |.. . 04/01/2033 . [1.A ........
..31401C-EK-5 |FN 704038 - RVBS .... . 06/01/2024 . | Paydoun ... ....362 |.... ....362 |.. . 05/01/2033 . [1.A ........
..31401v-6P-1 |FN 720078 - RMBS ... . 06/01/2024 . | Paydoun ... ...14,830 |.... ..14,934 |.. . 07/01/2033 . [1.A ........
..31402C-4C-3 |FN 725419 - RMBS .... . 06/01/2024 . | Paydoun ... ....8,600 |.... ...8,5%8 |.. . 10/01/2033 . [1.A ........
..31402C-4H-2 | FN 725424 - RMBS ... . 06/01/2024 . | Paydoun ... 156 ... ... 707 .. . 04/01/2034 . [1.A ........
..31402C-P3-0 |FN 725042 - RMBS . 06/01/2024 . |Paydown . 1,354 | 1,362 . 01/01/2034 . (1.A .
..31402C-U7-5 |FN 725206 - RWBS . 06/01/2024 . |Paydown .359 |. . 02/01/2034 . [1.A .
..31402C-VN-9 | FN 725221 - RMBS . 06/01/2024 . |Paydown .501 . 01/01/2034 . (1.A .
..314020-F3-9 |FN 725686 - RUBS .... . 06/01/2024 . | Paydoun ... . 07/01/2034 . [1.A ........
..314020-MP-2 | FN 725866 - RWBS .... . 06/01/2024 . | Paydoun ... . 09/01/2034 . (1.A ........
..31402J-3V-7 |FN 730812 - RUBS .... . 06/01/2024 . | Paydoun ... . 08/01/2033 . [1.A ........
..31402L-DK-5 |FN 731906 - RUBS .... . 06/01/2024 . | Paydoun ... . 1170172033 . [1.A ........
..314020-S9-3 |FN 735044 - RMBS .... . 06/01/2024 . | Paydoun ... . 10/01/2034 . [1.A ........
..314020-VG-3 |FN 735115 - RWBS .... . 06/01/2024 . | Paydoun ... . 12/01/2034 . [1.A ........
..314020-Y3-9 |FN 735230 - RMBS .... . 06/01/2024 . | Paydoun ... . 02/01/2035 . [1.A ........
..314020-YV-7 |FN 735224 - RMBS .... . 06/01/2024 . | Paydoun ... . 02/01/2035 . [1.A ........
..31402R-JV-2 |FN 735676 - RUBS . 06/01/2024 . |Paydown . 07/01/2035 . (1.
..31402R-N6-2 |FN 735813 - RWBS . 06/01/2024 . |Paydown . 07/01/2035 . (1.
..31402R-Uli-7 | FN 735997 - RMBS . 06/01/2024 . |Paydown . 11/01/2035 . (1.
..31402Y-GR-9 |FN 741908 - RWBS . . |. 06/01/2024 . | Paydown . 11/01/2033 . (1.
..31403C-6L-0 |FN 745275 - RMBS . . |- 06/01/2024 . | Paydown . 02/01/2036 . (1.
..31403D-BY-4 |FN 745355 - RMBS .... . 06/01/2024 . | Paydoun ... . 03/01/2036 . (1.
..31403D-PP-8 |FN 745730 - RWBS .... . 06/01/2024 . | Paydoun ... . 03/01/2035 . [1.A ........
..31403J-CR-5 |FN 749880 - RWBS .... . 06/01/2024 . | Paydoun ... . 10/01/2033 . [1.A ........
..31403K-UP-6 |FN 751290 - RWBS .... . 06/01/2024 . | Paydoun ... . 03/01/2034 . [1.A ........
..31403M-UP-2 | FN 753090 - RWBS .... . 06/01/2024 . | Paydoun ... . 12/01/2033 . [1.A ........
..31403R-PR-3 |FN 755632 - RMBS .... . 06/01/2024 . | Paydoun ... . 04/01/2034 . [1.A ........
..31403R-RX-8 |FN 755702 - RWBS . 06/01/2024 . |Paydown . 03/01/2034 . (1.
..31403V-40-9 |FN 759631 - RWBS . 06/01/2024 . |Paydown . 02/01/2034 . (1.
..31404L-TJ-9 |FN 771953 - RWBS . 06/01/2024 . |Paydown . 02/01/2034 . (1.
..31404N-FX-9 |FN 773382 - RWBS . 06/01/2024 . |Paydown . 04/01/2034 . (1.
.. 31404N-Ns-1 | FN 773601 - RMBS . 06/01/2024 . |Paydown . 08/01/2034 . (1.
..31404P-ON-4 | FN 774561 - RUBS .... . 06/01/2024 . | Paydoun ... . 04/01/2034 . (1.
..31404Q-WU-9 | FN 775659 - RWBS .... . 06/01/2024 . | Paydoun ... . 05/01/2034 . [1.A ........
..31404R-YN-1 |FN 776617 - RMBS ... . 06/01/2024 . | Paydoun ... . 04/01/2034 . [1.A ........
..31404T-ET-6 |FN 777846 - RMBS ... . 06/01/2024 . | Paydoun ... . 05/01/2034 . [1.A ........
..31404U-JU-5 |FN 778875 - RUBS ... . 06/01/2024 . | Paydoun ... . 06/01/2034 . [1.A ........
..31406H-J6-6 |FN 789685 - RUBS .... . 06/01/2024 . | Paydoun ... . 07/01/2034 . (1.A ........
..31405J-KZ-6 |FN 790612 - RUBS .... . |- 06/01/2024 . |Paydoun ... . 09/01/2034 . [1.A ........
..31405J-UE-2 |FN 790881 - RMBS ... . |- 06/01/2024 . | Paydoun ... . 09/01/2034 . [1.A ........
..31405R-7F-7 |FN 797494 - RMBS . 06/01/2024 . |Paydown . 03/01/2035 . [1.A .
..314058-EQ-3 |FN 797643 - RWBS .... . 06/01/2024 . | Paydoun ... . 08/01/2035 . [1.A ........
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..31406B-2G-8 |FN 805443 - RMBS ......ccoeeeiiiiiiiiiiiiiiiiieeens [ . 06/01/2024 . | Paydoun ... ... 1,610 |.... ..1,571 |, . 11/01/2034 . [1.A ........
..31406E-2J-2 |FN 808177 = RMBS .........evvvmmmmmmmnnnnninnninnnnn [ereeen . 06/01/2024 . | Paydoun ... ... 14,524 |.... .. 14,568 |.. . 03/01/2035 . [1.A ........
..31406F-AR-2 | FN 808316 ~ RMBS .........ccevvvveemeeiiiiiiiiiinnns [eeeeenn . 06/01/2024 . | Paydoun ... .2,690 |.... .2,5% |.. . 01/01/2035 . [1.A ........
..31406F-IK-3 |FN 808950 - RMBS .........cevvvvrririiiiiiiiiiieeens [ . 06/01/2024 . | Paydoun ... 476 . LATT ) . 01/01/2035 . [1.A ........
..31406G-YX-1 |FN 809926 - RMBS ..........oooeveirrrnnnnnnnnn [ s . 06/01/2024 . | Paydoun ... .1,282 ... 01,23 |.. . 02/01/2035 . [1.A ........
..31406K-RC-6 | FN 812383 - RMBS .........cooeeeerenniinnnns [ . 06/01/2024 . | Paydoun ... ....605 |.... ...602 |.. . 05/01/2035 . [1.A ........
..31406P-C3-1 |FN 815500 - RMBS ........cooovvriininnnnnn [ s . 06/01/2024 . | Paydoun ... L2138 . 04/01/2035 . [1.A ........
..31406P-HS-1 |FN 815741 = RUBS .......oovvvririiiiiiiiiiiineeeeens [ . 06/01/2024 . | Paydoun ... .1,707 ... . 02/01/2035 . [1.A ........
..31406U-HG-6 |FN 820231 - RMBS .........cooeverrrrrnnnnnnns [ s . 06/01/2024 . | Paydoun ... ...376 ... . 06/01/2035 . [1.A ........
..31407D-8V-8 |FN 827732 - RWBS . 06/01/2024 . |Paydown 372 | . 06/01/2035 . [1.A .
..31407X-7F-2 | FN 844294 - RMBS . 06/01/2024 . |Paydown . 11/01/2035 . [1.A .
..31408E-G5-5 |FN 849020 - RWBS . 06/01/2024 . |Paydown . 01/01/2036 . [1.A .
..31400U-FA-8 |FN 878661 ~ RMBS .........eevvmmmmmmmnnnnnnnnninnnns [ eeeeenn . 06/01/2024 . | Paydoun ... . 02/01/2036 . [1.A ........
..3140E4-05-9 | FN BAOA75 - RUBS .......oovvvviriiiiiiiiiiiiieieeens [ . 06/01/2024 . | Paydoun ... . 08/01/2045 . [1.A ........
..3140F1-YF-3 |FN BC6109 - RUBS ......cooevvviviiiiiiiiiiiiiiieeens [ . 06/01/2024 . | Paydoun ... . 06/01/2046 . [1.A ........
..3140J8-RT-2 | FN BM4097 - RMBS ........eovvvviriiiiiiiiiieiieeeens [ . 06/01/2024 . | Paydoun ... . . . 07/01/2047 . (1.A ........
..3140J9-SN-2 | FN BM5024 — RMBS ........ccooevvniiiiinnnnnns [ s . 06/01/2024 . | Paydoun ... . (1,016) |... . 11/01/2048 . [1.A ........
..3140K1-4D-5 |FN B06219 - RMBS ..........coeereireenninnnnns [ . 06/01/2024 . | Paydoun ... ... (8,018) ... . 12/01/2049 . [1.A ........
..3140KD-KX-7 |FN BP5709 - RMBS .......cooevvriiiiiinnins [ . 06/01/2024 . | Paydoun ... .. (12,763) |... . 05/01/2050 . [1.A ........
..3140LY-P6-4 |FN BT9444 - RMBS .......oooeeiiiiiiiiiiiiiiiinienns [ . 06/01/2024 . | Paydoun ... . (1,389) |... . 1170172036 . [1.A ........
..314007-FX-0 |FN CA0181 - RMBS . 06/01/2024 . |Paydown . (126) . 08/01/2047 . (1.
..31400D-XC-3 |FN CAB074 - RVBS . 06/01/2024 . |Paydown ..(4,445) . 06/01/2050 . (1.
..3140QG-D4-6 |FN CA8222 - RMBS . 06/01/2024 . |Paydown ..(2,208) . 12/01/2050 . (1.
..3140QG-MJ-3 | FN CA8460 - RWBS . . |. 06/01/2024 . | Paydown N L (1,711) . 01/01/2051 . (1.
..31400N-B5-0 |FN CB2759 - RMBS . . |- 06/01/2024 . | Paydown .. 983,474 ..983,474 .1,006,389 |. .083,474 . 02/01/2052 . (1.
..314008-Al-1 |FN CB6320 - RMBS ........cooeeereneieeeeneins [ . 06/01/2024 . | Paydoun ... ... 29,969 ... 29,969 ..29,969 |.. . 05/01/2053 . (1.
..3140QT-EE-5 |FN CB7332 - RMBS ....coooeiiiiiiiiiiiiiiiiiceeeeeens [ . 06/01/2024 . | Paydoun ... ... 15,715 ..15,715 |.. . 10/01/2053 . [1.A ........
..3140X6-VF-5 |FN FM3313 - RMBS .........cooeeeeeinnnnn [ . 06/01/2024 . | Paydoun ... ... 81,770 ..81,770 |.. . 08/01/2035 . [1.A ........
..3140X8-R0-2 |FN FM4994 - RMBS ......ccooeiiiiiiiiiiiiiiiiiiieeens [ . 06/01/2024 . | Paydoun ... .. 104,357 .104,357 |.. . 12/01/2050 . [1.A ........
..3140X9-C7-8 |FN FM5493 - RMBS .....cooeeeiiiiiiiiiiiiiiiiiieeeens [ . 06/01/2024 . | Paydoun ... . 02/01/2036 . [1.A ........
..3140XA-BG-6 |FN FM6338 - RUBS ........ocovvvviiiiiiiiiiiiiiinnens [eennns . 06/01/2024 . | Paydoun ... . . . . 02/01/2051 . [1.A ........
..3140XB-KY-5 |FN FM7510 - RMBS . 06/01/2024 . |Paydown .. 202,941 ..211,237 | .202,94 . 06/01/2051 . (1.
..3140XC-NV-6 | FN FM8503 - RVBS . 06/01/2024 . |Paydown .. 154,025 ..159,895 |. .154,025 . 04/01/2036 . (1.
..3140XD-0A-7 | FN FM9448 - RWBS . 06/01/2024 . |Paydown .. 337,317 . 1070172051 . (1.
..3140XH-X9-3 |FN FS2503 - RMBS . 06/01/2024 . |Paydown . 07/01/2037 . (1.
..3140XH-YD-3 |FN FS2507 - RWBS . 06/01/2024 . |Paydown . 12/01/2035 . (1.
..3140XJ-3A-9 |FN FS3492 - RMBS .......eevvrmmmmmnnnninninnninnnnns [eeeeenn . 06/01/2024 . | Paydoun ... . 01/01/2038 . (1.
..3140XJ-HE-6 |FN FS2028 - RMBS ......cooeeeiiiiiiiiiiiiiiiiiieenns [ . 06/01/2024 . | Paydoun ... . 09/01/2037 . [1.A ........
..3140XK-FV-7 |FN FS3779 - RMBS .....coooeeiriiiinnni [ . 06/01/2024 . | Paydoun ... . 1170172087 . [1.A ........
..3140XP-SY-6 | FEDERAL NATIONAL MORTGAGE ASSOCIATION ........ [....o.. . 06/01/2024 . | Paydoun ... . 04/01/2039 . [1.A ........
..31410G-BE-2 |FN 888437 - R\BS . 06/01/2024 . | Paydoun ... . 11/01/2036 . [1.A ........
..31410G-EK-5 |FN 888538 - RUBS .... . 06/01/2024 . | Paydoun ... . 01/01/2037 . [1.A ........
..31410G-Uli-1 |FN 888997 - RUBS .... . |- 06/01/2024 . |Paydoun ... . 08/01/2035 . [1.A ........
..31410N-RR-1 | FN 892496 - RMBS .... . |- 06/01/2024 . | Paydoun ... . 08/01/2036 . [1.A ........
..314100-N0-0 |FN 894199 - RMBS . 06/01/2024 . |Paydown . 10/01/2036 . [1.A .
..31411D-0K-8 | FN 905058 - RWBS ... . 06/01/2024 . | Paydoun ... . 11/01/2036 . [1.A ........
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..31411H-N8-9 |FN 908615 - RUBS .......ccovvvreriiiiiiiiiiiiiienens [ . 06/01/2024 . | Paydoun ... ...24,478 ...23,804 |.... ..24,478 |.. . 02/01/2087 . [1.A ........
.. 31412J-BV-6 | FN 926252 - RMBS .........cvvvmmmmmmnnnnnnnnnininnnn [eeeeens . 06/01/2024 . | Paydoun ... ... 1,077 N 1,077 .. . 12/01/2035 . [1.A ........
.. 31412L-A4-2 |FN 928027 - RMBS ......ooooeeriiiiiininn [ . 06/01/2024 . | Paydoun ... ... 3,059 ....3,208 |.... .3,059 |.. . 01/01/2087 . [1.A ........
L3IHN-7J-9 | FN 930697 - RMBS ... [ . 06/01/2024 . | Paydoun ... ....8,911 ... .9,007 |.. . 01/01/2035 . [1.A ........
L 31AAN-FD-3 | FN 929964 — RMBS ........eevvmvmmmmnnnnininninnnnnns [eeeeenn . 06/01/2024 . | Paydoun ... R 7 321 ). . 09/01/2038 . [1.A ........
L 3IHN-JA-5 | FN 930057 - RMBS ..o [ . 06/01/2024 . | Paydoun ... 2,337 |.... 2,337 |.. . 10/01/2038 . [1.A ........
. 31412P-5V-9 | FN 931560 - RMBS .....coooeeeriiiiiini [ . 06/01/2024 . | Paydoun ... .. 12,748 ... .. 12,750 |.. . 05/01/2035 . [1.A ........
..314120-SU-4 |FN 932131 - RMBS ...coooeiiiiiiiiiiiiii [ . 06/01/2024 . | Paydoun ... L1 TAT 1,719 ) . 11/01/2039 . [1.A ........
. 314120-7H-7 |FN 935696 - RMBS .....ccoooeiiiiiiiiiiiiiiiiiens [ . 06/01/2024 . | Paydoun ... . 1,967 ... .1,914 ). . 11/01/2039 . [1.A ........
..31412X-FA-7 |FN 937661 - RUBS . 06/01/2024 . |Paydown 1,357 | 1,328 . 06/01/2037 . [1.A .
..31413J-PA-6 | FN 946917 - RWBS . 06/01/2024 . |Paydown 524 |. . 09/01/2087 . [1.A .
..31413L-TE-9 |FN 948849 - RMBS . 06/01/2024 . |Paydown 425 |. . 08/01/2037 . [1.A .
.. 31413Y-RW-3 |FN 959601 - RMBS .......cooeevrriiiiininn [ . 06/01/2024 . | Paydoun ... LT . 1170172087 . [1.A ........
..314140-AB-3 |FN 972602 - RMBS ..........cooeeeiiennninnnnnns [ . 06/01/2024 . | Paydoun ... . 04/01/2038 . [1.A ........
..31416B-2Z-0 |FN 995492 — RMBS .........eevvvvmmmmmnnnnnininnnnnns [eeneenn . 06/01/2024 . | Paydoun ... . 12/01/2034 . [1.A ........
..31416B-L8-9 |FN 995051 - RMBS .....ccooeeiiiiiiiiiiiiiiiiiieens [ . 06/01/2024 . | Paydoun ... . 03/01/2037 . [1.A ........
..31416B-RY-6 |FN 995203 — RMBS .........evvmmmmmmmmmnnnninnnnnnnns [eeeeenn . 06/01/2024 . | Paydoun ... . 07/01/2035 . [1.A ........
.. 31416L-8l-7 |FN AA3232 - RMBS .....oooeeiiiiiiiiiiiiin [ . 06/01/2024 . | Paydoun ... . 04/01/2039 . [1.A ........
..31416R-FA-6 | FN AA7360 — RMBS ........cevvvvvviiiiiiiiiiiiiiiinns [ eeeeenn . 06/01/2024 . | Paydoun ... . 01/01/2034 . [1.A ........
..31416R-M9-1 |FN AA7583 = RUBS .......oovvvviriiiiiiiiiiieeeeeeens [ . 06/01/2024 . | Paydoun ... . 06/01/2039 . [1.A ........
..314168-KH-3 | FN AA8395 - RWBS . 06/01/2024 . |Paydown . 06/01/2039 . (1.
..31416X-E2-2 |FN AB1952 - RWBS . 06/01/2024 . |Paydown . 12/01/2040 . (1.
..31416X-JM-3 |FN AB2067 - RMBS . 06/01/2024 . |Paydown . 01/01/2041 . (1.
..31416X-SH-4 |FN AB2319 - RWBS . . |. 06/01/2024 . | Paydown . 02/01/2041 . (1.
..31417A-CT-4 | FN AB3681 - RMBS . . |- 06/01/2024 . | Paydown . 10/01/2041 . (1.
..31417A-JK-6 | FN AB3865 - RUBS ........oovvvviiiiiiiiiiiiieeienens [ . 06/01/2024 . | Paydoun ... . 1170172041 . (1.
..31417D-W3-3 |FN ABB9B5 ~ RUBS .......cooovvvvviiiiiiiiiiiiiienens [ . 06/01/2024 . | Paydoun ... . 1170172027 . [1.A ........
.. 31417E-SS-1 |FN AB7728 = RMBS ........evvvvvvvrrrrriiirinniinnnns [ eeeenn . 06/01/2024 . | Paydoun ... . 01/01/2043 . [1.A ........
..31417G-EJ-1 |FN AB9136 - RUBS .....ooovvviriiiiiiiiiiiiiiieieens [ . 06/01/2024 . | Paydoun ... . 04/01/2043 . [1.A ........
..31417G-EQ-5 |FN AB9142 - RMBS .........oooeeeeninnnnnn [ . 06/01/2024 . | Paydoun ... . 04/01/2043 . [1.A ........
..31417J-EB-2 |FN ACO129 - RWBS .... . 06/01/2024 . | Paydoun ... . 12/01/2024 . [1.A ........
..31417J-8C-5 |FN AC0514 - RWBS . 06/01/2024 . |Paydown . 07/01/2039 . (1.
..31417M-0Z-9 | FN AC3171 - RUBS . 06/01/2024 . |Paydown . 09/01/2039 . (1.
..31417M-88-7 | FN AC3242 - RMBS . 06/01/2024 . |Paydown . 09/01/2039 . (1.
..31418A-S5-8 | FN MA1439 - RWBS . 06/01/2024 . |Paydown . 05/01/2043 . (1.
..31418A-VH-8 | FN MA1515 - RUBS . 06/01/2024 . |Paydown . 08/01/2043 . (1.
..31418C-5U-4 | FN MA3558 - RWBS .... . 06/01/2024 . | Paydoun ... . . . 01/01/2034 . (1.
..31418C-FD-1 |FN MA2863 - RUBS ........oovvvvviiiiiiiiiiiiieieeens [ . 06/01/2024 . | Paydoun ... 217,906 210,581 |.... . 01/01/2047 . (1.A ........
..31418C-FJ-8 |FN MA2868 ~ RMBS ........coevvvvvevieiiiiiiiiiiiinns [eeeeenn . 06/01/2024 . | Paydoun ... .... 161,608 ... 162,176 |.... . 01/01/2082 . [1.A ........
..31418C-G6-5 |FN MA2920 - RWBS .... . 06/01/2024 . | Paydoun ... ...54,114 ...53,972 |.... . 03/01/2047 . (1.A ........
..31418C-SG-0 |FN MA3218 - RUBS .... . 06/01/2024 . | Paydoun ... ....8,768 ....8,750 |.... . 12/01/2082 . [1.A ........
..31418C-UH-5 |FN MA3283 - RWBS .... . 06/01/2024 . | Paydoun ... . . 02/01/2033 . [1.A ........
..31418C-UJ-1 |FN MA3284 - RWBS .... . |- 06/01/2024 . |Paydoun ... ... 105,078 |.... . 02/01/2083 . [1.A ........
..31418C-V9-2 |FN MA3339 - RMBS .... . |- 06/01/2024 . | Paydoun ... ....8,039 |.... . 04/01/2033 . [1.A ........
..31418C-WS-9 | FN MA3356 - RWBS . 06/01/2024 . |Paydown 37,677 |. . 05/01/2048 . [1.A .
..31418C-X-9 |FN MA3392 - RMBS ... . 06/01/2024 . | Paydoun ... ...32,410 |.... . 06/01/2033 . [1.A ........




6'G03

STATEMENT AS OF JUNE 30, 2024 OF THE MINNESOTA LIFE INSURANCE COMPANY

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
..31418D-5C-2 |FN MA4442 - RMBS ......coooeiiiiiiiiiiiiiiiiiieens [ . 06/01/2024 . | Paydoun ... 106,024 109,591 ... (3,088) | . (3,088) ... . 10/01/2036 .
..31418D-C5-9 | FN MA3691 - RUBS .......oovvvriiiiiiiiiiiiieeeieeens [ . 06/01/2024 . | Paydoun ... 102,246 .... 102,701 ... (1,048) | . (1,048) |... . 07/01/2049 .
..31418D-C9-1 |FN MA3695 - RMBS ........oooeverriinnnnii [ os . 06/01/2024 . | Paydoun ... ... (287) ). . 07/01/2034 .
..31418D-CG-5 |FN MA3670 = RMBS ........cevvvvvvvrrrriririnniinnnns [eeeeenn . 06/01/2024 . | Paydoun ... ... 198 | . 05/01/2049 .
..31418D-ES-7 |FN MA3744 - RWBS ........ooooeirnninnnnn [ . 06/01/2024 . | Paydoun ... ... (1,404) | . 08/01/2049 .
..31418D-GF-3 | FN MA3797 - RMBS .......oovvvvvriiiiiiiiiiiiieieeens [ . 06/01/2024 . | Paydoun ... ... (1,456) | . 10/01/2034 .
..31418D-05-4 | FN MA4075 - RUBS .......ooovvveiiiiiiiiiiiiiiiienens [ . 06/01/2024 . | Paydoun ... ... (1,008) |. . . 07/01/2035 .
..31418D-0H-8 | FN MA4055 - RMBS ..........coeeeerninnnnnnnnns [ . 06/01/2024 . | Paydoun ... . (17,725) | .. (17,725) |... . 06/01/2050 .
..31418D-RW-4 | FN MA4100 = RMBS ........covvvemeeriiiiiniiiiiiiinns [ eeeeenn . 06/01/2024 . | Paydoun ... . (18,112) |... . 08/01/2050 .
..31418D-SH-6 |FN MA4119 - RUBS . 06/01/2024 . |Paydown (28,070) . 09/01/2050 .
..31418D-SL-7 |FN MA4122 - RWBS . 06/01/2024 . |Paydown . . (914) . 09/01/2035 .
..31418D-TL-6 |FN MA4154 - RWBS . 06/01/2024 . |Paydown N .. (15,188) |. . 10/01/2035 .
..31418D-TQ-5 |FN MA4158 - RUBS .......coovvviviiiiiiiiiiiiiiienens [ . 06/01/2024 . | Paydoun ... 260,316 268,654 |.... ....(8,323) |. . 10/01/2050 .
..31418D-UC-4 |FN MA4178 = RMBS ........evvvvvvvrririninriirniinnns [ eeeenn . 06/01/2024 . | Paydoun ... ...92,966 ...93,997 |.... . 11/01/2035 .
..31418D-UF-7 |FN MA4181 = RMBS .......oevvvviviiiiiiiiiiiiiiiiiens [ eeeeenn . 06/01/2024 . | Paydoun ... ....(2,502) |. . 11/01/2050 .
..31418D-UG-5 |FN MA4182 - RUBS ........covvviviiiiiiiiieiiiiieeens [ . 06/01/2024 . | Paydoun ... ... (9,703) | . 11/01/2080 .
..31418D-VA-7 |FN MA4208 - RUBS ........coovvvviiiiiiiiiiiiinienens [ . 06/01/2024 . | Paydoun ... ... (4,477)). . 12/01/2050 .
..31418D-VB-5 |FN MA4209 - RMBS ...........coooeeeinnnnnnnnnnnns [ . 06/01/2024 . | Paydoun ... ... (3,798) | . 12/01/2050 .
..31418D-VI-9 | FN MA4228 - RWBS .........oooeeviirnnnnnnnn [onn . 06/01/2024 . | Paydoun ... ... (2,100) |. . 01/01/2036 .
..31418D-WR-9 | FN MA4255 - RMBS ......coooeeiiiiiiiiiiiiiiiiiiieens [ . 06/01/2024 . | Paydoun ... (9] . 02/01/2061 .
..31418D-X9-8 | FN MA4303 - RWBS . 06/01/2024 . |Paydown (617) |. . 04/01/2036 .
..31418D-Y3-0 |FN MA4329 - RMBS . 06/01/2024 . |Paydown ... (347)). . 05/01/2036 .
..31418D-YC-0 |FN MA4306 - RVBS . 06/01/2024 . |Paydown .. (13,948) |. . 04/01/2051 .
..31418D-23-9 | FN MA4361 - RUBS . . |. 06/01/2024 . | Paydown . 06/01/2036 .
..31418E-NV-8 | FN MA4903 - RWBS . . |- 06/01/2024 . | Paydown . 01/01/2038 .
..31418M-UN-0 | FN AD0588 - RMBS .........covvvvviriiiiiiiiiieieeens [ . 06/01/2024 . | Paydoun ... . 12/01/2039 .
..31418R-HJ-3 |FN AD3832 - RMBS ....coooeeiiiiiiiiiiiiiiiieeeeeees [ . 06/01/2024 . | Paydoun ... . 04/01/2025 .
..31418W-PE-4 |FN AD8520 - RMBS ..........cooeveiiniiniinnnnnnnnns [ . 06/01/2024 . | Paydoun ... . 08/01/2040 .
.. 35563P-28-7 | SCRT 2021-2 MTU — CMO/RMBS .........evvvvvvvvnnnn [ereeenn . 06/02/2024 . | Paydoun ... . 11/25/2060 .
.. 36563P-2U-2 | SCRT 2021-2 MBU - CMO/RMBS ..........cevvvvvvvnnn [ereennn . 06/02/2024 . | Paydoun ... . 11/25/2060 .
.. 35563P-5A-3 | SCRT 2021-3 MBU — CMO/RMBS .........eevvvvvvvunnn [ereeenn . 05/02/2024 . | Paydoun ... . 03/25/2061 .
.. 36563P-5Y-1 | SCRT 2021-3 TT - CMO/RMBS . 06/01/2024 . |Paydown . 03/25/2061 .
.. 35563P-CE-7 | SCRT 2017-3 M1 - CMO/RWBS . 06/01/2024 . |Paydown . 07/25/2056 .
.. 36563P-E3-9 | SCRT 2022-2 MA - CMO/RMBS . 06/01/2024 . |Paydown . 04/25/2062 .
.. 35563P-E4-7 | SCRT 2022-2 MB - CMO/RMBS . 06/03/2024 . |Paydown . 04/25/2062 .
.. 36563P-HG-7 | SCRT 2018-4 MB - CMO/RWBS . 06/02/2024 . |Paydown . 03/25/2058 .
..35563P-M-8 | SCRT 2019-4 MB — CMO/RMBS .......cccovinnnnnnn [ereenn . 06/02/2024 . | Paydoun ... . 02/25/2059 .
.. 36563P-SD-2 | SCRT 2020-3 MB - CMO/RMBS .......cccovviviiiiiins [ereenn . 06/02/2024 . | Paydoun ... . 05/25/2060 .
.. 35563P-VB-2 | SCRT 2021-1 MBU — CMO/RMBS .........evvvvmvunnnnn [ereeenn . 05/02/2024 . | Paydoun ... . 09/27/2060 .
..57584X-YC-9 | MASSACHUSETTS ST DEV FIN AGY REV .............. [.eeees . 04/24/2024 . | TENDER ... . 07/15/2036 .
..604160-FT-6 | MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP ....... [....... . 06/01/2024 . | Paydoun ... . 09/01/2042 .
..604160-FY-5 | MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP ....... [....... . 06/01/2024 . | Paydoun ... . 07/01/2044 .
..604160-GC-2 | MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP .. . |- 06/01/2024 . |Paydoun ... . 02/01/2045 .
..604160-GD-0 | MINNESOTA ST HSG FIN AGY HOMEQWNERSHIP .. . |- 06/01/2024 . | Paydoun ... . 04/01/2045 .
..604160-GE-8 | MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP .. 06/01/2024 . |Paydown . 06/01/2045 .
..604160-GG-3 | MINNESOTA ST HSG FIN AGY HOMEQWNERSHIP .. . 06/01/2024 . | Paydoun ... . 02/01/2046 .
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..604160-GX-6 | MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP ....... [....... . 06/01/2024 . | Paydoun ... ...28,111 ...28,111 ...28,119 |.... ...(8)] e (8) ). ..28,11 . 10/01/2047 . (1.A FE ....
..604160-GZ-1 | MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP ....... [....... . 06/01/2024 . | Paydoun ... ... 33,118 ...33,118 ...33,120 |.... ..33,118 |.. . 12/01/2047 . (1.A FE ....
..604160-HA-5 | MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP ....... [....... . 06/01/2024 . | Paydoun ... ... 11,059 . 03/01/2048 . [1.A FE ....
..60416Q-HC-1 | MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP ....... [....... . 06/01/2024 . | Paydoun ... ... 47,036 . 05/01/2048 . [1.A FE ....
..604160-HL-1 | MINNESOTA ST HSG FIN AGY HOMEOWNERSHIP ....... [....... . 06/01/2024 . | Paydown ... 30,421 . 03/01/2049 . [1.A FE ....
..626207-V6-8 |MUNICIPAL ELEC AUTH GA ........eevvvvvvvvvnnnnnnns [eeneenn . 04/01/2024 . |Call @ 100.00 .......cvvvs |oererenennnninnnnnns Joeeeeeeenes 2,000 . 04/01/2057 . (1.E FE ....
..626207-YM-0 | MUNICIPAL ELEC AUTH GA ......evvvvvvvvvvnnnnnnnnns [eeeeenn . 04/01/2024 . |Call @ 100.00 . .. 20,000 . 04/01/2057 . [1.F FE ....
..660043-AG-5 |NORTH HUDSON SEW AUTH .......ccvvvvvvvvvrrniiiinnns [eeeenn . 06/03/2024 . |Call @ 100.00 . . 06/01/2032 . [1.F FE ....
..678908-4C-5 | OKSDEV 2022 A1 = ABS ......eevvvvmmmmmmmnnnnnnnnnns [ereeenn . 05/01/2024 . | Paydoun ... . . 05/01/2087 . [1.A FE .
..83756C-DZ-5 | SOUTH DAKOTA HOUSING DEVELOPMENT . oo | eeenen. [ 06/01/2024 . | Paydoun ... . .. .. . ...983 |. 07/01/2043 . [1.A FE .
0909999999. Subtotal - Bonds - U.S. Special Revenues 26,800,808 26,774,191 26,869, 137 26,800, 144 (15,719) 329,423 XXX
..00392#-AA-0 | MICROSOFT CORP .......evvvvvmmmmmnnnnnnnnnnininiinnns [ eeeeen . 06/15/2024 . |Paydoun .......coooeeiiiiins |oenininininns e 209,033 |........... 209,033 [o..evenee. 209,033 [.....ueeee L P Y N 209,033 [ovvvvvvvvnninnnn forriiiii fo . 08/15/2039 .
..00842B-AV-9 | ABMT 2015-5 B3 — CMO/RMBS ........cccoeeeeeeennes [orennn . 06/01/2024 . |Paydoun .....coooeeeieiiiins foriiiinni e 3,255 ... 3,255 ....3,360 |............. 3,372 |.... ...3,285 |.. . 07/25/2045 .
..00842C-AU-9 | ABMT 2015-7 B3 - CMO/RMBS . 06/01/2024 . |Paydown 24,988 24,988 24,781 | . 10/25/2045 .
..00842V-AU-7 | ABMT 2016-3 B3 - CMO/RMBS ... 06/01/2024 . |Paydown .. 122,053 ..122,053 ..120,913 |. . 08/27/2046 .
..009088-AB-1 | AIR CANADA 2015-2 PASS THROUGH TRUSTS 06/15/2024 . |Paydown ..204,940 ..209,857 |. . 06/15/2029 .
..009089-AA-1 | AIR CANADA 2013-1 PASS THROUGH TRUST ......... . 05/15/2024 . | Paydoun ... 421,403 435,470 |.... . 11/15/2026 .
..009090-AA-9 | AIR CANADA 2015-1 PASS THROUGH TRUST ......... . 04/01/2024 . | Paydown . 09/15/2028 .
..01959E-AC-2 |ALLIED WORLD ASSURANCE COMPANY ................. . 04/05/2024 . | WELLS FARGO . 4,999,589 |.... . 10/29/2025 .
..02005N-AV-2 | ALLY FINANCIAL INC .... . 06/11/2024 . | MARKETAXESS ..249,566 |.... . 09/30/2024 .
..02311#-AD-8 | AMAROK HOLDINGS, LLC .. 06/30/2024 . |Paydoun ... 39,203 |. . 09/30/2038 .
..02377C-AA-2 | AMERICAN AIRLINES 2017-2 PASS THROUGH 04/15/2024 . |Paydown 80,035 |. . 04/15/2031 .
..02379*-AA-7 | AMERICAN AIRLINES GROUP INC .... 06/15/2024 . |Paydown ..408,750 |. . 06/15/2026 . (1.
..02380#-AA-0 | AMERICAN AIRLINES GROUP INC .....coovvvvrvrennnns [eeeennn . 04/01/2024 . | Paydoun ... ... 694,222 ..694,222 |.... 694,222 |.. . 10/01/2024 . |2.CPL ..
..025816-CG-2 | AMERICAN EXPRESS CO ....ooevvvvvvviiiiiiiiiiiiiiens [eeeeenn . 04/04/2024 . |J P MORGAN ..o oo | 14,860,800 14,904,123 | o719 o 2719 o e 14,996,842 |.. . 07/30/2024 . [1.F FE .
..030981-AJ-3 | AMERIGAS PARTNERS LP ......evvvvvvvvvrriiiiriinnnns [eeeeenn . 04/05/2024 . | TRUIST FINANCIAL .2,000,000 |.... . 08/20/2026 . |4.A FE
..030981-AK-0 | AMERIGAS PARTNERS LP ......cevvvvviviiiiiiiiiininns [eeeeenn . 04/05/2024 . | JEFFERIES ... 5,127,132 |.... . . . 05/20/2025 . |4.A FE
..03236V-AB-7 | AXIS 2022-1 A2 = ABS .....ccceiiiiiiiiiiiiiiinn [ . 06/20/2024 . | Paydown ..337,887 |.... ....349,09 |.. . 10/20/2027 . (1.A FE .
..03236X-AB-3 | AXIS 2022-2 A2 = ABS ........eeviriimniniiiiiiiiinn [eeeeenn . 06/20/2024 . | Paydoun ... ..685,587 |.... .1,142,448 |.. . 06/21/2028 . [1.A FE .
..03236Y-AB-1 |AXIS 231 A2 = ABS ...ceoeeeeeeeeieeeeeeeeeeeeee [ . 06/20/2024 . | Paydoun ... .........584,104 |... .......... 140,170 |.... ...........584,104 |.. . 12/20/2029 . (1.A FE .
..045487-AB-1 | ASSOCIATED BANC-CORP ......ccoovviiiiiiiiiiiiiieees e . 05/07/2024 . | KEYBANC CAPITAL ..o Joovvviiiiieiineeinns | 19,183,273 |....... 19,580,000 |....... 19,549,935 |....... 19,576,214 [ouvvveviiiiiiinn fooenin 361 | 38 | e 19,576,575 |.. (393,302) |...... (393,302) . 01/15/2025 . [2.C FE .
..04685A-2J-9 | ATHENE GLOBAL FUNDING 06/25/2024 . |Various ... 33,394,300 .33,400,000 .33,364,870 |. 33,403,584 |. 33,408,120 . (13,820) |. (13,820) [.. . 06/25/2024 . (1.E FE .
..054561-AN-5 | EQUITABLE HOLDINGS INC 06/20/2024 . [ TENDER . . 2,186,515 .. 2,230,000 ..2,266,618 |. . 2,249,140 |. . 2,249,047 . 02/15/2029 . [1.G FE .
..05523#-AA-1 | BAE SYSTEMS PLC ........ . 06/15/2024 . | Paydown ... 58,077 . ...58,077 |. ...58,077 |. . . 07/31/2042 . (2.A ........
..05601X-AD-1 |BMWLT 2022-1 A4 - ABS ... . 05/28/2024 . | Paydoun ... . 1,808,420 ..1,808,304 |........1,808,407 |.... . 05/27/2025 . [1.A FE .
..05949A-HA-1 | BOAMS 2004-E 2A6 - CMO/RMBS ........ccceeiiiieaes [eenennn . 06/01/2024 . |Paydown .......ooeoveeeinnns |oeveininninninns o 6,033 [eiiinnnnnn 6,033 [, 5,973 |.... . 06/25/2034 . [1.A FM .
..06540A-AC-5 |BANK 2019-BNK20 A2 - CMBS .... . |- 06/01/2024 . |Paydoun ... ... 115,767 |.... . . 09/15/2062 . [1.A ........
..06540B-BC-2 | BANK 2019-BNK21 A4 - CMBS .... . 06/01/2024 . | Paydoun ... ..190,361 .. (6,202) |. . 10/18/2052 . [1.A ........
..073914-C2-7 | SAMI 1998-2 B - CMO/RWBS .. 06/01/2024 . |Paydown . . 05/02/2030 . [1.A FM
..073914-C3-5 | SAMI 1998-2 C - CMO/RMBS 06/01/2024 . |Paydown 17 K . 05/02/2030 . (6.
..10240*-AA-7 |BOWIE ACQUISITIONS LLC ..... 06/30/2024 . |Paydown ..508,556 ..508,556 |. . 09/30/2038 . (2
..11042C-AA-8 |BRITISH AIRWAYS PASS THROUGH CERTS .... . |- 06/15/2024 . | Paydoun ... 310,547 202,147 |.... . 09/15/2036 . (1
..11042T-AA-1 |BRITISH AIRWAYS PASS THROUGH TRUST .... . 06/20/2024 . | Paydoun ... . . . 03/20/2033 . (1
..11043X-AA-1 | BRITISH AIRWAYS 2019-1 PASS THROUGH 06/15/2024 . |Paydown . 06/15/2034 . (1
..11043X-AB-9 |BRITISH AIRWAYS 2019-1 PASS THROUGH 06/15/2024 . |Paydown . 12/15/2030 .
.. 11043Y-AA-9 | BELL ROCK LIMITED . 06/15/2024 . | Paydoun ... . 09/15/2037 .
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..12531Y-AM-0 | CFCRE 2016-C4 A3 - CMBS ........ooeeerrrrrnnnnnnns [ornenn . 06/01/2024 . | Paydown 104,334 105,374 |........... 104,295 |.... 104,334 |.. .. 1,575 |. 05/10/2058 . [1.A ........
..125581-GZ-5 |FIRST-CITIZENS BANK & TRUST CO ....covvvvvrreens [oeennn . 06/11/2024 . | STIFEL FINANCIAL .. 400,000 .. 400,000 |.......... 400,000 |.... 400,000 |.. . (18,000) |.... 9,579 |. 11/13/2029 . |2.B FE
..12591Y-BB-0 | COMM 2014-UBS3 A3 ~ CMBS ... [ eeeenn . 04/12/2024 . | Paydoun ... ..244,223 |.... 2,889 |. 06/12/2047 . [1.A ........
..126650-Ali-0 | CVSPAS NOTES CTF - OMBS .....cooeeeeeeeeieiiiieens oo . 06/10/2024 . | Paydoun ... L. 22,473 ... . 01/11/2027 . [2.B ........
.. 126650-BP-4 | CVSPAS 06 CRT = ABS ........eevmmmmmmmmmmmnnnnnnnns [eeeeenn . 06/10/2024 . | Paydoun ... . 12/10/2028 . |2.B FE
..126650-B0-2 | CVSPAS 2007 CTF = CMBS ......ceevvvvviviiiiiinnnns [ eeeenn . 06/10/2024 . | Paydoun ... . 01/10/2030 . |2.B FE
..126650-BS-8 | CVSPAS 2009-B CFT - ABS ....ooovvvvvieiiiiiiieeces [ eeeenn . 06/10/2024 . | Paydoun ... . 01/10/2032 . |2.B FE
..126650-BY-5 | CVSPAS 2011 CTF = CMBS .....oovvvvriiiiiiiiiininns oo . 06/10/2024 . | Paydoun ... . 01/10/2034 . |2.B FE
.. 12672#-AA-6 | CVS HEALTH CORP ......evvnnniniiiiiiiiiiiiis [eeeenn . 06/10/2024 . | Paydoun ... . 09/10/2034 . (2.B ........
..12781*-AA-8 | KIEWIT CORPORATION . 06/10/2024 . |Paydown . 06/30/2043 . [1.E PL .
..143140-AC-8 | CARMX 2021-2 A3 - ABS 06/15/2024 . |Paydown . 02/17/2026 . [1.A FE .
.. 14315F-AE-7 | CARMX 2020-3 A4 - ABS 06/15/2024 . |Paydown . 03/16/2026 . [1.A FE .
.. 14315V-AE-2 | CARMX 2020-2 A4 = ABS .......eevvvrmmmmvenvnnnnnnns [eeeeenn . 04/15/2024 . | Paydoun ... . . 05/15/2025 . [1.A FE .
.. 14315V-AG-7 | CARMX 2020-2 C = ABS ........evvvvmmmmmmnmnnnnnnnns [erneenn . 05/15/2024 . | Paydoun ... ,164,000 . 11/17/2025 . [1.A FE .
.. 14316H-AC-6 | CARMX 2020-4 A3 = ABS .......evvvvvvevvmvnnnnnnnnns [ereeenn . 05/15/2024 . | Paydoun ... ..910,533 910,533 ..904,178 |.... . 08/15/2025 . [1.A FE .
.. 14317C-AC-6 | CARMX 2022-1 A3 = ABS .......evvvvvvvmmvnnnnnnnnnns [eeeeenn . 06/15/2024 . | Paydoun ... .. 153,184 153,184 ..150,884 |.... . 12/15/2026 . [1.A FE .
.. 14317D-AC-4 | CARMX 2021-3 A3 = ABS ......eevvvvrvvvvnrnnnnnnnnns [eeeeenn . 06/15/2024 . | Paydoun ... ..231,217 231,217 ..230,712 |.... . 06/15/2026 . [1.A FE .
.. 14317H-AC-5 | CARMX 2022-2 A3 = ABS ......cevvvvvvvrrrrrrrnnnnnns [ eeeenn . 06/15/2024 . | Paydoun ... .. 543,085 543,085 ..533,567 |.... . 02/16/2027 . [1.A FE .
.. 14686J-AC-4 | CRVNA 2022-P2 A3 = ABS ....ccoevviiiiiiiiiiiieeens [ . 06/10/2024 . | Paydoun ... . 1,315,417 ,315,417 ........1,314,6% |.... . . . 04/12/2027 . (1.A FE .
.. 14686M-AB-9 | CRUNA 2022-P3 A2 = ABS .......cceeeeiiiiiieiinnnns e . 05/10/2024 . | Paydoun ... 207,968 207,280 |...........207,784 |.... ....297,958 |.. . 12/10/2025 . [1.A FE .
.. 14687A-AP-3 | CRVNA 2020-P1 A4 - ABS .. 06/08/2024 . |Paydown ,199,763 1,193,155 |. 1,198,459 |. . 1,199,763 . 10/08/2026 . [1.A FE .
..14687B-AH-9 | CRVNA 2021-P1 A4 - ABS .. 06/10/2024 . |Paydown .1,998,550 ..1,908,702 |. 1,910,172 |. . 1,908,550 . 01/11/2027 . [1.A FE
.. 14687J-AE-9 | CRVNA 2021-P3 A3 - ABS .. 06/10/2024 . |Paydown .. 3,168,662 ..3,063,827 |. .3,084,424 |. .3,168,662 . 11/10/2026 . [1.A FE .
..14687T-AC-1 | CRVNA 2021-P2 A3 - ABS .. . |. 06/10/2024 . | Paydown .. 324,060 ..324,060 ..321,562 |. .324,060 . 03/10/2026 . [1.A FE .
..14688D-AC-5 | CRVNA-22P1-A3 - ABS ...... . |- 06/10/2024 . | Paydoun ... . 1,078,725 ..1,078,725 K 1,064,598 |. K .1,078,725 . 02/10/2027 . [1.A FE .
..14912L-6C-0 | CATERPILLAR FINANCIAL SERVICES CORP ........... [....... . 06/09/2024 . |Maturity @ 100.00 ....... |.eceeeeeeeenenninnns |oeees 3,000,000 |........ 3,000,000 |........ 3,058,140 |........ 3,005,315 [....oovvuinunnns fooeeeeenn(5,318) | | (8,318) [ [, 3,000,000 |.. . 06/09/2024 . 1.F FE .
..149130-2V-0 | CATERPILLAR FINANCIAL SERVICES CORP ........... [....... . 05/17/2024 . |Maturity @ 100.00 ....... |.eeeeeeeeeeeeennnnns |oeees 5,000,000 |........ 5,000,000 |........ 4,989,350 |........4,999,157 |.... O 5,000,000 |.. . 05/17/2024 . [1.F FE .
. 172967-MF=5 |CITIGROUP INC ...oooeeeeeeeeeeee [ . 04/24/2024 . |Call @ 100.00 .......ccvvs |oevreeernnnnennnnnns |oees 14,000,000 |....... 14,000,000 |....... 14,573,235 |.......14,049,645 |.... .. (49,645) |. (49,645) |.coeeeeeeeeeenns |eees 14,000,000 |.. . 04/24/2025 . 1.G FE .
.. 1732201-Al-6 | CGCMT 2014-GC21 A5 — CMBS ....ccoeeeeeeeeeeieeees [eeenn . 04/12/2024 . | Paydoun ... . 784,686 |.... ... (108) | ....(108) |... . 05/10/2047 . [1.A ........
.. 17320P-CL-4 | CMLTI 21INV1 A7A - CMO/RMBS .........ccevveeeenes [oeennn . 06/01/2024 . | Paydoun ... ... (804) . ... (804) ... . 06/25/2051 . [1.A ........
.. 17320R-CN-6 | CMLTI 2021-INV2 A7A - CMO/RMBS .........eevuuunn [ereenn . 06/01/2024 . | Paydoun ... . (1,904) |... . 05/25/2051 . [1.A ........
..20268C-AA-6 | CBSLT 19AGS A1 - ABS ....... 06/25/2024 . |Paydown . 01/25/2047 . (1.A FE .
..20268I-AA-2 | CBSLT 2021-A-GS A - ABS 06/25/2024 . |Paydoun ... K | . 03/25/2052 . [1.A FE .
..20453K-AA-3 | PNC BANK NA (DELAWARE) 05/02/2024 . [LOOP CAPITAL MKTS . ..4,814,90 |. . 4,958,351 |. . 4,969,367 . (52,917) |. . 04/10/2025 . 1.G FE .
..20602D-AA-9 | CONCENTRIX CORP ... 04/05/2024 . [J P MORGAN ..2,997,120 |. .2,997,485 |. .2,997,729 .28,271 . 08/02/2026 . |2.B FE
..210795-0B-9 | UNITED AIRLINES 2012-2 PASS THROUGH 04/29/2024 . | Paydoun ... .. 124,673 |. . 04/29/2026 . |2.B FE
..24380@-AB-4 |DEER DISTRICT LLC ...evvnnninin oo . 06/01/2024 . | Paydoun ... . 06/01/2044 . |2.B PL
.. 24702H-AC-7 |DEFT 2023-1 A2 = ABS ....ccceeiiiinn e . 06/22/2024 . | Paydoun ... . 09/22/2028 . [1.A FE .
..247361-Zli-1 |DELTA AIR LINES INC - ABS ....cevvvvvviiiiiiinins [eeeenn . 06/10/2024 . | Paydoun ... . 12/10/2029 . |2.A FE
..25466A-AJ-0 | DISCOVER BANK ......coovvviviiiiiiiiiiiiiiiiineeeeens [ . 06/11/2024 . | MORGAN STANLEY . 07/27/2026 . |2.B FE
..255123-A*-2 | DIVERSIFIED ABS VITI LLC ..evvvvvvvvvvninniinnnnns [ oo . 06/30/2024 . | Paydown . 05/31/2044 . [1.F FE .
..26078J-AE-0 | DUPONT DE NEMOURS INC . . 06/13/2024 . |Call @ 100.00 ............ |oeeeeeeeeeeeennnnnns |-oeee. 7,805,248 |........ 7,388,000 |........ 7,333,350 |.... .. ...373,794 |. 11/15/2038 . [2.A FE
..202480-AH-3 | ENERGY TRANSFER LP .... . |- 05/15/2024 . [Maturity @ 100.00 ....... |oeeeveeevrriiininns founene 6,000,000 |........ 6,000,000 |........ 5,094,073 |........5,999,782 |.ccoviiiiiiiins forvnnnnnnnnn 268 [oniiiiiiiiiiis [ 2688 | | 6,000,000 |.. .. 117,000 |. 05/15/2024 . (2.B FE
..20278N-AH-6 | ENERGY TRANSFER LP . . |- 04/15/2024 . [Maturity @ 100.00 ....... |oeeererrerrrennnnns founnns 1,700,000 |........ 1,700,000 |........ 1,780,087 |........ 1,703,536 [....ovvvuvvnnnns fooeeeennn(3,536) oo | (8,538) [ [ 1,700,000 |.. . 04/15/2024 . |2.B FE
..20373\1-AB-5 |EFF 213 A2 - ABS .... 06/20/2024 . |Paydoun ... . 1,538,176 ..1,538,176 1,534,853 |. .1,538,176 . 08/20/2027 . [1.A FE .
..20374E-AC-0 | EFF 2021-1 A3 - ABS ... . 06/20/2024 . | Paydoun ... .. 278,097 278,097 |........... 260,682 |.... .278,097 |. . 12/21/2026 . [1.A FE .
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.. 20374F-AB-9 |EFF 223 A2 - ABS ...oooiiiiiiiiiiiiiiiiiicieeeeeeens [ . 06/20/2024 . | Paydoun ... .. 254,429 254,429 ..254,595 |.... ... (166) |. ... (166) |... ....254,429 |.. . 07/20/2029 . (1.A FE ....
..20374G-AB-7 |EFF 224 A2 - ABS ....ooeviiiiiiiiiiiiiieieieeeeeens [ . 06/20/2024 . | Paydoun ... . 1,501,305 .. 1,501,305 1,502,084 |.... (779 ). e (T79) ). . 10/22/2029 . (1.A FE ....
..20374Y-AB-8 |EFF 2021-2 A2 - ABS ......coooeviiiiinnnn [ . 06/20/2024 . | Paydoun ... . 1,013,337 ..090,897 |.... ....22,440 | . 05/20/2027 . (1.A FE ....
..20375J-AB-0 |EFF 2022-1 A2 - ABS ......cooeeeienneneennnnns [ . 06/20/2024 . | Paydoun ... .. 982,488 ..963,813 |.... . 01/20/2028 . [1.A FE .
.. 20375M-AC-1 |EFF 2020-2 A3 - ABS ......cooeeeiiiiininnnnnnnns [ . 06/20/2024 . | Paydoun ... 7,719,842 |.... . 07/20/2026 . [1.A FE .
.. 20375N-AB-1 |EFF 232 A2 = ABS ...ooovriiiiiiiiiiiiiiiiceeeeeeeens [ . 06/20/2024 . | Paydoun ... . 04/22/2030 . (1.A FE .
..20425A-AE-3 | CGCMT 2015-GC33 AAB - CMBS .....cooeeveeeeeieeees [ eeenn . 06/01/2024 . | Paydoun ... . 09/12/2058 . [1.A ........
..30166N-AF-3 |EART 2020-3 D = ABS .....eoeeeiiiiiiiiiiiiiiiieeens e . 06/15/2024 . | Paydoun ... . 07/15/2026 . [1.A FE .
..30306V-A#-6 |FLNG LIQUEFACTION 3 LLC ..ooovvvvvviiiiiiiieieeens [ . 06/30/2024 . | Paydoun ... . 06/30/2039 . |2.C FE
..33767T-AA-8 |FKH 21SFR2 A - CMBS ... 05/01/2024 . |Paydown . 09/17/2038 . [1.A FE .
..33767W-AA-1 | FKH 2021-SFR1 A - CMBS 06/01/2024 . |Paydown . 08/19/2038 . [1.A FE .
..33768E-AA-0 | FKH 22SFR3 A - CMBS ...... 06/17/2024 . | Paydown . 07/19/2038 . [1.A FE .
..33851G-AF-2 |FSMT 216INV A6 — CMO/RMBS ........covvvvvvvvnnnns [ereenn . 06/01/2024 . | Paydoun ... . 08/25/2051 . [1.A ........
.. 33851P-AE-5 | FSMT 2021-5INV A5 — CMO/RMBS .........evvvvvvvnns [eeeenn . 06/01/2024 . | Paydoun ... . 07/25/2051 . [1.A ........
.. 34533Y-AD-2 | FORDO 2020-C A3 - ABS .....coovvvvveiieiiieeeeeeens [ . 05/15/2024 . | Paydoun ... . 07/15/2025 . [1.A FE .
..34533Y-AE-0 | FORDO 2020-C A4 - ABS .......ceevvveeeeeeeeeeeeeens [ . 06/15/2024 . | Paydoun ... . 08/15/2026 . [1.A FE .
..34535A-AB-6 | FORDO 2022-C A2A - ABS .....cccoeeiiiiiiiiiiieeens [eeeenn . 04/15/2024 . | Paydoun ... . . 04/15/2025 . [1.A FE .
.. 34535A-AD-2 | FORDO 2022-C A3 = ABS ......cooeveeeeeieeeeeeeeeens oo . 06/15/2024 . | Paydown ..467,300 |.... . 12/15/2026 . [1.A FE .
.. 34965K-AA-5 | FORTREA HOLDINGS INC ......cooovvirrinnnnnnnnnnns [ s . 06/10/2024 . | GOLDMAN SACHS . .3,500,000 |.... . 07/01/2030 . |3.B FE
..36228F-20-8 | GSR 2004-6F 3A3 - CMO/RMBS .........cccovunnnnn [ereeenn . 06/01/2024 . | Paydoun ... . 05/25/2034 . [1.A FM
..36242D-BU-6 | GSR 2004-9 5A7 - CMO/RMBS . 06/01/2024 . |Paydown . 08/25/2034 . [1.A FM .
.. 36255N-AS-4 | GSMS 2018-GS9 A3 - CMBS . 06/01/2024 . |Paydown . 03/10/2051 . [1.A .
..362590-AD-3 | GMCAR 2020-3 A4 - ABS 06/16/2024 . |Paydown . 01/16/2026 . [1.A FE
..36260K-AD-6 | GMCAR 2020-4 A4 - ABS . |. 06/16/2024 . | Paydown . 02/17/2026 . [1.A FE .
..36260R-BA-6 | GSMBS 2020-PJ6 B2 - CMO/RVBS . |- 06/01/2024 . | Paydown . 05/25/2051 . |1.C FE
..380146-AC-4 | GMCAR 2022-1 A3 = ABS .......eevvvvvvmvnnnnnnnnnnns [eeeeenn . 06/16/2024 . | Paydoun ... . 11/16/2026 . [1.A FE
..38147U-AC-1 | GOLDMAN SACHS BDC INC ......coonnnnnnniinns [ eeeenn . 06/11/2024 . |Various ... . 02/10/2025 . |2.C FE
..39154T-BQ-0 | GALC 2021-2 A3 = ABS ... [ eeeenn . 06/15/2024 . | Paydoun ... . . . 07/15/2025 . [1.A FE .
..39154T-BV-9 |GALC 221 A2 - ABS ...cooeeeeieiiiiiiiieeeeeeeeee [ . 06/15/2024 . | Paydown 776,591 ... 776,566 |.... ....776,591 . 05/15/2025 . [1.A FE
..403949-AB-6 | HF SINCLAIR CORP . 05/06/2024 . [BARCLAYS CAPITAL .. 7,500,000 .. 7,541,045 |. . 7,520,652 . 04/01/2026 . |2.C FE
..404280-BB-4 |HSBC HOLDINGS PLC ... Covee . 05/17/2024 . | TENDER 290,000 304,263 |...........294,384 |[.... ....293,719 |.. . 05/25/2026 . [1.G FE .
..413086-AH-2 | HARMAN INTERNATIONAL INDUSTRIES INC ........... [....... . 05/08/2024 . | MESIROW FINANCIAL . 4,991,125 |.... . 05/15/2025 . [1.F FE .
..437300-AA-4 |HPA 211 A = CMBS .oooeeeiiiiiiiiiiiiiicceeceeeeens [ . 06/01/2024 . | Paydown ... T77,679 |.... . 09/19/2041 . [1.A FE .
..43730X-AB-0 |HPA 2021-3 B = CMBS ........evvmmmmmmmnnnnnnnnnnnnn [ereeenn . 06/01/2024 . | Paydoun ... . ...27,658 |.... . 01/18/2041 . (1.D FE ....
..437927-AB-2 |HAROT 2023-2 A2 - ABS ...ccoovvveiiieiiieieeeeeeens [ . 06/12/2024 . |Various ... 10,087,238 10,094,404 |.... . (7,317) . 04/15/2026 . [1.A FE ....
..43811J-AC-1 |HAROT 2021-2 A3 = ABS .....eevvvvvrrrrrirnrninnnnns [ eeeenn . 06/15/2024 . |Various ... 1,314,623 01,204,813 |.... .2,032 . 08/15/2025 . [1.A FE ....
..43815E-AC-8 |HAROT 2021-3 A3 — ABS ....cevvvvvvvvviiiiiiiieninns [ eeeeenn . 06/18/2024 . | Paydoun ... ..270,758 ..270,757 |.... . 11/18/2025 . [1.A FE ....
..43815P-AB-5 |HAROT 2022-2 A2 = ABS ......cevvvveeeeeeeeeeeeeeens [ . 05/20/2024 . | Paydoun ... .. 130,657 ..130,656 |.... . 03/18/2025 . [1.A FE ....
..44891R-AD-2 |HART 2020-C A4 - ABS .. 06/15/2024 . |Paydown .2,176,568 |. . 11/16/2026 . [1.A FE ....
..44891W-AC-3 | HALST 2022-A A3 - ABS 04/15/2024 . |Paydown . 101,168 |. . 01/15/2025 . [1.A FE ....
..448978-AD-8 |HALST 2022-C A3 - ABS 06/15/2024 . |Paydown 1,525,707 |. . 1,529,964 . 10/15/2025 . [1.A FE ....
..44933F-AD-8 | HART 2020-B A4 - ABS .. . | 04/15/2024 . | Paydown 46,674 . 12/15/2025 . [1.A FE ....
..44933V-AB-7 |HALST 23A A2A - ABS . |- 06/15/2024 . | Paydown . 1,230,628 . 04/15/2025 . [1.A FE ....
.. 44935F-AD-6 | HART 2021-C A3 - ABS .. «eeeeen |- 06/15/2024 . | Paydoun ... , .. . 05/15/2026 . (1.A FE ....
..45082#-AA-0 | IBERIA LINEAS AEREAS DE ESPANA [ . 06/20/2024 . | Paydown ....140,357 |.. . 05/20/2033 . [1.F PL ....
..459200-JY-8 | INTERNATIONAL BUSINESS MACHINES CORP ......... f....... . 05/15/2024 . |Maturity @ 100.00 . .5,750,000 |.. . 05/15/2024 . [1.G FE ....
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..462613-AN-2 | IPALCO ENTERPRISES INC ......eevvvenniiiiiiiii [eeeenn . 04/15/2024 . |Call @ 100.00 . . 1,100,000 ..1,100,000 . ........ 1,090,930 |.... .1,099,90 |.. .40 . 09/01/2024 .
.. 46590M-AS-9 | JPMCC 2016-JP2 ASB = CMBS ........evvvvvvvvvnnnnns [eeeenn . 06/01/2024 . | Paydown 167,525 .... 171,006 |.......... 167,901 ...167,525 |.. . 08/17/2049 .
..46592X-AF-1 | JPMMT 2021-13 A4 - CMO/RMBS ........eevvvvmmnnnnn [ereeenn . 06/01/2024 . | Paydoun ... ... 102,677 |.... . 04/25/2052 .
..466247-L2-7 | JPMMT 2006-A2 5A4 — CMO/RMBS .........evvvvvvnnns [oreenn . 06/01/2024 . |Paydown .......ooovvennnnnns |eveniinnnnninnnnnns ol 5,077 [ 5,077 i, 2,553 |.... . 11/25/2033 .
..46637T-AA-8 | JPMCC 2012-HLDN A = CMBS .....evvnninins [ eeeenn . 06/01/2024 . | Paydoun ... . 05/07/2030 .
..46644U-AZ-1 | JPMBB 2015-C30 A4 - OMBS .......cooeeeeeeeeeeennns [ . 04/01/2024 . | Paydoun ... . 07/17/2048 .
..46645L-AZ-0 | JPMBB 2016-C1 ASB ~ CMBS .......cevvvvvvvevienenns [eeeenn . 06/01/2024 . | Paydoun ... . 03/17/2049 .
..466484-BB-8 | JPMMT 2017-2 B4 - CMO/RMBS .. 06/01/2024 . |Paydown . 05/28/2047 .
..478375-AS-7 | JOHNSON CONTROLS INTERNATIONAL PLC ... Covee . 06/06/2024 . | TENDER ... O R . 09/14/2045 .
..48255K-AA-4 | KKR CORE HOLDING CO. LLC .. [ . 05/07/2024 . | Redemption @ 100.00 .... . 08/12/2031 .
..48259%-AA-5 |KEURIG DR PEPPER INC ........ 06/15/2024 . |Paydoun ... . 12/31/2035 .
..482598-AA-3 | VEYRON/KDP BLUE STAR LEASING LLC ... 06/10/2024 . |Paydown . 06/24/2037 .
..50247@-AA-4 | LAS VEGAS RAIDERS ALLEGIANT STADIUM 06/30/2024 . |Paydoun ... | . 06/30/2045 .
..524901-AT-2 |LEGG MASON INC . . |- 05/07/2024 . | WELLS FARGO . (40,924) |. . 07/15/2024 .
..553514-AC-4 | MSBAM 2012-CKSV A2 - CMBS . . |- 06/01/2024 . |Paydoun ...... .. 306,455 ..306,483 |. . 10/18/2030 .
..576200-CE-8 | MASSMUTUAL GLOBAL FUNDING Il ...evvvnnininiiies [eeeennn . 06/22/2024 . |Maturity @ 100.00 . . 4,475,000 . 4,464,935 |.... . 06/22/2024 .
..585525-BJ-6 |MRFC 1998-2 B1 - CMO/RMBS ......cccoeiiiiiiiiaies [eeennn |- 06/01/2024 . |Paydoun ... . 06/25/2028 .
..587720-AC-7 |MBART 2021-1 A3 = ABS ....ceeeeiiiiiiiiiiiiieeeens [ . 06/15/2024 . | Paydoun ... .... 180,286 . 180,280 |.... . 06/15/2026 .
..58989V-2C-7 |MET TOWER GLOBAL FUNDING .........ccevvvvvvvvnnnns [ereeenn . 04/05/2024 . |Maturity @ 100.00 ....... |.... ..6,000,000 .5,999,580 |.... . 04/05/2024 .
..59156R-BH-0 |METLIFE INC ..ooovvreeniininie [ . 04/10/2024 . |Maturity @ 100.00 ....... |.... .... 900,000 . 04/10/2024 .
..509191-AA-1 | MILEAGE PLUS HOLDINGS LLC ...cceoeveeeeiiiiieeees [eeens . 06/20/2024 . | Paydoun ... . . . 06/20/2027 .
..60040#-AA-0 | MILLENNIUM PIPELINE COMPANY . 06/30/2024 . |Paydown .. 125,116 ..125,098 125,116 . 06/30/2027 .
..607120-FQ-0 |MOBILE AIRPORT AUTHORITY 05/09/2024 . |Paydown ..200,310 ..200,310 |. .200,310 . 11/09/2042 .
..61691N-AD-7 | MSC 2017-HR2 A3 - CMBS .. 06/01/2024 . | Paydoun ... ..2,831 K .2,839 | .2,831 | . 12/16/2050 .
..61761J-VL-0 | MORGAN STANLEY . 05/02/2024 . | GOLDMAN SACHS . . 1,982,900 ..2,000,000 ..1,969,700 |. .1,995,569 |. . 1,007,436 . (14,536) |. . 10/23/2024 .
..62877C-AA-1 |NAC AVIATION 29 . 05/09/2024 . |Call @ 100.00 . . 104,618 . 104,618 |. . 104,618 |. 104,618 | . 06/30/2026 .
..62927#-AG-1 |NFL VENTURES ........ceevvvmmemmmniiiiineiiniiinnnnns [oeeenn | 04/15/2024 . | Paydown 304,787 |.... . 04/15/2082 .
..62927#-AM-8 |NFL VENTURES ..........cevvmvmmmmmmnnnnnnnnnnnnnnnins [oeneen . 04/15/2024 . | Paydoun ... 205,003 |.... . 04/15/2034 .
..62027#-AN-6 | NFL VENTURES ... 04/15/2024 . |Paydown . 04/15/2035 .
..63935B-AA-1 | NAVSL 2020-H A - ABS .. 06/15/2024 . |Paydown . 01/15/2069 .
..63942G-AA-1 | NAVSL 2021-F A - ABS . 06/15/2024 . |Paydown . 02/18/2070 .
..63942J-AA-5 |NAVSL 21C A - ABS . |. 06/15/2024 . | Paydown . 10/15/2069 .
..63942L-AA-0 |NAVSL 21B A - ABS .. . |- 06/15/2024 . | Paydown . 07/15/2069 .
..6304211-AA-8 | NAVSL 2022-A A = ABS ....ccooeiiiiiiiiiiiiiiiin [ . 06/15/2024 . | Paydoun ... . 07/15/2070 .
..6547911-AD-8 | NAROT 2020-A A4 = ABS .......eevvvvvvevevevnnnnnnns [eeeeenn . 06/15/2024 . | Paydoun ... . 05/17/2027 .
..65480J-AB-6 | NAROT 2022-B A2 - ABS ......cevvvvvvvvvvvrnrnnnnnns [eeeenn . 06/15/2024 . | Paydoun ... . .. . 08/16/2025 .
..65480V-AB-9 |NALT 2023-A A2A = ABS ... [eeeeenn . 06/17/2024 . | Paydoun ... .853,474 |.. . 03/17/2025 .
..67100@-AA-4 | VEYRON/OCF BROUSSARD LEASING LLC .....eevvvvvens [eeennn . 06/15/2024 . | Paydoun ... . 04/30/2043 .
..67100@-AB-2 | VEYRON/OCF BROUSSARD FUNDING LLC .......ccooeees [ennnnn |- 06/15/2024 . |Paydoun ... . 04/30/2043 .
..680223-AJ-3 | OLD REPUBLIC INTERNATIONAL CORP 06/10/2024 . [Various 13,941,760 .14,000,000 .13,929,720 |. 13,993,735 |. 13,996,971 . (85,211) |. . 10/01/2024 .
..69359Y-AJ-6 | PMTLT 2021-INV1 A9 - CMO/RMBS . 06/01/2024 . |Paydown 98,957 98,957 . 100,812 |. ..100,526 |. 98,957 . 07/25/2051 .
..69371V-AM-9 | PSMC 2018-1 A12 - RMBS .. 06/01/2024 . |Paydoun ... ..1,069 ... 1,059 ...1,021 1,054 | .1,059 . 02/25/2048 .
..701094-AM-6 | PARKER-HANNIFIN CORP .. 06/14/2024 . |Maturity @ 100.00 . 10,000,000 10,000,000 ..9,995,400 |. .9,999,571 10,000,000 K . 06/14/2024 .
..723460-AC-8 | PINNACLE FINANCIAL PARTNERS INC 04/05/2024 . [ STIFEL FINANCIAL .5,715,000 ..6,000,000 ..6,000,000 |. .6,000,000 .6,000,000 (285,000) | . 09/15/2029 .
..731020-AA-4 | POLAR TANKERS INC [ [P . 05/10/2024 . | Paydown ieeeee.... 60,995 ... .. . 05/10/2037 .
..74331C-AB-4 |PROG 2020-SFR1 B - OMBS ...........coeveeeeeeeeees oo . 06/20/2024 . |Paydown .....oooveeiiiiiiies Joveeiiiiiiiieeeeeees e 1,500,000 |........ 1,500,000 |........ 1,405,020 |........ 1,411,518 | oveenn.. 88,482 [ o0 88,482 | 1,500,000 J..evvvvvvvvvnnne foviiiiinnnnnnns . 04/17/2037 .
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.. 74332X-AA-9 |PROG 22SFR4 A - CMBS ........oooeeeernrniinnnnnnns [oenns . 06/17/2024 . | Paydoun ... L1817 .1,818 |.. . 05/17/2041 . [1.A FE ....
.. 74332Y-AA-7 |PROG 22SFR5 A = CMBS ........ccoeeverieeeienneenens [ . 06/17/2024 . | Paydoun ... .8,800 |.. . 06/17/2039 . [1.A FE ....
.. 74333H-AA-3 | PROG 2021-SFR6 A - CMBS ........cooeeeerinnnnnnnns [oennn . 06/01/2024 . | Paydoun ... . 07/19/2038 . [1.A FE .
.. 74334D-AA-1 |PROG 22SFR6 A = CMBS ........oovvvrrvriiiiiieieeens [ . 06/19/2024 . | Paydoun ... . 07/19/2039 . (1.A FE ....
..74338*-AA-6 | AMAZON.COM INC .oooeeeeeieiiieeiiiieee [ . 06/15/2024 . | Paydoun ... . . . . 11/15/2089 . (1.D ........
.. 74352%-AA=7 | AMAZON.COM INC .ooeeeeieieeieeeeeeeeeeeee [ . 06/10/2024 . | Paydoun ... I ...32,%1 |... ...32,%1 ..32,91 ...457 |. 11/10/2040 . [1.E ........
..746246-AA-5 |PUREN 221 A1 = ABS .ooooiiiiiiiiiiiiiiiiiiieieeens [ . 06/05/2024 . |Paydoun ........oooeeeiiiins i s 1,283,671 |........ 1,283,671 |........ 1,283,671 | 1,283,671 |ooeeieiiiiiiiins [ o o e e 1,283,671 |.. ....30,964 |. 12/05/2037 . [1.G FE .
..76131V-A@-2 |RETAIL PROPERTIES OF AMERICA INC .............. [..ccees . 06/30/2024 . |Maturity @ 100.00 ....... |.eceeeeeeeniennninns |oeees 7,000,000 |........ 7,000,000 |........ 7,000,000 |........7,000,000 [...cevvrrnrnnnnn forviiiiiiiiiiins i e e e 7,000,000 |.. .. 160,300 |. 06/30/2024 . [2.C ........
..78471C-AB-5 |SOFI 2017-D 2FX = ABS ....evvriiiiiiiiiiiiis [eeeenn . 06/25/2024 . | Paydoun ... ... 18,259 ... 18,259 .. 18,259 |.. . 09/25/2040 . (1.A FE ....
..78471H-AB-4 | SOFI 2019-A A2X - ABS ... 06/15/2024 . |Paydoun ... 51,549 51,549 51,549 . . 06/15/2048 . [1.A FE ....
..785592-AM-8 | SABINE PASS LIQUEFACTION LLC 06/07/2024 . |Call @ 100.00 . . 1,800,000 ..1,800,000 ..2,016,810 |. 1,821,711 (21,711 . 03/01/2025 . |2.A FE
..80282Y-AD-8 | SCART 2021-A A4 - ABS ... 06/15/2024 . |Paydoun ... ..219,488 ..210,726 |. . 06/15/2026 . [1.A FE .
..802830-AR-0 | SCART 2020-B C = ABS .......eevvvmmmmmmmmennnnnnnns [ereeenn . 05/15/2024 . | Paydoun ... 234,937 . 04/15/2026 . [1.A FE
..802830-AU-3 | SCART 2020-B D = ABS ........euvvummmmmmmmnnnnnnnns [ereeenn . 06/15/2024 . | Paydoun ... 828,451 . .. . 12/15/2026 . (1.A FE
..80287C-AC-3 | SRT 2022-A A3 = ABS .......evvvmmmmmmmnnninnnnnnnns [eeeeenn . 06/20/2024 . | Paydoun ... ..3,770,212 .3,770,212 |.. . 07/21/2025 . [1.A FE .
..80290C-AE-4 | SBCLN 2021-1 B = ABS ... oo . 06/15/2024 . | Paydoun ... ...87,132 ..87,132 |.. . 12/15/2031 . |2.A FE
..80290C-BD-5 |SBCLN 22B A2 = ABS .......eeveeimminnniniiiiiiinns [eeeenn . 06/15/2024 . | Paydoun ... ..260,269 .260,269 |.. . 08/16/2032 . [1.A FE .
..808513-BU-8 | CHARLES SCHWAB CORP ........ccceeiiiieiiiiiieinnens oo . 04/01/2024 . |Maturity @ 100.00 ....... ieeeeeeeeeeeeeeeeees |20, 7,000,000 ...l 7,000,000 e 1,035,022 | [ (35,022) fnniiiiiiiiiis [ (35,022) | e 7,000,000 |.. . 04/01/2024 .
..81412D-AA-1 | SECURITY BENEFIT GLOBAL FUNDING ........ccevvuns [oreennn . 05/17/2024 . |Maturity @ 100.00 ....... R R 2,170,000 |........ 2,170,000 |........ 2,169,175 [........2,169,898 [......eevvvvnnnn fooveeeeeenn 102 | s 102 [ [ 2,170,000 |.. . 05/17/2024 .
..81744Y-AH-9 | SEMT 2013-4 B3 - CMO/RMBS ........cceeeeeeeeeeees [ oeennn . 06/01/2024 . | Paydoun ... .. 27,281 ...21,858 |.... . 04/27/2043 .
..81745A-AG-2 | SEMT 2013-5 B3 - CMO/RWBS . 06/01/2024 . |Paydown 19,151 19,544 |. . 05/25/2043 .
..81746L-CB-6 | SEMT 2015-3 B1 - CMO/RWBS . 06/01/2024 . |Paydown 13,236 13,563 |. . 07/25/2045 .
..81746M-CC-2 | SEMT 2015-4 B2 - CMO/RWBS . 04/01/2024 . |Paydown 15,324 15,075 |. . 11/25/2030 .
..817467-CD-5 | SEMT 2017-1 B3 - CMO/RMBS . . |. 06/01/2024 . | Paydown 24,958 25,863 |. . 02/25/2047 .
..82280R-CE-7 | SCOT 2017-1 B4 - CMO/RWBS . . |- 05/01/2024 . | Paydown ..2,012 2,977 | . 04/25/2047 .
..82280R-CE-7 | SCOT 2017-1 B4 - CMO/RMBS ........cceeeeeeeeeeees [oeennn . 06/01/2024 . | Paydoun ... . ....526 ....537 ... . 04/25/2047 .
..82436@-AA-8 | SHERWIN-WILLIAMS CO/THE ...oovvvvviiiiiiiiiiiienes [ eeens . 06/15/2024 . | Paydoun ... .. 127,656 127,656 127,656 |........... . . 06/15/2038 .
..830867-AA-5 | SKYMILES IP LTD ........ . 04/20/2024 . | Paydown .. 166,750 . 166,750 . 166,750 |. . 166,750 |. 166,750 . 10/20/2025 .
..83390U-AF-4 | SOFI 2020-C AFX - ABS 06/15/2024 . |Paydown 19,596 19,5% 19,593 |. 19,593 |. 19,596 . 02/15/2046 .
..83401B-AB-2 | SOFI 2017-F A2F - ABS 06/25/2024 . |Paydown 56,749 56,749 56,802 |. 56,749 . 01/25/2041 .
..834041-AB-3 | SOFI 2019-B A2X = ABS .......eeeeinninininiiin [eeeeenn . 06/15/2024 . | Paydoun ... ... 96,253 . 08/17/2048 .
..83406N-AA-4 | SOFI 21B AFX = ABS ...ooevvviviiiiiiiiiiiiiiiiienns e . 06/15/2024 . | Paydoun ... .. 172,081 . 02/15/2047 .
..83406T-AB-8 | SOFI 2020-A A2X = ABS ... [eeeeenn . 06/15/2024 . | Paydoun ... ... 86,773 . 05/15/2046 .
..86350A-K4-4 | SASC 2003-25XS A6 - RMBS ......cccceeiiiiiiiiiian [eeeenn . 06/01/2024 . | Paydown . . . .. . 08/25/2033 .
..86765B-AN-9 | ENERGY TRANSFER LP .......eeviiiiiiiis [ . 04/01/2024 . |Maturity @ 100.00 . 4,340,723 |.... L2 L2 . ........4,350,000 |.. . 04/01/2024 . (2.
..B7265K-AF-9 | SIXTH STREET SPECIALTY LENDING INC ......ccceet [oeennn . 06/11/2024 . | GOLDMAN SACHS .1,663,580 |.... .. (8,117) . BT | e 1,655,463 |.. . (19,372) . 11/01/2024 . |2.C FE
..873050-CH-2 | TTX CO evvvvevviiiiiiieeiesieieieeeieeeeeseeeeeeeenes [ eeeeeen . 05/07/2024 . |RBC DAIN RAUSCHER ....... |oeeeeeeiriiiinnnnnns |oees 12,328,250 |....... 12,500,000 |....... 13,025,000 |.......12,603,764 |.... (3484 | e 12,568,923 |.. (240,673) |...... (240,673) . 01/15/2025 . [1.F FE .
..880812-A*-3 |TRRA, LLC .....oooeeerrnnn [ . 05/21/2024 . | Paydoun ... .... 306,667 .... 306,667 |.......... 306,667 |.... ... 306,667 |.. . 11/21/2083 . [2.A ........
..88089J-A*-8 | TERRA ABS | LLC .. 06/20/2024 . | Paydoun ... 1,482,413 1,482,413 |. 1,482,413 |. .1,482,413 . 12/20/2042 . (1.G FE .
. 88167A-AK-7 | TEVA PHARMACEUTICAL FINANCE NETHERLANDS ..... [ . 05/06/2024 . | CITIGROUP GLOBAL .... 500,000 .... 500,000 |.......... 500,000 |.... ... 500,000 |.. . 11,950 . 03/01/2028 . |3.C FE
..88307%-AA-3 | TEXOMA WIND LLC ....ovvvvvvivviininninninniinininnns [eeeeenn . 06/30/2024 . | Paydoun ... ..352,692 ..352,692 |...........352,656 |.... .352,692 |.. . 06/30/2034 . [2.C PL
..89175T-AA-6 | TPMT 2018-4 A1 - CMO/RMBS .......covvvvvrvvennnns [eeeenn . 06/01/2024 . | Paydoun ... ...31,800 |... ...31,040 |............31,373 [.... ..31,800 |.. . 06/25/2058 . [1.A ........
..89231X-AA-9 | TALNT 2019-1 A - ABS ..oooeeeeiiiiiiiiiiieeeee [ . 05/28/2024 . |Paydoun ........oooeeeiiiins |oeeinnninnnninnnn ... 24,588,000 |....... 24,588,000 |....... 24,698,561 16,416,165 |.... 24,588,000 |.. . 11/25/2031 . [1.A FE .
..89236X-AD-8 | TAOT 2020-D A4 = ABS ....cccoeeiiiiiiiiiiinn [ eeeenn . 06/15/2024 . | Paydoun ... . 01/15/2026 . [1.A FE .
..89239K-AC-5 | TAOT 2022-A A3 = ABS .....oiiins [ eeeenn . 06/15/2024 . | Paydoun ... . 06/15/2026 . [1.A FE .
..89614Y-AA-4 | TON 2021-SFRT A - CMBS ........eevvvvvvvvvveennnns [oeeennn . 06/01/2024 . | Paydoun ... . 07/19/2038 . [1.A FE .
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..896160-AA-9 | TCN 2022-SFR1 A - CMBS .. . 05/01/2024 . |Paydoun ......cooeeeeiiiiins i e 5,905 ....5,545 |.... ...5,905 |.. . 04/19/2039 . [1.A FE ....
..904764-AX-5 |UNILEVER CAPITAL CORP ... . 05/05/2024 . |Maturity @ 100.00 . . 2,000,000 01,999,279 |.... .2,000,000 |.. . 05/05/2024 . (1.E FE ....
..90932D-AA-3 | UNITED AIRLINES 2016-2 PASS THROUGH ... . 04/07/2024 . | Paydoun ... .. 374,659 ..375,036 |.... .374,659 |.. . 04/07/2030 . [3.A FE ....
..90932E-AA-1 | UNITED AIRLINES 2016-2 PASS THROUGH ... . 04/07/2024 . | Paydoun ... ... 44,317 ...38.,851 |.... . 04/07/2030 . (1.G FE ....
..90932(-AA-7 |UNITED AIRLINES 2019-2 PASS THROUGH ... . 05/01/2024 . | Paydoun ... .. 100,835 ..100,963 |.... . 11/01/2029 . 3.A FE ....
..90932V-AA-3 |UNITED AIRLINES PASS THROUGH TRUST .... . 04/15/2024 . | Paydoun ... .. 192,400 ..192,400 |.... . 07/15/2027 .
..91845#-AA-2 | VERIZON COMMUNICATIONS INC . 06/15/2024 . | Paydown ... 52,212 ...52,212 |.... . 05/15/2035 .
..92660F-AG-9 | VIDEOTRON LTD . 06/15/2024 . |Maturity @ 100.00 . . 3,750,000 .3,750,857 |.... 100,781 . 06/15/2024 .
..02838@-AA-1 | VISTA RIDGE LLC . 06/30/2024 . | Paydoun ... ... 59,191 1,139 |. 10/14/2049 .
..92030H-AZ-8 | WIFRBS 2014-C23 ASB - CMBS . 06/01/2024 . |Paydown 31,359 . 10/17/2067 .
..02966*-AA-7 | WABASH VALLEY POWER ASSOCIATION 04/30/2024 . |Various .. 197,294 . 04/30/2024 .
..92980*-AB-7 | W2W FINANCE LLC ......evvvvvnnns 06/30/2024 . |Paydown .. 207,157 . 01/31/2032 .
..93141*-AA-3 | WALGREENS BOOTS ALLIANCE INC . 05/15/2024 . | Paydoun ... ... 30,492 . 11/15/2035 .
..93141*-AA-3 | WALGREENS BOOTS ALLIANCE INC . 06/15/2024 . | Paydoun ... .. 15,362 . 11/15/2035 .
..949798-BJ-0 | WIFMBS 2021-2 B2 - RMBS . 06/01/2024 . | Paydoun ... . 06/26/2051 .
..94989J-BA-3 | WFCM 2015-C28 ASB - CMBS . 06/01/2024 . | Paydoun ... . 05/15/2048 .
..94989T-BA-1 | WIFCM 2015-LC22 ASB - CMBS .... . 06/01/2024 . | Paydoun ... . 09/17/2058 .
..94989U-AE-1 | WIFMBS 2018-1 A5 - CMO/RWBS .. . 06/01/2024 . | Paydoun ... . 07/25/2047 .
..95002D-BD-0 | WFCM 2018-C47 A3 - CMBS . 06/01/2024 . | Paydoun ... . 09/16/2061 .
..968102-AM-7 | WESTERN DIGITAL CORP . 06/10/2024 . | Various ... . 02/15/2026 .
..96928*-CJ-4 | WALGREENS BOOTS ALLIANCE INC 06/15/2024 . [Paydown ........ccoevvvveees Jovveveninnnennininns feeennnn 119,758 [ 119,758 [ 119,758 [nnnii 119,758 [ oo e o [ fonnn 119788 [ K . 07/15/2026 .
..974637-AC-4 | WINNEBAGO INDUSTRIES INC 06/11/2024 . | MARKETAXESS .(5,435) |. . 07/15/2028 .
..97651L-CD-1 |WIN 154 B3 - CMO/RMBS ... 06/01/2024 . |Paydoun ... . 06/20/2045 .
..97652T-BE-2 | WIN 2015-1 B4 - CMO/RWBS . |. 06/01/2024 . | Paydown .6,518 |. . 6,477 |. .6,347 . 01/20/2045 .
..98163D-AE-8 | WOSAT 2020-A B - ABS .... . |- 04/15/2024 . | Paydown .. 163,241 .. 157,465 |. .158, 184 . 06/15/2026 .
..98163H-AC-3 | WOSAT 2021-A A3 - ABS ... . 06/15/2024 . | Paydoun ... ..100,265 |.... . 03/15/2027 .
..98163K-AC-6 | WOART 2021-D A3 - ABS ... . 06/15/2024 . | Paydoun ... 1,252,636 |.... . 10/15/2026 .
..98163L-AC-4 |WOART 2021-B A3 - ABS ... . 06/15/2024 . | Paydoun ... . 06/15/2026 .
..98163T-AB-9 | WOART 2022-C A2 - ABS ... . 06/15/2024 . | Paydoun ... . 03/16/2026 .
..98163W-AD-8 | WOART 2020-B A4 - ABS ... . 06/17/2024 . | Paydoun ... I N . . 01/15/2026 .
..98163II-AE-6 | WOART 2020-B B - ABS . . 06/17/2024 . | Paydown 3,750,000 |........3,750,000 |........ 3,555,762 |........ 3,633, eeveeeeeeeeees e 116,579 [ [ 116,579 | | 3,750,000 |.. . 03/16/2026 .
..G2616#-AF-8 |DCC PLC .....evvvnnnnnnnnnn . 05/21/2024 . |Maturity @ 100.00 . .5,000,000 ..5,000,000 |. .5,000,000 |. .5,000,000 . 06/21/2024 .
..(4588#-B0-3 | INTERMEDIATE CAPITAL GROUP PLC . 04/24/2024 . |Maturity @ 100.00 . . 2,000,000 ..2,000,000 |. .2,000,000 |. .2,000,000 . 04/24/2024 .
..P4368#-AA-5 |FORTIS TCI LIMITED . . 06/18/2024 . | Paydown ..500, .... 500,000 |.......... 500,000 |.... ... 500,000 |.. . 12/18/2029 .
..03974*-AA-6 | GIP CAPRICORN FINCO PTY LTD ......cceevveeennnns . 04/01/2024 . |Call @ 100.00 .....coevvve |ooveeeinininniienens |oeeeeeenss 35,349 |............35,349 |[............ 35,349 |[............ 35,349 [oevvevveennnnnn fooviiiiiiiiiiins e e e foiiiienn, 35,349 |.vvvviiiiiiiinn foviiiiinnnnnes . 12/31/2034 .
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 384,817,019 386,840, 138 367,727,428 767,542 386,330,536 (1,838,997) | (1,838,997) 7,781,702 XXX
2509999997. Total - Bonds - Part 4 485,688,437 487,603,299 399,993,476 649, 360 487,248,247 (1,909,362) | (1,909,362) 8,500,214 XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
2509999999. Total - Bonds 485,688,437 487,603,299 399,993,476 649, 360 487,248,247 (1,909,362) | (1,909,362) 8,500,214 XXX
.. 949746-RG-8 |WELLS FARGO & CO .uvvvvvvvvvvvnviiiniiniiiiinninnns | ....... | 06/17/2024 . |Ca|| ©100.00 ............ |...8,500,000.000 ...... 8,500,000 |.............. 0.00 |[........ 8,500,000 |........ 8,436,250 |........ 63,750 |..ooveeeeieeeees evevveveiiiiiins oo 83,750 foiiiiiiiiiiins oo 8,500,000 |...ooeveeeeeeees evvveviiiiiiiins foviviiiiiiiiin foriiiinnn, 250,750 f..cceee eenneene
4019999999. Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual
Preferred 8,500,000 8,500,000 8,436,250 63,750 8,500,000 250,750 XXX XXX
4509999997. Total - Preferred Stocks - Part 4 8,500,000 8,500,000 8,436,250 63,750 8,500,000 250,750 XXX XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
4509999999. Total - Preferred Stocks 8,500,000 8,500,000 8,436,250 63,750 8,500,000 250,750 XXX XXX
..00724F-10-1 |ADOBE ORD .. .... . 05/10/2024 . | Various ... .. 345,030 290,699 |...........424,779 .290,699 |.. 54,332 |....
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..30231G-10-2 | EXXON MOBIL ORD ..
..437076-10-2 | HOME DEPOT ORD ....
..46284V-10-1 | IRON MOUNTAIN ORD
..620076-30~7 | MOTOROLA SOLUTIONS ORD ..
..654106-10-3 |NIKE CL B ORD ..
..67066G-10-4 |NVIDIA ORD
..74460D-10-9 | PUBLIC STORAGE REIT ORD .
..756109-10-4 |REALTY INCOME REIT ORD ..
..796050-88-8 | SAMSUNG ELECTRONICS REG S GDR
..828806-10-9 | SIMON PROP GRP REIT ORD .

04/24/2024 . |Various ...
....... . 05/10/2024 . [MORGAN STANLEY
....... . 06/28/2024 . |Various ...
....... . 05/10/2024 . [Various ...
....... . 05/10/2024 . | Various
....... . 05/10/2024 . [J P MORGAN ..
....... . 04/09/2024 . [MERRILL LYNCH .
oo | eeeeen |- 05/29/2024 . | Various
. [D..... . 05/20/2024 . [HSBC Bank PLC .
06/28/2024 . |Various ......

600.000

oo |-eeeennnnnn208.000 ..
[ 3,424.000 |..

143,481

,683,204 |....

..494,849 |.

70,350
L 117,217
... 75,142

....... 232,201
.......... 1,171
(25,502)

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
..020002-10-1 | ALLSTATE ORD B T . 04/24/2024 . |Various ... .. 154,809 ..125,982 |....... (19,526) |.. .. (19,526) |... ....106,456 |..
..026874-78-4 | AMERICAN INTERNATIONAL GROUP ORD .........cceews [oreenn . 06/28/2024 . |Various ... . 1,468,370 1,327,900 |...... (118,470)
..03064D-10-8 | AMERICOLD REALTY ORD ....cevvvvvvvvveninnreninnnnns [eeeeenn . 04/01/2024 . |Various ... . ... 10,189
..03750L-10-9 | APARTMENT INCOME REIT ORD .....ccooovvviiinn [ eenenn . 06/05/2024 . |Various ... JU IO 22,625.000 .. 870,425
..10576N-10-2 | BRAZE CL A ORD . R I . 04/04/2024 . | BANK OF AMERICA ML ..... |....... 57,579.000 2,451,562
..125523-10-0 | CIGNA ORD N T . 04/24/2024 . |UBS FINANCIAL ...cooveeie |oveenenns 300.000 .. 105,601
..133131-10-2 | CAMDEN PROPERTY REIT ORD .....eevvvvvvvvvvvninnnns [ereeenn . 04/12/2024 . |Various .......ccceeeviinnn Jooreennnns 765.000 |.......... 76,321
..148929-10-2 | CAVA GROUP ORD ......ccceeeeiiiinn e . 04/10/2024 . | BANK OF AMERICA ML ..... |....... 16,863.000 |.......1,146,393
..256677-10-5 |DOLLAR GENERAL ORD .......eeevvvvvevmemmmmnnnnnnnnns [eeeeenn . 05/09/2024 . |Various ... R 9,000.000 |.. ,249,705 1,223,550 |....... 419,577
..20444U-70-0 |EQUINIX REIT ORD .... 05/22/2024 . |Various .339.000 .. 267,862
..30225T-10-2 |EXTRA SPACE STORAGE REIT ORD 05/02/2024 . |Var ious .1,087.000 .. 150,964

..89400J-10-7 | TRANSUNION ORD . 05/10/2024 . | Wel s Fargo .1,216.000 ..104,209 |. . 20,658
..92343E-10-2 | VERISIGN ORD ... 05/14/2024 . |Various ... .564.000 95,702 .. 119,945 |. ...3,783
..92936U-10-9 |W P CAREY REIT ORD . . |. 06/28/2024 . | Various .6,594.000 .. 368,707 ..364,278 |. (63,079)
..962166-10-4 | WEYERHAEUSER REIT weeeee. |- 04/22/2024 . | Various K .5,642.000 .. 179,19 ..195,849 |. ... (323) .
..98978V-10-3 | ZOETIS CL A ORD JR [P . 05/10/2024 . |Various ... P 1,250.000 |.........211,766 ...88,961 |...........246,713 [...... (157,752) |... . (157,752) |... .
..B639CJ-10-8 |AB INBEV ORD ...|B..... . 05/20/2024 . | Various U IO 11,552.000 |......... 725,453 .(100,231) |.........42,6%4 |...........687,247 |....... (67,329) |...
..D16212-14-0 | CONTINENTAL ORD .. O |- T . 04/02/2024 . | UBS LONDON GCM U R 2,110.000 |......... 152,248 |..........cceeens | 146,437 | 179,116 | (31,438) |.. .. (31,438) |........ (1,241)|........... 146,437 |......... (2,454)
..D2035M-13-6 | DEUTSCHE TELEKOM N ORD .. ... |B..... . 04/11/2024 . |Return of Capital ....... |.ccceeeiins 0.000 |.. 85,710 | e o e e e 65,710 o, (3,115)
..D3R14P-10-9 | HENSOLDT ORD .|B..... . 05/14/2024 . | CITIGROUP GLOBAL ........ |.eeee.. 2,945.000 |.. ...86,773 |.... v e ..86,773 |........ (1,510)
..D66992-10-4 | SAP ORD . 06/19/2024 . | J P MORGAN R 1,249.000 |......... L1170 192,259 | (70,89) |.. .. (70,896) |... 11,170 |......... 13,844
..623296-20-8 | COMPASS GROUP ORD ... . 04/11/2024 . | CITIGROUP GLOBAL 15,682.000 .. 429,022 .. (186,353) . (186,353) .245,637 (13,201)
..G5533-24-8 | LLOYDS BANKING GROUP ORD . 05/20/2024 . | UBS LONDON GCM 83,373.000 .59,549 1,366 1,366 (4,908)
..692087-16-5 | UNILEVER ORD . . 05/16/2024 . | Adjustment .. ...0.077 e O Y N N
..J20454-11-2 | HITACHI ORD .. . 06/19/2024 . |Various ... .2,800.000 .. 283,741 .. (131,799) . (131,799) .. (137,533)
..J76379-10-6 | SONY GROUP CORP ORD . 05/14/2024 . | J P MORGAN .. X .8,900.000 .. (402,452) . (402,452) .. (300, 129)
L.J77712-18-0 | SUMITOMO M & M ORD .... . 04/19/2024 . | CITIGROUP GLOBAL R R 17,200.000 |.........568,732 |ooooooeeiiiiiiiiins | 480,413 | 517,781 [ (134,515) [ e s (134,515) |........ 97,196 |...........480,413 |...... (233,790) |...
..JT771X-10-9 | SMFG ORD . |B..... . 06/19/2024 . | MORGAN STANLEY .. J 7,300.000 |.. .. (193,456) |...
..JB120E-10-8 | TAKEDA PHARM ORD . .. [B..... . 05/30/2024 . |J P MORGAN ..........coeee |oennes 29,000.000
..N3167Y-10-3 | FERRARI ORD .|C..... . 04/08/2024 . |HSBC SECURITIES . PO 267.000 |......... . 79,388
..N4578E-59-5 | ING GROEP ORD .. .. [B..... . 05/20/2024 . | UBS LONDON GCM ........... |........3,291.000 |.......... 59,204 .8,825
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly
Traded 16,850,447 XXX 15,951,685 12,117,446 (1,077,795) (1,077,795) 348,862 15,951,685 (1,036, 119) 1,934,881 898,762 147,535 XXX XXX
5989999997. Total - Common Stocks - Part 4 16,850,447 XXX 15,951,685 12,117,446 (1,077,79) (1,077,795) 348,862 15,951,685 (1,036, 119) 1,934,881 898,762 147,535 XXX XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
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Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal | Disposal Year Date Symbol
5989999999. Total - Common Stocks 16,850,447 XXX 15,951,685 12,117,446 | (1,077,795) (1,077,795) 348,862 15,951,685 [ (1,036,119)| 1,934,881 898,762 147,53 | XXX XXX
5999999999. Total - Preferred and Common Stocks 25,350,447 XXX 24,451,685 20,553,696 (1,014,045) (1,014,045) 348,862 24,451,685 (1,036, 119) 1,934,881 898,762 398,285 XXX XXX
6009999999 - Totals 511,038,884 XXX 512,054,984 420,547,172 (1,014,045) 649, 360 (364,685) 348,862 511,699,932 (1,036, 119) 25,519 (1,010,600) 8,898,499 XXX XXX
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1 2 4 5 6 7 9 10 11 12 13 14 16 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/ Foreign Year's to Carrying of at Inception
Income of Maturity Index Premium Premium Current Adjusted Exchange (Amorti- Value of Refer- and at
Generation Risk(s) Exchange, Counterparty Trade or Notional Received | (Received) | (Received) Year Carrying Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated (a) or Central Clearinghouse Date | Expiration Amount (Paid) Paid Paid Income Value Fair Value B./A.C.V. | Accretion Item Exposure | Entity (b)
0079999999. Subtotal - Purchased Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 XXX XXX
0149999999. Subtotal - Purchased Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX
Basket Option Call Bank of America,
01/16/2025 ... FIUL Hedge .. Equi ty/Index BATYDEB6GKMZ0031MB27  |. 01/18/2024 |. 01/16/2025 |....... 170,000 |...... 17,000,000 .......... 100.000 |.. 912,900 |... P A 1,668,825 [........... |...... 1,668,825 |... e
Basket Option Ca
01/16/2025 ............. FIUL Hedge ............. . | Equity/Index BATYDEB6GKMZ0031MB27  |. 01/18/2024 |. 01/16/2025 |.... 1,160,000 |..... 116,000,000 |.......... 100.000 |.ovvveeeneeeiinnnn foennns 6,333,600 [....ccvvvennninins Junen 11,387,274 [.eeeeeeeeen | 11,387,274 |...... 5,053,674 [..eeniiiiiiinnes Joevenninnieeeinns o v - ......|0004 ............
Basket Option Call
02/20/2025 ... FIUL Hedge .. . |Equity/Index |Canada .... ... ES7IP3U3RHIGC71XBU11 |. 02/15/2024 |. 02/20/2025 |.....1,020,000 |..... 102,000,000 .......... 100.000 |.oevvvennieevinnnn fonnns 5,773,200 |... P A 7,116,387 |cooeeeeenns | 7,116,387 e
Basket Option Ca Vel Is Fargo Bank,
02/20/2025 ............. FIUL Hedge ............. . |Equity/Index [N.A. .oooiiiiinins KB1H1DSPRFMYMCUFXTO09  |. 02/15/2024 |. 02/20/2025 |....... 155,000 |...... 15,500,000 |.......... 100.000 |.eevvvnnnerivinnnn foreeenns 863,350 [cuvuuiiriinnnnnns foeees 1,081,412 [.eeecenns | 1,081,412 |..eeen 218,062 [ v [ o - ......|0004 ............
Basket Option Call Bank of America,
03/20/2025 ... FIUL Hedge .. . | Equity/Index BATYDEB6GKMZ0031MB27  |. 03/14/2024 |. 03/20/2025 |....... 940,000 |...... 94,000,000 |.......... 100.000 |.ovvveeeneeeiinnnn foennns 5,329,800 |... P A 5,652,453 [...cceeenns |oennne 5,652,453 |... e
Basket Option Ca
03/20/2025 ............. FIUL Hedge ............. . | Equity/Index BATYDEB6GKMZ0031MB27  |. 03/14/2024 |. 03/20/2025 |.........55,000 |....... 5,500,000 .......... 100.000 |.oevvvnnnerviinnnn foreeenes 325,600 [.vveniiiiiininnns foerennnnn 330,729 | .eeeeniin [ 330,729 - ......|0004 ............
Basket Option Call
03/20/2025 ............. FIUL Hedge ............. . | Equity/Index KB1H1DSPRFMYMCUFXTO9  |. 03/14/2024 |. 03/20/2025 |....... 135,000 |...... 13,500,000 |.......... 100.000 |.evvvveneiveinnns [ 756,000 [.oovveeenniiiiinn forennnns 811,789 [.oeeeeeiias | 811,789 [....eriti85,789 |oeeeeiiiiiiiis foereiiiceceins e - ......|0004 ............
Basket Option Call
04/17/2025 ............. FIUL Hedge ............. . | Equity/Index ROMUWSFPUBMPROBKSP83  |. 04/18/2024 . 04/17/2025 |.....1,020,000 |..... 102,000,000 .......... 100.000 |.ovvveeeneeeiinnnn foennns 6,160,800 |...evvvnnnriniinnn fonnns 8,327,244 | .coevrnn e 8,327,244 |...... 2,166,444 [.....ooovvniiiiis | [ [ - ......|0004 ............
Basket Option Call
04/17/2025 ............. FIUL Hedge ............. . |Equity/Index BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 04/18/2024 |. 04/17/2025 |....... 205,000 |...... 20,500,000 |.......... 100.000 |.ovvveeeneeeiinnnn foennns 1,221,800 [.oovvvvveenninnns Jvnnnn 1,673,613 [.eeeeeeens | 1,673,613 |ooeeennndB1,813 [ i [ e - ......|0004 ............
Basket Option Call Vel Is Fargo Bank,
05/15/2025 ............. FIUL Hedge ............. . |Equity/Index [N.A. ..ooiiiiiinns KB1H1DSPRFMYMCUFXT09  |. 05/16/2024 |. 05/15/2025 |....... 950,000 |...... 95,000,000 .......... 100.000 |.ovvveeeneeeiinnnn foennns 5,320,000 [...ivvirnnnnninns feunnen 4,974,392 [ ..ooeeeeins | 4,974,392 |....... (345,608)[......cccvvnnvrnns fovrnnniniiiiiins [ e - ......|0004 ............
Basket Option Call Vel Is Fargo Bank,
05/15/2025 ............. FIUL Hedge ............. . |Equity/Index [N.A. ..oiiiiinnns KB1H1DSPRFMYMCUFXTO09  |. 05/16/2024 |. 05/15/2025 |....... 180,000 |...... 18,000,000 .......... 100.000 |.oevvvenneeivinnnn foreeenns 988,200 [...uuvieiiinnnnns foevennnnn 942,516 | ooevenrnnnn [ 942,516 |..vunen (45,684)]. e [ e [ - ......|0004 ............
Basket Option Call Bank of America,
06/18/2025 ............. FIUL Hedge ............. . |Equity/Index [N.A. .oooiiiiinins BATYDEB6GKMZ0031MB27  |. 06/20/2024 |. 06/18/2025 |....... 850,000 |...... 85,000,000 .......... 100.000 |.ovvveeeneeeiinnnn foennns 4,887,500 [....oovevvnnnnnnns founnnn 4,429,023 [...ccoeenns |onnne 4,429,023 |....... (458, 477)[.cccovvernnnnnnns v [ o - ......|0004 ............
Basket Option Call Bank of America,
06/18/2025 ............. FIUL Hedge ............. . |Equity/Index [N.A. .oooiiiiinins BATYDEB6GKMZ0031MB27  |. 06/20/2024 |. 06/18/2025 |....... 215,000 |...... 21,500,000 .......... 100.000 |.ovvveeeneeeiinnnn foennns 1,219,050 [.oovvvvviinnieees Jevneen 1,120,282 [..eeeeeenns | 1,120,282 [.eeeen (98,768)].ceveeiiiiiinns fooeriiiiiiiiiins e e - ......|0004 ............
Basket Option Call Bank of America,
06/18/2025 ............. FIUL Hedge ............. . |Equity/Index [N.A. ..ooiiiiiinns BATYDEB6GKMZ0031MB27  |. 06/20/2024 |. 06/18/2025 |....... 100,000 |...... 10,000,000 .......... 100.000 |.oevvvnnnervvinnnn foreennens 583,000 [..euniiviinnnnnns foerennnnn 521,062 [.evveneenns [ 521,062 |....eeeen(61,938)]cceeeviiiiiiiinn foeeieiieiineees v [ - ......|0004 ............
Basket Option Call Bank of America,
07/18/2024 ............. FIUL Hedge ............. . |Equity/Index [N.A. ..oooiiiiiinns BATYDEB6GKMZ0031MB27  |. 07/20/2023 |. 07/18/2024 |....... 170,000 |...... 17,000,000 .......... 100.000 |...... 1,005,550 [oeeiiviiieiees Jeveinieeiiiin oo 1,663,108 | .ocevvvnnns [onnnn 1,663,108 |.........586,639 [...coovirennnnins e [ o - ......|0004 ............
Basket Option Call Bank of America,
07/18/2024 ............. FIUL Hedge ............. . |Equity/Index [N.A. ..ooiiiiiinns BATYDEB6GKMZ0031MB27  |. 07/20/2023 |. 07/18/2024 |....... 900,000 |...... 90,000,000 .......... 100.000 |...... 5,395,500 |..cevveniriiinnnn oo s 8,804,688 |......cceun |oennne 8,804,688 |...... 3,105,736 [...uuervrrnnnnnns foovernnnnenniinnn oo e - ......|0004 ............
Basket Option Call Royal Bank of
08/15/2024 ............. FIUL Hedge ............. . |Equity/Index |Canada ............... ES7IP3USRHIGC71XBU11 | 08/17/2023 |. 08/15/2024 |....... 210,000 |...... 21,000,000 |.......... 100.000 |...... 1,310,400 |oevvveeneeiiinnen oo s 2,934,826 |..ccevvnnnn feunnnn 2,934,826 |.........890,044 [.....ooooiiiiiiis i [ [ - ......|0004 ............
Basket Option Call Royal Bank of
08/15/2024 ............. FIUL Hedge ............. . |Equity/Index |Canada ............... ES7IP3USRHIGC71XBU11 | 08/17/2023 |. 08/15/2024 |.....1,020,000 |..... 102,000,000 .......... 100.000 |...... 6,507,600 [...oevvvnninieinn [ oo 14,254,867 [..oeneeeeen | 14,254,867 |...... 4,323,089 |....ovvnnvirvrnnnn fooririiiinnnnees i [ - ......|0004 ............
Basket Option Call
09/19/2024 ............. FIUL Hedge ............. . |Equity/Index BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 09/14/2023 |. 09/19/2024 |....... 150,000 |...... 15,000,000 |.......... 100.000 |......... 898,500 [.ovvvvveiiieies Jerreniiiiiii oo 1,890,984 [...ccoeenes | 1,890,984 [.........564,258 |..eeueniiiiiiinns foeeriiiniinn e e - ......|0004 ............
Basket Option Call
09/19/2024 ............. FIUL Hedge ............. . |Equity/Index BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 09/14/2023 |. 09/19/2024 |....... 980,000 |...... 98,000,000 |.......... 100.000 |...... 5,929,000 [.envvviinnnnnnns fovvenninieniinnnn [ 12,354,427 | covvvnnnn fennns 12,354,427 |...... 3,621,151 [o.oooiiiniiiiiis i [ e - ......|0004 ............
Basket Option Call
10/17/2024 ............. FIUL Hedge ............. . |Equity/Index BNP Paribas ........ ROMUWSFPUBMPROBKSP83 | 10/19/2023 |. 10/17/2024 |.....1,380,000 |..... 138,000,000 .......... 100.000 |...... 8,845,800 [..oevvvvnniiiiinn ferneieiiiiiees oo 25,800,901 [..eeuneeen [nnne 25,800,901 [...... 6,530,664 |........ccevvunnns foovrvmmnnnniiiinn freeeniniiiiins i - ......|0004 ............
Basket Option Call
10/17/2024 ............. FIUL Hedge ............. . |Equity/Index BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 10/19/2023 |. 10/17/2024 |....... 140,000 |...... 14,000,000 |.......... 100.000 |........ 889,000 [..oevvvveniieies Jernennieriiiiis foeees 2,617,483 [.eeeeeeeenn [ 2,617,483 |.........662,531 |..coovennnnniinnnn oo e [ - ......|0004 ............
Basket Option Call
11/14/2024 ............. FIUL Hedge ............. . |Equity/Index BNP Paribas ........ ROMUWSFPUBMPROBKSP83 |, 11/16/2023 |. 11/14/2024 |.....1,250,000 |..... 125,000,000 ].......... 100.000 |...... 7,212,500 [oeenneeiiiniinnes fvveninieiiinnns o 17,328,966 [........... |..... 17,328,966 |...... 4,550,810 [....uviviiennnnes Joovenninieiiinns o v - ......|0004 ............
Basket Option Call
11/14/2024 ... FIUL Hedge .. . |Equity/Index |BNP Paribas ... ROMUWSFPUBMPROBKSP83  |. 11/16/2023 |. 11/14/2024 |....... 170,000 |...... 17,000,000 .......... 100.000 |...... 1,067,600 P A 2,356,739 | .eeveninnnn [ennnnn 2,356,739 e
Morgan Stanley
Basket Option Call Co. International
12/19/2024 ............. FIUL Hedge ............. . |Equity/Index [plc .ooeevrrnnnnaeens 4PQUHN3JPFGFNF3BB653 | 12/14/2023 |. 12/19/2024 |.....1,390,000 |..... 139,000,000 |.......... 100.000 |...... 7,839,600 [eeeeenneeeeeenn forneeeeeeeeees foees 12,288,052 [..eeveeee |nnee 12,288,052 |...... 3,226,491 |oeeeeeeeeeeennnn feoeeeeeeeeee e foeee - ......|0004 ............
Morgan Stanley &
Basket Option Call Co. International
12/19/2024 ............. FIUL Hedge ............. . |Equity/Index |plc ..oovvvvunnnnnnns 4PQUHN3JPFGFNF3BB653  |. 12/14/2023 |. 12/19/2024 |....... 155,000 |...... 15,500,000].......... 100.000 |........ 861,800 |..cevveniiiinnnnn fooniiiiiiiiiiiinns Jovnen 1,370,250 [..eeeeeenn e 1,370,250 [.........359,789 |...ouuniiiinnnns foonviininniiiiins o | - ......[0004 ............
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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)

?3}5%822&”15809 FIA Hedge .............. Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 11/01/2023 |. 10/28/2024 |......... 90,936 |...... 14,376,148 |.......... 158.090 |......... 392,846 |..evvneeeiiiii [ fes 628,599 | ... 628,599 |....... [QAEIRC72e)) A FORRUUR R R, e 0010 ..uevnnnees
?3}5%822&”15883 FIA Hedge .............. Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 10/25/2023 |. 10/21/2024 |........ 78,819 [...... 12,518,763 |.......... 158.830 |......... 7R T ) RN IR RN 493,029 | ..oevvvnnnn [ 493,029 |....... [QICEIREI0S) R FRRUUURR R R, e 0010 ..uevnnnees
?é}(g;\ggZia” FIA Hedge ... Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I170UK5573 |. 10/11/2023 |. 10/07/2024 |........ 83,766 |...... 13,426,013 .......... 160.280 |.........383,648 ...418,535 | ... ....418,535 |....... (129,827)|. e 0010
?)1(}:)1;\2822&” ........... FIA Hedge .............. Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 11/08/2023 |. 11/04/2024 |........ 71,981 |...... 11,540,778 .......... 160.330 |......... AT R R . 366,805 [..evuneeens e 366,805 |....... (L0 0Z2) PR RN R RN e 0010 ..uevnnnees
?)1(}:1;\2822&” FIA Hedge ... Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 | 11/15/2023 [. 11/11/2024 |......... 63,022 |...... 10,110,621 |.......... 160.430 |.........290,531 ...318,508 | ... ....318,508 |.........(94,181)]. e 0010
?é}:yggﬁa” ........... FIA Hedge .............. Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 10/18/2023 [. 10/15/2024 |......... 65,137 |...... 10,461,679 |.......... 160.610 |......... 220,815 |ovveeneeeiiinis [ fes 310,881 [.eeeeeenns v 310,881 e 0010 ..uevnnnees
gé}g;\g&ia” FIA Hedge ... Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 10/04/2023 |. 09/27/2024 |......... 63,828 |...... 10,302,536 |.......... 161.410 |.. ...259,109 |........... ....259,109 e 0010
gi}:;;\gnga” ........... FIA Hedge .............. Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 | 04/24/2024 |. 04/17/2025 |......... 56,898 |........ 9,214,065 |.......... 161.940 [oivieiiineies o 236,127 [ [ 271,768 [ | 271,768 |.......... 35,641 |oevveiiiiiinnn foeeeiei e e 0010 ..uevnnnees
?)1(}:;;\2822&”1620 FIA Hedge .............. Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 11/22/2023 |. 11/18/2024 |........ 81,190 [...... 13,152,746 |.......... 162.000 |......... 334,502 |..covvvnniiieinn [ e 323,265 | .eeeernnnnn [ 323,265 |....... (126,984)[...cevvvveinines Jennineeeceeiis [ o e 0010 ..uevnnnees
gégt{;\g&i}al”ezw FIA Hedge .............. Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 09/27/2023 |. 09/24/2024 |......... 50,742 |........ 8,223,743 ... 162.070 |......... JECH N N R AR RN 180,434 [.eeeneeeeen o 180,434 |......... (<1 7)) R FORRR RN R R e 0010 ..vevnnnens
gi};;;\ggzgamezw FIA Hedge .............. Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 05/01/2024 [. 04/25/2025 |......... 65,050 |...... 10,549,757 |.......... 162.180 [.vvvvveieeies Jeveinnnns P BA) N O AR 303,464 | .oeevvvnnnn [ 303,464 |.......... 53,673 |vvvveiiviiinnns fooreeiiiciins e e 0010 ..uevnnnees
?)1%;;\2822&”16222 FIA Hedge .............. Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 | 11/29/2023 |. 11/25/2024 |......... 53,392 |....... 8,661,208].......... 162.220 |......... 226,915 |evveeeeiiiii [ e 207,246 [ .evvenenns o 207,246 |......... (725573 | R ERRUUR R KRN e 0010 ..uevnnnees
gé}égﬁgggnmezw FIA Hedge .............. Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I170UK5573 |. 05/08/2024 |. 05/02/2025 |........ 71,181 ...... 11,586, 141).......... 162.770 [oeeviiiieeieies Jevninnns 317,468 .oeeneiiiiininnns |oeeennnnn 310,472 [ceveeeeees o 310,472 |..ouunnnn. [CTReE%:5) R EPTRR [ RN e 0010 ..uevnnnees
?2}(;;;\2822&”16322 FIA Hedge .............. Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 12/06/2023 |. 12/02/2024 |........ 70,797 |...... 11,555,481 ].......... 163.220 |......... AR X1 Y U AR RPN 234,782 | oo [ 234,782 |....... (QA[URNKIC)) PR [T R RN e 0010 ..vevnnnens
gi}:Dgnga”mS& FIA Hedge .............. Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 04/17/2024 |. 04/11/2025 |........ 71,968 |...... 11,753,856 |.......... JLCKTR7{V N FOR IR 246,851 [ovnneiiiiiiinns | 285,852 | .ceeeniinnn [ 285,852 |...uunnnn. Feic T[0T R FOR R R R e 0010 ..uevnnnees
?2}(;;;\2822&”16353 FIA Hedge .............. Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 12/13/2023 |. 12/09/2024 |........ 71,980 |...... 11,770,199 |.......... 163.520 |......... 340,466 |...vvneeeiiininn [ feis 229,756 | oeevennnnnn [ 229,756 |....... [ (OR510) R FORRUUUR R R, e 0010 ..uevnnnees
gé}égﬁg&ga”msga FIA Hedge .............. Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 05/15/2024 [. 05/09/2025 |......... 46,318 |........ 7,592,897 |..cuunnnn 163.930 |vvveniiiiinins foevennnnn VAV ) i IO RN 175,246 [.eveneeeen oenns 175,246 |......... [CAIRLS) O EUUR PR RN e 0010 ..uevnnnees
gé}éygnga”w‘m FIA Hedge .............. Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 06/05/2024 [. 06/02/2025 |......... 43,493 |........ 7,133,362 |.......... L (CE VN[0 N R A 200,940 [ouvnniiiiininnes foeeennnnn 167,327 [eeeeeeeees oo 167,327 |......... (E TR O EUUTR PR RN e 0010 ..uevnnnees
gé}g;\g&gal”e“% FIA Hedge .............. Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 05/29/2024 |. 05/23/2025 |......... 53,826 |....... 8,840,897 |.......... (G 30751V N O IS JCUNVL U 198,485 [.eveeeeeees oo 198,485 |........... F YN PO KPP PP RN e 0010 ..uevnnnees
gé}éyggzgalmma FIA Hedge .............. Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 06/12/2024 |. 06/06/2025 |......... 2,792 ........ 7,034,381 (.......... 164.540 |oevveniiiiinnnns oo LS TR R R A 154,306 [.eenneeeees oo 154,306 |......... [ReI0R:[01¢)) R AU RPN RN, e 0010 ..uevnnnees
3)1(}:;52322&”16461 FIA Hedge .............. Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I170UK5573 |. 01/24/2024 |.01/17/2025 |........ 63,168 |...... 10,398, 142|.......... 164.610 [.ooevveeinneeins Jevninnnns 257,005 |.eevvenneiniiinnn foreenes 181,355 [.eeeeeeees o 181,355 |......... [(WATLI0)) S R R RN, e 0010 ..uevnnnees
gé}:yggﬁal”m% FIA Hedge .............. Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 09/13/2023 [. 09/10/2024 |......... 4,774 |....... 6,886,832(.......... 164.860 |........ L (CIS 00 PR A R 72,323 | ceeeeiin [ 72,323 | (78,229)].cvveeeeeeinnnns Jooreenniniecieins e i e 0010 ..vevnnnens
32}:1%82&(3:&”16488 FIA Hedge .............. Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 02/21/2024 |. 02/14/2025 |......... 54,382 |....... 8,966,567 |.......... 164.880 [..oovvveveennnnes Jevninnnns 205,022 |..oovvnniiiiiinnn foreees 157,954 | covvnnee [ 157,964 |........ (VAV} R AR R R e 0010 ..uevnnnees
gé}:g;\g&gal”mg FIA Hedge .............. Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 05/22/2024 |. 05/16/2025 |......... 43,776 |........ 7,218,722|.......... 164.900 [.vvvvveeneines Jevninnnns 170,290 [oevviviiieeeies Jovninnns 146,696 |........... |......... 146,696 |......... [ATy) RN IR R RN e 0010 ..vevnnnens
gé}:;;\ggﬁal”m% FIA Hedge .............. Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 09/20/2023 |. 09/16/2024 |......... 42,802 |....... 7,034,881 (.......... 164.360 |......... 154,514 [ | e 87,803 [ evueeeees [ 87,803 e 0010 ..uevnnnees
gi}éz\g&ga” o FIA Hedge ... Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 | 04/10/2024 [. 04/04/2025 |......... 56,943 |........ 9,393,806 |.......... 164.970 |.. 189,049 [.vvvvineieiins fouennns 177,760 | ... ... 177,760 |... e 0010
3)1(}(');;\2822&” ........... FIA Hedge .............. Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 01/10/2024 |. 01/06/2025 |......... 43,846 |........ 7,233,743 |.ccuenn 164.980 [.ovvvvneneieins founnnnns 180,646 |.ovvvvnneiiiiinnn o 15,191 [ o 115,191 e 0010 ..vevnnnees
ggg;\g&ga” 50 FIA Hedge ... Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 02/28/2024 |. 02/25/2025 |......... 59,525 |........ 9,821,699 |.......... 165.000 |.. 284,650 |..oovvniiiiiininn o 173,177 ) ... R VR T e 0010
3)1(}2;\2822&” ........... FIA Hedge .............. Exhibit 5 ... |Equity/Index [Barclays Bank PLC  GSGSEF7VJP5I70UK5573 |.01/31/2024 |. 01/27/2025 |......... 58,630 [........ 9,680,926 |.......... 165.120 [ v 240,968 |.......ooevvninns foerennnn 157,781 [ s 157,731 - 0010 ..oevnnnnns
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STATEMENT AS OF JUNE 30, 2024 OF THE MINNESOTA 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)

BXIITAC5 Call 165.17
03/14/2025 ............. FIA Hedge .............. Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 03/20/2024 |. 03/14/2025 |......... 74,648 |...... 12,329,670 |.......... L[CIST V(0N SR A 328,453 |..evvineiiiiinnn feeeees 218,295 | .ooeeeiiinn el 218,205 | (R [U 1<) PR R R RN e 0010 ..uevnnnees
BXIITAC5 Call 165.19
02/10/2025 ............. FIA Hedge .............. Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 02/14/2024 |. 02/10/2025 |......... 54,446 |........ 8,993,882|.......... 165.190 [oovvieiieeiees Jevninnnns 208,527 [cuveneiiiiinninns foeeennnnn 149,149 | ..o [onn . 149,149 | (59,378)].cvveeeviinnnns forvevnninieeiiinn e e 0010 ..uevnnnees
BXIITACS Call
01/15/2025 ... FIA Hedge ... Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 | 01/17/2024 |.01/13/2025 |......... 30,696 |........ 5,072,582|.......... 165.250 |.. 111,428 |... L. 18,178 ... ...(33,250)|. e 0010
BXIITACS Call
02/03/2025 ............. FIA Hedge .............. Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 02/07/2024 |. 02/03/2025 |......... 45,725 |........ 7,564,345 |........... 165.430 |evveniiiiinnns foeveinnnn 182,901 [ooiviiiiiiiiies Jovninns 118,523 [.eveneeeeen o 118,523 |......... [(CE74<)) R AU RO R, e 0010 ..uevnnnees
BXIITACS Call
06/13/2025 ... FIA Hedge ... Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 06/20/2024 |. 06/13/2025 |......... 52,035 |....... 8,613,831(.......... JLCITRST (VN A PPN AR TL:) N R R, 166,170 | ... ... 166,170 |.........(45,611)]. e 0010
BXIITACS Call
12/13/2024 ............. FIA Hedge .............. Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 12/20/2023 |. 12/13/2024 |......... 72,79 |...... 12,051,877 ...t 165.560 |.........298,458 |.....vvvriinnnns fooriiiiniiiiiis feens 160,718 | ooeeeeeiaen |oveannns 160,718 |....... [Q[USI0E1<)) R FRRUUURY R N, e 0010 ..uevnnnees
BXIITACS Call
06/20/2025 ... FIA Hedge ... Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 06/26/2024 |. 06/20/2025 |......... 48,736 |....... 8,071,643 (.......... 165.620 [.oovvveeenieiins foueennns 187,146 |... ...155,422 | ........... ... 165,422 |.........(31,724)]. e 0010
BXIITACS Call
03/03/2025 ............. FIA Hedge .............. Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I170UK5573 |. 03/06/2024 |. 03/03/2025 |........ 60,977 |...... 10,113,055].......... 165.850 [.evvveveiniiies Jevninnnns T R A T PR RN 156,590 [.vvuneeenes oo 156,590 |....... ([0 .3 S FORRRRRR RN R e 0010 ..uevnnnees
BXIITAC5 Call 165.95
12/23/2024 ............. FIA Hedge .............. Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 | 12/27/2023 |. 12/23/2024 |......... 57,243 |........ 9,499,479|.......... 165.950 |......... 249,580 |..vveneeeiiinin o e 120,769 [.evnneeeees o 120,769 |......... [EECTISTC) | R EUUUR AP KRN e 0010 ..uevnnnees
BXIITAC5 Call 166.06
03/21/2025 ............. FIA Hedge .............. Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 03/27/2024 |. 03/21/2025 |........ 61,774 |...... 10,268,222 |.......... 166.060 |..evvvenneeniinnnn fornennes 271,189 [oeveiiiiiiiens oo 159,238 | .ovvvvins [ 159,238 |....... (11,951 i [ [ e 0010 ..vevnnnens
BXIITAC5 Call 166.15
12/27/2024 ............. FIA Hedge .............. Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 01/03/2024 |. 12/27/2024 |......... 51,733 |........ 8,595,405 |.......... L [CIT 0N R AR 189,342 |ovvveiiiiiiiinns o 106,283 [.vveneeeees oo 106,283 |......... [ECTUSTe)) R ETUUTR RPN RN e 0010 ..uevnnnees
BXIITAC5 Call 166.29
03/07/2025 ......ouen.. FIA Hedge .............. Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 03/13/2024 [. 03/07/2025 |......... 63,637 |...... 10,582,166 |.......... 166.290 [.oevveveiiiies Jevninnnns 248,820 [..vuniiiiiniinn foeeeinnnn 163,333 | cevvviie [ 163,333 |......... (ESST 0 R ERRUUUR AP KRN e 0010 ..uevnnnees
BXIITAC5 Call 166.43
03/28/2025 ............. FIA Hedge .............. Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 04/03/2024 |. 03/28/2025 |......... 44,656 |........ 7,432,156 |...uun.. 166.430 [.oovvveiiieeiies Jeviinnnns JICICIR: V(N U 110,079 | oo | 110,079 |......... (49,791 vvveeevinninns foerernnineieins e e e 0010 ..uevnnnees
BXIITAC5 Call 166.55
08/30/2024 ............. FIA Hedge .............. Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 09/06/2023 [. 08/30/2024 |......... 51,827 |........ 8,631,799 .......... 166.550 |......... LY R A R 47,130 [eeneeeeens [ 47,130 |eeennnns [CZIVZAD R R R R e 0010 ..vevnnnens
BXIITAC5 Call 167.09
08/12/2024 ............. FIA Hedge .............. Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I170UK5573 |. 08/16/2023 |. 08/12/2024 |........ 71,011 ...... 11,865,165 |.......... 167.090 |......... XTI VT PR KRR R 38,309 | .oeeeennnnn [ 38,309 |....... (QEZHCR)] FR RN R RN e 0010 ..uevnnnees
BXIITAC5 Call 167.57
07/08/2024 ............. FIA Hedge .............. Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 07/12/2023 |. 07/08/2024 |......... 52,604 |....... 8,814,857 |.......... 167.570 |......... LT 7 R R RN 1,848 | oo | 1,848 ....... [RLXJR1c1e) R FORRUUR R R, e 0010 ..uevnnnees
BXIITAC5 Call 168.91
07/29/2024 ............. FIA Hedge .............. Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 08/02/2023 |. 07/29/2024 |......... 80,375 |...... 13,576,183 ].......... 168.910 |......... AT R KR RN 8,449 | . e 8,449 1....... (V2D R FUU R R, e 0010 ..uevnnnees
BXIITAC5 Call 169.45
07/22/2024 ............. FIA Hedge .............. Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 07/26/2023 |. 07/22/2024 |......... 51,230 |....... 8,680,971].......... 169.450 |......... 214,655 |evveiiiiiiin [ [ 1,852 [eeneeeeees [ 1,852 ......... (W27 | PO ERRUUR AR RN e 0010 ..uevnnnees
BXIITAC5 Call 169.59
07/15/2024 ............. FIA Hedge .............. Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 07/19/2023 |. 07/15/2024 |......... 57,578 |........ 9,764,602(.......... 169.590 |......... 259,675 |vvveeeeiiiinins e [ [CI02 1N [T R 601 ......... (£ VA 1)) R FORRU RN R R e 0010 ..uevnnnees
BXIITAC5 Call 172.28
08/19/2024 ............. FIA Hedge .............. Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 08/23/2023 [. 08/19/2024 |......... 82,89 |...... 13,674,471].......... 164.960 |......... ECT(VIR- T FOU R RN 17,594 [ o 117,594 |....... [QLTAR<] 1<) A FORUUU R R, e 0010 ..uevnnnees
BXIITAC5 Call 172.93
08/26/2024 ............. FIA Hedge .............. Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 08/30/2023 [. 08/26/2024 |......... 66,744 |...... 11,052,004 (.......... 165.590 |......... 307,689 [.eeeiiiiiieies i foeeeiiien 81,639 [.eveeeeeees [ 81,639 [....... [RVIA V0 R FRUU R R e 0010 ..uevnnnees
BXIITAC5 Call 175.04
08/06/2024 ............. FIA Hedge .............. Exhibit 5 ... |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 08/09/2023 [. 08/06/2024 |......... 53,515 |.ouun 8,990,454 |........... 168.000 |......... AL FR KRR N LT R V) SRR R 15,112 |......... [ES728 1515 R RN AR KRR e 0010 ..vevnnnens
Rainbow Option Call Royal Bank of
01/16/2025 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [Canada ............... ES7IP3USRHIGC71XBUT1 | 01/18/2024 |. 01/16/2025 |....... 132,000 |...... 13,200,000 |.......... 100.000 |.ovvveeeneeeiinnnn foennns 1,298,880 [...oevvvvnnnninnns Jounnnn 2,005,424 | ..oovvnnnnn fennnnn 2,005,424 |......... (0GR R KRR (RN KRR e 0008 ...........
Rainbow Option Call Goldman Sachs
02/20/2025 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [International ...... W22LROWP2|HZNBBBKS28  |. 02/15/2024 |. 02/20/2025 |........ 89,000 |....... 8,900,000].......... 100.000 |.evvvveneiveinnns [ 890,000 [..ovvvvvveniinins Jeunannnn 982,017 | ... 982,017 |.......... o8V 1 S R R A e 0008 ........eee
Rainbow Option Call Bank of America,
03/20/2025 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [N.A. .....cccooeeins BATYDEB6GKMZ0031MB27  |. 03/14/2024 |. 03/20/2025 |....... 106,000 |...... 10,600,000 .......... 100.000 |.oevvvennieevinnnn fonnns 1,093,920 [ouveeiiviininnnns Joerennnnn 2,772 | e [ 942,772 |....... (ISR L)) R FORRUUU R R, e 0008 ...........
Rainbow Option Call Royal Bank of
04/17/2025 ... FIUL Hedge .. Exhibit 5 ... |Equity/Index |Canada .... . ES7IP3U3RHIGC71XBU11  |. 04/18/2024 |. 04/17/2025 |....... 120,000 |...... 12,000,000 |.......... 100.000 |.oevvvennieevinnnn fonnns 1,272,000 |... P A 1,372,185 [ .eeeeenns | 1,372,185 |........ 100,185 |. e 0008
Rainbow Option Ca Royal Bank o
05/15/2025 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [Canada ............... ES7IP3USRHIGC71XBUT1  |. 05/16/2024 |. 05/15/2025 |....... 102,000 |...... 10,200,000 |.......... 100.000 |.oevvvnnneervinnnn foreeenns 976,140 [..ennviiiiinnnes |oerennnnn 795,176 [ .evveeeees oo 795,176 |....... [ ECIUIREICT:S R FORRRUUUR R R, e 0008 ....ovvneee
Rainbow Option Call Royal Bank of
06/18/2025 ... FIUL Hedge .. Exhibit 5 ... |Equity/Index |Canada .... . ES7IP3U3RHIGC71XBU11  |. 06/20/2024 |. 06/18/2025 |....... 134,000 |...... 13,400,000 |.......... 100.000 |.oevvveeneeeiinnnn fonnns 1,302,480 |... P A 1,044,150 [.eeeeeeeens | 1,044,150 |....... (258,330)|. e 0008
Rainbow Option Ca Goldman Sachs
07/18/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [ International ...... W22LROWP2|HZNBBBKS528 ). 07/20/2023 |. 07/18/2024 |........ 97,000 |....... 9,700,000].......... 100.000|...... 1,031,110 | oo o 1,402,744 | .o [l 1,402,744 |........ TAT 164 [ oo v foiii - 0008 ...........
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STATEMENT AS OF JUNE 30, 2024 OF THE MINNESOTA 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 ltem(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)
Rainbow Option Call Bank of America,
08/15/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [N.A. .....cccooeeins BATYDEB6GKMZ0031MB27  |. 08/17/2023 |. 08/15/2024 |........ 82,000 |....... 8,200,000].......... 100.000 |...... 1,165,380 [oveeveiieieces e o 1,574,396 [..eveneens [ 1,574,39 |......... (G2 TG R E R (RN RN e 0008 ...........
Morgan Stanley &
Rainbow Option Call Co. International
09/19/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [plc «evvveirierennnes 4PQUHN3JPFGFNF3BB653  |. 09/14/2023 |. 09/19/2024 |........ 81,000 |....... 8,100,000 ]|.......... 100.000 |........ 891,810 [.eeeeeeeeeeees | oo 1,397,926 [.eeveneees fonnnne 1,397,926 |......... 604,799 [..neeeeeeneniees foeeemneeeeeennen feeeeeeeeeeieee e —_—— 0008 ...........
Rainbow Option Call Royal Bank of
10/17/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index |Canada ............... ES7IP3USRHIGC71XBUT1 |. 10/19/2023 |. 10/17/2024 |........ 90,000 |....... 9,000,000 |.......... 100.000 |...... 1,084,100 |oevveneeeeeeenen oo e 2,120,927 | .oovvvnnns fennenn 2,120,927 |......... T79,250 [.eneeeeeennneees foeemmmmeeeeeennnn foeeeeeeeemiieeee e —_—— 0008 ...........
Rainbow Option Call Royal Bank of
11/14/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [Canada ............... ES7IP3USRHIGC71XBUT1  |. 11/16/2023 |. 11/14/2024 |....... 151,000 |...... 15,100,000 |.......... 100.000 |...... 1,552,280 [-oeeeeeeeeeeees Jeeeee e oo 2,838,606 [........... [-nee. 2,838,606 |...... 1,178,210 [ Joee e o [ —_—— 0008 ...........
Rainbow Option Call Goldman Sachs
12/19/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index |International ...... W22LROWP2|HZNBBBKS528  |. 12/14/2023 |. 12/19/2024 |........ 84,000 |....... 8,400,000].......... 100.000 |......... 661,920 [.eeeeeeeeeeees | oo 1,234,099 [.oeveneee fonnnns 1,234,099 |......... 560,984 |....oeeeeeeeiiees foeeemneeeeeeenen fereeeeeeereee e —_—— 0008 ...........
SGIXECP Call 203.51
10/21/2024 ............. FIA Hedge .............. Exhibit 5 ... |Equity/Index [Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 11/01/2023 |. 10/21/2024 |.......... 4,388 |.......... 893,058 |.......... 203.506 |.......... 19,360 [eeeeeeneeeees Jeeeeeeeeeeeees foeeeennnns 44,645 | ..ooovninn [ 44,645 |......... (15,993)]- e eeeeeemes Joeeemmmmneeeeeenn [ e —_—— 0014 ..ooeeeeeees
SGIXECP Call 205.83
11/01/2024 ............. FIA Hedge .............. Exhibit 5 ... |Equity/Index [Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 11/08/2023 |. 11/01/2024 |.......... 4,604 |.......... 947,739 ). 205.833 | 24,195 | feeee e | 37,819 [ v o 37,819 |......... (17,346)[- ..o eeeeeeeeeeee e o [ —_—— 0014 ..ooeeeeeees
SGIXECP Call 206.03
10/08/2024 ............. FIA Hedge .............. Exhibit 5 ... |Equity/Index [Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 10/11/2023 |. 10/08/2024 |.......... 7,813 (........ 1,609,739|.......... 206.029 |.......... A3,751 | e [ 61,942 | ..ooovni [ 61,942 |......... (29,968)]-+ - eeeeemmnnes Joeremmmmneeeeennn fereeeeeeeeiees e —_—— 0014 ..ooeeeeeees
SGIXECP Call 206.08
11/08/2024 ............. FIA Hedge .............. Exhibit 5 ... |Equity/Index [Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 11/15/2023 |. 11/08/2024 |.......... 3,566 |.......... 734,778 1.......... 206.075 |.......... 28,013 |ueeeeeeeeeees e [ 28,791 [ o 28,791 |oueennnns (13,391 Joeremmmee e [ e —_—— 0014 ..ooeeeeeees
SGIXECP Call 207.28
05/02/2025 ......ceeu.nn FIA Hedge .............. Exhibit 5 ... |Equity/Index [Societe Generale .. 02RNE8IBXP4ROTDBPU41 |.05/08/2024 [. 05/02/2025 |.......... 4,886 |....... 1,012,766 |.......... 207.281 [ceeeeeeeeeiieeeee Jeeenins 27,302 |eeeeeeeeeeen foeeeeennnn 39,946 | ..oovvnenns fernns 39,946 |.......... 12,644 .o foeeem e e e —_—— 0014 ..ooeeeeeees
SGIXECP Call 208.1
02/14/2025 ............. FIA Hedge .............. Exhibit 5 ... |Equity/Index [Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 02/21/2024 |. 02/14/2025 |.......... 4,998 |....... 1,040,017 |.......... 208.100 [..eeeeeeenneeee Jeenninns 36,701 [coeeeeeieiieeeee Jeenins 36,082 |..covvnennn fernns 36,082 [ceuuneens [(C151°)) R FSTTUTTRRUU AEUSTRTTRRRPTRIR TP —_—— 0014 ..ooeeeeeees
SGIXECP Call 208.31
09/25/2024 ............. FIA Hedge .............. Exhibit 5 ... |Equity/Index [Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 10/04/2023 |. 09/25/2024 |.......... 4,955 |........ 1,082,236 .......... 208.312|.......... 18,214 [ e e 29,650 |..eevvnnnns fernnns 29,650 |........ (19,768)[-. e eeeeeeeeeeee Jmmmeeeeemmes foeeeeemeeeeeeeen [ —_—— 0014 ..ooeeeeeees
SGIXECP Cal |
11/18/2024 ... FIA Hedge ... Exhibit 5 ... |Equity/Index [Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 11/22/2023 |. 11/18/2024 |.... 1,894,176 ].......... 209.928 |.. ...(33,963)[. —_—— 0014
SGIXECP Cal |
05/13/2025 ............. FIA Hedge .............. Exhibit 5 ... |Equity/Index [Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 05/22/2024 |. 05/13/2025 |.......... 4,071 |.......... 855,680 |.......... 210167 [oeeeeeeeeieeeee Jeeenins 28,120 |oeeeeeeeeeeeis foeeeeenens 26,608 [....oveees forreaennnn 26,608 |........... B 87 | foeeemmeeeeeeee [ e —_—— 0014 ..ooeeeeeees
SGIXECP Cal |
11/22/2024 ... FIA Hedge ... Exhibit 5 ... |Equity/Index [Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 11/29/2023 |. 11/22/2024 |.... e 154,321 el 210.652 |.. ...(13,343)[. —_—— 0014
SGIXECP Cal |
06/05/2025 ............. FIA Hedge .............. Exhibit 5 ... |Equity/Index [Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 06/12/2024 |. 06/05/2025 |.......... 6,661 |....... 1,406,737 .......... 211190 [ Jeeeeins L7V 7(V) O FEPT 40,969 | ..oovvvnnns fornnns 40,969 |.......... (1,101 eeeeee Jmmee e eemmees foeeeemeeeeeeeeee [ —_—— 0014 ..ooeeeeeees
SGIXECP Cal |
04/07/2025 ... FIA Hedge ... Exhibit 5 ... |Equity/Index [Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 04/17/2024 |.04/07/2025 |.... ....638,035].......... 211.817|.. ..6,360 |. —_—— 0014
SGIXECP Cal |
11/29/2024 ............. FIA Hedge .............. Exhibit 5 ... |Equity/Index [Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 12/06/2023 |. 11/27/2024 |.......... P74 558,036 |.......... 212.892 ..o 18,754 [ e foreeeeeen 9,891 |.evvinne [ 9,891 |.......... (9,354)]ceveeeeeeeemee [ e fe —_—— 0014 ..ooeeeeeees
SGIXECP Call 213.14
12/06/2024 ............. FIA Hedge .............. Exhibit 5 ... |Equity/Index [Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 12/13/2023 |. 12/06/2024 |.......... 3,420 |eeunnnnn. 729,036 |.......... 213142 ... 20,835 |.eeeeeeeenees Jeeeeeene e feeeeees 12,783 [ e o 12,753 |......... (12,043)]- e Joeeemmmneeeeeeen [ e —_—— 0014 ..ooeeeeeees
SGIXECP Call 213.3
09/05/2024 ............. FIA Hedge .............. Exhibit 5 ... |Equity/Index [Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 09/20/2023 |. 09/05/2024 |.......... PR TR 612,728 1.......... 213.303 |.......... 12,091 [oeeeeeeeeee e foeeeeeeen TAR2 i e 7,142 ......... (11,855)[- e eeeee Jmmmeeeeemnes o [ —_—— 0014 ..ooeeeeeees
SGIXECP Call 214.04
06/18/2025 ............. FIA Hedge .............. Exhibit 5 ... |Equity/Index [Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 06/26/2024 |.06/18/2025 |.......... 2,981 | 638,082[.......... 214,045 | [ 15,321 [oeeeeeeeeeeeees foeeeeennns 14,650 [.ooeeeeeens foeeennnnns 14,650 |............ (74D FPUU IR FEUSTRRTRRRRTRT TR —_—— 0014 ..ooeeeeeees
SGIXECP Call 214.22
03/21/2025 ............. FIA Hedge .............. Exhibit 5 ... |Equity/Index [Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 04/03/2024 |. 03/21/2025 |.......... 3,909 |oeeunnnnnn 837,458 1.......... 214219 | [ 18,299 [oeeeeeeeeeeies foeeeeennns 16,363 [..neeeeins foeeennnnns 16,363 |.......... (1,986)]-+ e eeeemmmnees foeeemmmeeeeeemnnn feeeeeeeeimiieeees e —_—— 0014 ..ooeeeeeees
SGIXECP Call 214.64
01/24/2025 ............. FIA Hedge .............. Exhibit 5 ... |Equity/Index [Societe Generale .. 02RNE8IBXP4ROTDBPU41 |.01/31/2024 |. 01/24/2025 |.......... 2,582 |oueeennnnn 554,140 |.......... 214,643 | [ 15,001 [oeeeeieeeeeeeeee foeeeeees 9,135 | eeviiiee [ 9,135 |eveeennns (5,956)- - eeeeeemmnees feermmmmneeeeemnnn forreeeeeiniieeee e —_—— 0014 ..ooeeeeeees
SGIXECP Cal | 214.67
03/04/2025 ............. FIA Hedge .............. Exhibit 5 ... |Equity/Index [Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 03/13/2024 |. 03/04/2025 |.......... 3,906 |.......... 838,439 |.......... 214,670 [oeeeeeeeeieeeee |eeenens 20,459 |.eeeeeeeeeies o 15,088 [.eveeveenn foeeennnnns 15,088 |.......... (5,871 e neeeeeememees Jeeemmmeeeeeemnnn feeeeeeeceeeees e —_—— 0014 ..ooeeeeeees
SGIXECP Call 214.88
01/17/2025 ............. FIA Hedge .............. Exhibit 5 ... |Equity/Index [Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 01/24/2024 |.01/17/2025 |.......... 2,932 e 630,105(.......... 214.884 .o [ 14,702 [ [ 9,889 |..evvenn feeieeene 9,889 |.......... (4,813)]ceeeeeeeeiees Joeemmmneeeeeeennn feeeeeeeeeees e —_—— 0014 ..ooeeeeeees
SGIXECP Call 215.68
01/08/2025 ............. FIA Hedge .............. Exhibit 5 ... |Equity/Index [Societe Generale .. 02RNE8IBXP4ROTDBPU41 |.01/10/2024 |.01/03/2025 |.......... 6,877 ........ 1,483,256 |.......... PALTCYEN IO 37,060 [eeeeeeenieeeee Jeennins 20,184 [.eveeeeens o 20,184 |........ (16,876)]ccvvveeeeeemenn foreeeeeemeeeeee e foeeees —_—— 0014 ..ooeeeeeees
SGIXECP Call 217.11
12/17/2024 ............. FIA Hedge .............. Exhibit 5 ... |Equity/Index [Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 12/20/2023 |. 12/17/2024 |.......... 3,418 |o.eeennnen 742,127 |.......... FAVAR R 17,081 oo e s VA1) I 7,761 ... (10,455)]|.ceeeeeeeenes Joeeemmmeeeeeeeen [ e —_—— 0014 ..ooeeeeeees
SGIXECP Call 217.15
01/31/2025 ...cooeeenes FIA Hedge .............. Exhibit 5 ... |Equity/Index [Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 02/07/2024 |. 01/31/2025 |.......... 3,164).......... 687,021.......... 207146 | | 13,439 | oo 8476 [ i |oeeeeennnns 8,476 |.......... (4,963)]- .- eeeeemnmnaes foormmmnmnneeeennns foennererrnnianres foernnnaeeeeanans — .. 0014 ...eenees
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STATEMENT AS OF JUNE 30, 2024 OF THE MINNESOTA 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)
SGIXECP Cal | 217.82
12/27/2024 ............. FIA Hedge .............. Exhibit 5 ... |Equity/Index [Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 01/03/2024 |. 12/27/2024 |.......... 3,362 |cuuunnnnnn 732,361 .......... AT 7 F AR LT PO F 7,287 | eeeeneeees foeeeeenn 7,287 e (W41 S EPTTR [ RN e 0014 ...ooeennnns
SGIXECP Cal | 218.28
07/02/2024 ............. FIA Hedge .............. Exhibit 5 ... |Equity/Index [Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 07/12/2023 |. 07/02/2024 |.......... 3,200 |cuvunnnnnn 698,489 1.......... 218.275 e 0014 ...ooeennnns
SGIXECP Cal | 218.53
07/26/2024 ... FIA Hedge ... Exhibit 5 ... |Equity/Index [Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 08/02/2023 |. 07/26/2024 |......... 11,527 |........ 2,518,955 |.......... 218.529|.. e 0014
SGIXECP Call 2
07/12/2024 ............. FIA Hedge .............. Exhibit 5 ... |Equity/Index [Societe Generale .. 02RNE8IBXP4ROTDBPU41 |.07/12/2023 |.07/12/2024 |..........2,456 |.......... 542,133 .cevnnnnns 220.730 e 0014 ...ooeennnns
SGIXECP Cal | 226.69
08/12/2024 ... FIA Hedge ... Exhibit 5 ... |Equity/Index [Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 08/23/2023 |. 08/12/2024 |.... 2 707,022, 215.845 |.. ...(12,904)]. e 0014
SGIXECP Call 2
08/05/2024 ............. FIA Hedge .............. Exhibit 5 ... |Equity/Index [Societe Generale .. 02RNE8IBXP4ROTDBPU41 |. 08/09/2023 |. 08/05/2024 |.......... 8,743 |........ 1,804,546 |.......... 216.698 |.......... 48,931 [oeeeiiiiiiiinns [ [ [IE K ) S 5,793 |oeuuennns [ECT L)) O RPPUUTR PR RN e 0014 ...ooeennnns
SP5LVI Call 10035.13 Wells Fargo Bank,
12/19/2024 ... FIUL Hedge .. Exhibit 5 ... |Equity/Index [N.A. ... .. KB1H1DSPRFMYMCUFXTO9 . 12/14/2023 |. 12/19/2024 |.... 9,765,000 ....... 10035.130 [vvueenn26,516 |ooeveeenneeciinnn oo |oee..809,488 | e ....809,488 |..........65,033 |. e 0002
SP5LVI Call 1
01/15/2025 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 01/18/2024 |. 01/16/2025 |.......... 1,282 |...... 12,645,000 ....... 10099.710 [.ovvvveieieeees Jovnennnn 907,911 [oeveiiiiiiiiens o 1,060,689 |....cevvnnn [onnnnn 1,060,689 |......... LSV R FORU RN R R e 0002 .oovvvnnnnne
SP5LVI Call 10135.37 Wells Fargo Bank,
04/16/2025 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [N.A. .....cccooeeins KB1H1DSPRFMYMCUFXTO9  |. 04/18/2024 |. 04/17/2025 |............ 968 |....... 9,810,000|....... 10135.370 [euveeiiviininnnns foevennnnn VLT T) PR R 974,062 [.evvuneenns o 974,062 |......... VA VN R AU R R, e 0002 .oovvvnnnnne
SP5LVI Call 10201.84 Wells Fargo Bank,
02/20/2025 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [N.A. .....cccooeeins KB1H1DSPRFMYMCUFXT09  |. 02/15/2024 |. 02/20/2025 |............ 860 |....... 8,775,000|....... 10201.840 [..oovvvveeneeeens Jevnennnnd 659,880 [.....covvvvrnnnnns foerennnnn 721,621 [.eveeeeens o 721,621 |.......... (R Z:IVIN R FO R R R e 0002 .oovvvnnnnns
SP5LVI Call 10233.91 Wells Fargo Bank,
07/17/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [N.A. .....cccooeiins KB1H1DSPRFMYMCUFXTO9  |. 07/20/2023 |. 07/18/2024 |.......... 3,118 (...... 31,905,000 ....... 10233.910 |...... 2,456,685 [....ooeivvninnes | o 856,647 [...eoeeeens [oernnn 856,647 |....... (R TL10)) R FORRUUU R R, e 0002 .oovvvnnnnne
SP5LVI Call 10385.63 Royal Bank of
03/19/2025 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [Canada ............... ES7IP3USRHIGC71XBUT1  |. 03/14/2024 |. 03/20/2025 |.......... 1,343 |...... 13,950,000 {....... 10885.630 [ovvvunvevvinnnnns Joeeens 1,085,310 [.ooevveeiennienns Jovnenn 1,016,872 | .ceeeenenn [ennnn 1,016,872 |......... [(CITREC1<)) R AU RN R, e 0002 .oovvvnnnnne
SP5LVI Call 10569.67 Goldman Sachs
06/18/2025 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [International ...... W22LROWP2|HZNBBBKS28  |. 06/27/2024 |. 06/18/2025 |.............. 76 |.......... 800,000]....... 10569.670 |...ocvvvenvevienn foeeees 56,350 |.evvveniiiiiinnnns foereiinnnn 59,208 | .ceeeiinn [ 59,298 |.....uunnns 2,98 |oveeeiiiiinins e e e 0002 .oovvvnnnnne
SP5LVI Call 10569.67 Wells Fargo Bank,
06/18/2025 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [N.A. .....cccoeeeins KB1H1DSPRFMYMCUFXTO9  |. 06/20/2024 |. 06/18/2025 |............ 851 [....... 9,000,000]....... 10569.670 [....ccvvvenveenens founnnnns 671,400 [..oovvvenneiinins [ 667,106 |...ccevvvnn |ornnnnns 667,106 |.......... (4,208)]. v oo e [ e 0002 .oovvvnnnnns
SP5LVI Call 10614.2
05/15/2025 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 05/16/2024 . 05/15/2025 |............ 873 |....... 9,270,000 ....... 10614.200 [...oevvveeneeeens fevnennnn 683,199 [o.vneiiiiiiinns foeeeinnnn 597,153 | eeeeeeie [ 597,153 |........ [RELTN0ZIC)) R AR R R e 0002 .oovvvnnnnne
SP5LVI Call 10614.2 Goldman Sachs
05/15/2025 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index |International ...... W22LROWP2|HZNBBBKS528  |. 05/24/2024 |. 05/15/2025 |.............. KL . 400,000|....... 10614.200 |..covvvenneeiinns foeeees PSR VK PO RN 25,763 | .eevevnnnnn [ 25,763 [cuuniiiinnnnn L1108 R R N RN e 0002 .oovvvnnnnne
SP5LVI Call 9398.81
10/17/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 10/19/2023 |. 10/17/2024 |.......... 1,044 (....... 9,810,000]......... 9398.810 [......... 832,869 |...unnieiiiiiinns [oereiniieeeeinnn fees 1,280,645 [...ccceenns o 1,280,645 |......... 103,538 [.vveeeviiiiees Jeeneeeereiiins foerrviiins e e 0002 .oovvvnnnnne
SP5LVI Call 9736.23
11/14/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [BNP Paribas ........ ROMUWSFPUBMPROBKSP83 | 11/16/2023 |. 11/14/2024 |............ 980 [........ 9,540,000 ......... 9736.230 |......... AL:TRCICYH RN FORRRRR R 977,241 | eveeee [ 977,241 |eevenns <Y R FORURR R R, e 0002 .oovvvnnnnne
SP5LVI Call 9803.88 Vel Is Fargo Bank,
08/14/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [N.A. .....cccooeeins KB1H1DSPRFMYMCUFXTO9  |. 08/17/2023 |. 08/15/2024 |............ 79 |....... 7,805,000]......... 9803.880 |........ (SRR T R RPN RN 571,011 oot | 571,011 [.......... [RE551515)) R AU KRR R, e 0002 .oovvvnnnnne
SP5LVI Call 9897.13 Royal Bank of
09/19/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [Canada ............... ES7IP3USRHIGC71XBUT1 | 09/14/2023 |. 09/19/2024 |............ 878 |....... 8,685,000]......... 9897.130 |........ [S7E T 7/ AR FOPRRPRR RPN 612,13 [ [ 612,113 |......... [T O EUUR TP N e 0002 .oovvvnnnnne
Morgan Stanley &
SPPRISNE Call 5409.32 Co. International
10/15/2026 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [plc «evvveirierennne 4PQUHN3JPFGFNF3BB653  |. 04/24/2024 |. 10/15/2026 |.......... 1,257 |....... 6,800,000 |......... 5409.320 |..eevveeeeeeeenen fereeeees 380,508 [....coeeeemennaes foeeennnnn 498,969 | ...ovvnnnns fernnnnns 498,969 |........ 118,460 oo [ e e —_—— 0007 wevennneees
SPPRISME Call 5409.32
10/17/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index BNP Paribas ........ ROMUWSFPUBMPROBKSP83 | 10/19/2023 |. 10/17/2024 |......... 29,190 |..... 157,900,000 |......... 5409.320 |...... 3,805,390 [-euueeeeennieees foeeenneeeeeeeenn s 10,040,174 |....cevvne |- 10,040,174 |...... 3,384,477 | foeeeeeeeece [ e —_—— 0007 wevennneees
SPPRISNE Call 5409.32 Goldman Sachs
10/17/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index |International ...... W22LROWP2|HZNBBBKS528  |. 11/03/2023 |. 10/17/2024 |........ 17,119 |...... 92,600,000 |......... 5409.320 |...... 2,152,817 |oeeeeeeeeeeees e [ 5,888,031 [...ccoeeees fonnnee 5,888,031 |...... 1,984,817 [ [ e [ —_—— 0007 wevennneees
Morgan Stanley &
SPPRISNE Cal | 5456.12 Co. International
11/14/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [plc .ccovvviirrinnnnn 4PQUHN3JPFGFNF3BB653 | 11/16/2023 |. 11/14/2024 |......... 16,963 |...... 92,500,000 ......... 5456.120 |...... 2,257,000 [veenererininnens foevrnnnneeeeennn oo 5,128,561 [..eeeeeeenn [ 5,128,561 |...... L I0LCT) R KUY R R, e 0007 wevennnnens
Morgan Stanley &
SPPRISNE Call 5456.12 Co. International
11/14/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [plc «eevveirierennne 4PQUHN3JPFGFNF3BBE53  |. 11/27/2023 |. 11/14/2024 |.......... 9,219 |...... 50,300,000 |......... 5456.120 |...... 1,257,152 [ | oo 2,788,828 [...eueeees fonnnns 2,788,828 |......... 929,438 |.eeeeeeeeeeee [ e e —_—— 0007 .eeenneeees
Morgan Stanley &
SPPRISNE Cal | 5456.12 Co. International
11/19/2026 ... FIUL Hedge .. Exhibit 5 ... |Equity/Index [plc .. 4PQUHN3JPFGFNF3BB653  |. 04/24/2024 |. 11/19/2026 |.... 3,200,000{......... 5456.120 |.. ...216,346 | ... ....216,346 |..........52,001 |. - 0007
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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)
Morgan Stanley &
SPPRISNE Call 5464.03 Co. International
10/16/2025 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [plc «eovveirierennnes 4PQUHN3JPFGFNF3BBE53  |. 04/24/2024 |. 10/16/2025 |............ 650 |........ 3,550,000 ......... 5464.030 |..eevvveeeeeennnn fereeeees 151,556 [.oeeeeeeieeeees Jeninns ATV (R I 214,687 |.......... 63,130 [oeeeeeeeeeeeee Jene e oo e —_—— 0007 wevennneees
Morgan Stanley &
SPPRISNE Cal | Co. International
03/19/2026 ... FIUL Hedge .. Exhibit 5 ... |Equity/Index [plc .. 4PQUHN3JPFGFNF3BB653  |. 04/24/2024 |. 03/19/2026 |.... 1,750,000 |......... 5565.710 |.. ....87,899 ... e 0007
SPPRISNE Cal | Goldman Sachs
04/15/2027 .....ouue.. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [International ...... W22LROWP2HZNBBBKS528 | 04/25/2024 |. 04/15/2027 |............ 467 |....... 2,600,000]......... 5565.890 |...evvvvnniiiinnn foeenenes 109,118 | o 147,262 e 0007 wevennnnens
Morgan Stanley &
SPPRISNE Call 5565.89 Co. International
04/15/2027 ..ccvvunennn. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [plc «eovveiiiernnnne 4PQUHN3JPFGFNF3BB653  |. 04/18/2024 |. 04/15/2027 |.......... 1,042 (....... 5,800,000 |......... 5565.890 |oevvveneeeennnn fereeeees 235,480 |.eeeenneeeeeenenn foreeeees 328,508 [..eounveees foereennnn 328,508 |.......... 93,028 |.evveeeeeemnns foeeeemmneeeeennn [ e —_—— 0007 wevennneees
SPPRISNE Call 5565.89 Goldman Sachs
04/17/2025 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index |International ...... W22LROWP2|HZNBBBKS528  |. 04/25/2024 |. 04/17/2025 |.......... 7,228 |...... 40,200,000 |......... 5565.890 [.eevvvnnneeeennnn fenns 1,083,477 [oeeeeeeeeeeeee | 1,707,258 [ ..oeeeennn o 1,707,258 |........ 673,781 [oeeeeeeeeeeeeeenn feeeeeeeeeeeee Joeemeeeeeeeee foeeeeees —_—— 0007 wevennneees
Morgan Stanley &
SPPRISNE Cal | 5565.89 Co. International
04/17/2025 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [plc ..covvvviiirinnnnn 4PQUHN3JPFGFNF3BB653 | 04/18/2024 |. 04/17/2025 |......... 24,345 |..... 135,500,000 |......... 5565.890 |...cevvnniiiiinnn fennns 3,269,615 |..uvvnniiiiiinnn o 5,754,563 | ..oevvnnnnn [eunnnn 5,754,563 |...... 2,484,948 |..eveniiiiiinin feere [ e 0007 wevennnnens
Morgan Stanley &
SPPRISME Call 5571.95 Co. International
11/20/2025 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [plc «evvreirierennne 4PQUHN3JPFGFNF3BBE53  |. 04/24/2024 |. 11/20/2025 |............ 745 |....... 4,150,000 ......... 5571.950 |eevveeneeeeeennn fereeeees 134,519 |oeeeeeeeciiees oo 195,259 | .ovvvvenns fernens 195,259 |.......... 60,740 [oeeeeeeeeeeee e oo e —_—— 0007 wevennneees
Morgan Stanley &
SPPRISNE Cal | 5574.13 Co. International
12/17/202%6 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [plc ..covvviiiinnnnnn 4PQUHN3JPFGFNF3BBE53 | 04/24/2024 |. 12/17/2026 |............ 655 |....... 3,650,000 ......... [TZ KV R 146,835 [.oovieiieeeies Jvieenns 196,984 [..eeeeeeeen [oenns 196,984 |.......... FSTV R L VN ) R R A, e 0007 wevennnnens
SPPRISNE Cal | 5574.13 Goldman Sachs
12/19/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [International ...... W22LROWP2|HZNBBBKS28  |. 12/26/2023 |. 12/19/2024 |.......... 7,230 |...... 40,300,000 |......... 5574.130 |...... 1,069,060 |.oevvvennervevnnnn fooniiiiiiiins Joenees 1,518,193 [..oeeeeeiis | 1,618,193 [......... 492,260 |.oevvveneeniiinnn oo e [ e 0007 wevennnnens
SPPRISNE Cal | 5574.13 Royal Bank of
12/19/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [Canada ............... ES7IP3USRHIGCT1XBUTT | 12/14/2023 |. 12/19/2024 |......... 21,295 |..... 118,700,000 |......... 5574.130 |...... 2,920,020 [eeenieerininees foevrnnninneeeennn foes 4,471,699 | .coovnnnnns [ennnnn 4,471,699 |...... 1,449,907 [ovvvniiiiininnns Joevennnneeeeenens o v e 0007 wevennnnens
Morgan Stanley &
SPPRISNE Cal | Co. International
01/14/2027 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [plc «evvreirierennne 4PQUHN3JPFGFNF3BBE53  |. 04/24/2024 |. 01/14/2027 |.......... 1,076 |....... 6,000,000 |......... 5577.290 |eevveneeeeeenen fereeeees 282,268 oo [ 324,328 |.ccovvnn [ 324,328 |.......... 82,060 [..oeeeeeeneeeee Jenneeeeeenns e e —_—— 0007 weeennneees
SPPRISNE Cal | Goldman Sachs
01/16/2025 ... FIUL Hedge .. Exhibit 5 ... |Equity/Index |International ...... W22LROWP2|HZNBBBKS528 | 01/18/2024 |. 01/16/2025 |......... 22,717 |..... 126,700,000 |......... 5577.290 |.eeveeeeeeeeennn fens 3,104,150 |... J IO 4,837,274 | ..covvvnn fennnnn 4,837,274 |...... 1,733,124 |. —_—— 0007
SPPRISNE Cal | Royal Bank of
01/16/2025 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [Canada ............... ES7IP3USRHIGC71XBUT1 | 01/26/2024 |. 01/16/2025 |.......... 3,586 |...... 20,000,000 |......... 5577.290 |eeeeeneeeeeneen fereeeees 569,896 |....ceeverrennans freeennnnn 763,579 [.evveneeees e 763,579 |-t 193,683 [ eeeeeeeeeeeee Jemmee e e [ —_—— 0007 wevennneees
Morgan Stanley &
SPPRISME Call 5583.71 Co. International
12/18/2025 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [plc ..oovvvririinnnnn 4PQUHN3JPFGFNF3BBE53 | 04/24/2024 |. 12/18/2025 |............ 367 |....... 2,050,000 ......... 5583.710 [cevveniiviininn foeeeeinnnn (ST PO RPN 94,858 | .oovvvnnnn [ 94,858 |.......... 29,284 |oevveieiiiini foeeeeii e e 0007 wevennnnens
Morgan Stanley &
SPPRISME Call 5588.98 Co. International
05/14/2026 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [plc «evvveirierennne 4PQUHN3JPFGFNF3BB653  |. 04/24/2024 |. 05/14/2026 |.......... 1,172 ....... 6,550,000 ......... 5588.980 [...neeeeeeninaes foeeeennnn 226,948 |.eeeeeeeeeeenenn [ 318,532 | .oevvvii [ernns 318,532 |evuennnns 91,584 | e [ e —_—— 0007 wevennneees
Morgan Stanley &
SPPRISNE Call 5595.28 Co. International
01/15/2026 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [plc .ccovvviirrinnnnn 4PQUHN3JPFGFNF3BBE53 | 04/24/2024 |. 01/15/2026 |............ 509 |....... 2,850,000 ......... 5595.280 |...evvvnnneiiiinnn foreeeees e ReXc 72 FO RPN 129,798 [.eveneeeees o 129,798 |.......... 39,865 |..vvvnniriiinnin foerrriiiniiins e e 0007 wevennnnens
Morgan Stanley &
SPPRISNE Call 5601.84 Co. International
04/16/2026 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [plc «eovveirierennnee 4PQUHN3JPFGFNF3BBE53 | 04/24/2024 |. 04/16/2026 |............ 678 |....... 3,800,000 |......... 5601.840 [..eeeeeeenenes foeeeennnn 125,142 | oo 177,324 (.o o 177,324 |.......... 52,182 | foeeeeeeeeeee [ e —_—— 0007 wevennneees
Morgan Stanley &
SPPRISNE Call 5604.38 Co. International
09/18/2025 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [plc ..covvviiiirnnnnnn 4PQUHN3JPFGFNF3BBE53 | 04/24/2024 |. 09/18/2025 |............ 366 |....... 2,050,000 ......... 5604.380 |.vvunniiiiinnnnns foreeennnnn ST 11 R FP, 85,619 e 0007 wevennnnens
Morgan Stanley &
SPPRISNE Call 5615.79 Co. International
08/15/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [plc «evvveirierennne 4PQUHN3JPFGFNF3BB653  |. 08/17/2023 |. 08/15/2024 |........ 16,062 |...... 90,200,000 |......... 5615.790 [...... 2,191,860 [.eeeeeneeeeeeen [ oo 2,366,696 [......oeees fonnnnn 2,366,696 |......... 809,031 [..eeeeeeeeiiiees foeemmmieeeeeemnnn feeeeeeeeeniee e e —_—— 0007 weeennneees
Morgan Stanley &
SPPRISNE Call 5615.79 Co. International
08/20/2026 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [plc ..coovviiirinnnn 4PQUHN3JPFGFNF3BB653 | 04/24/2024 |. 08/20/2026 |............ 677 |....... 3,800,000]......... 5615.790 [cevvnniviinnnnnns Joerennnnn 131,083 [ Jviennns 180,562 [.evnneeeees oo 180,562 |.......... 49,479 |vvveeieiiiin foeeeiinc e e 0007 wevennenens
Morgan Stanley &
SPPRISNE Call 5634.6 Co. International
02/19/2026 ......enennes FIUL Hedge ............. Exhibit 5 ... |Equity/Index [plc .oevvuiiiieinnnnan 4PQUHN3JPFGFNF3BBE53  |. 04/24/2024 |. 02/19/2026 |............ 275 ]....... 1,550,000]......... 5634.600 |....uiiieiiinnes fooreeennns 44,916 |.eeveeeieeiiis [ 65,066 [...oooviiie foeriaenns 65,066 |[.......... 20,150 [.eieiiiiieeneee Jrnneeeeeeeies o fee s — .. 0007 .eeennneees
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2 4 5 6 7 8 9 10 11 12 13 14 15 16 19 20 21 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Hedge
Hedged, Price, of Un- Un- Current | Adjustment Effectiveness
Used for Type(s) Date of Rate or discounted | discounted Book/ Year's to Carrying at Inception
Income of Maturity | Number Index Premium Premium Current Adjusted (Amorti- Value of and at
Generation Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying zation)/ Hedged Potential Quarter-end
or Replicated (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value Accretion ltem Exposure (b)
Morgan Stanley &
SPPRISNE Call 5638.35 Co. International
FIUL Hedge ............. Equity/Index |plCc weovreeeernnnnnnns 4PQUHN3JPFGFNF3BBE53  |. 04/24/2024 |.07/17/2025 |............ 346 |....... 1,950,000 ......... 5638.350 [..eevvvnneeeeennn foaeeeeeens 5,472 | o TO717 | oo feeees T0,717 [oeeeeeeen 25,285 | Joeeeeeeeeeeeenn [ e [ 000007
Morgan Stanley &
Co. International
FIUL Hedge .. . |Equity/Index [plc .. 4PQUHN3JPFGFNF3BB653  |. 04/24/2024 |. 06/20/2025 |.... 2,700,000 ]......... 5660.750 |..
Morgan Stanley
Co. International
FIUL Hedge ............. . |Equity/Index [plc .ooervrrnnneaens 4PQUHN3JPFGFNF3BBE53 | 04/24/2024 |. 02/18/2027 |............ 909 |....... 5,150,000 ........ 5666.680 [....eevvenneeeeen Jornenns 172,949 | oo 234,354 [.oeeniiiins oo 284,354 |..eeenn i 81,405 [ e o | | ] 0007
Morgan Stanley &
Co. International
FIUL Hedge ............. . |Equity/Index [plc .ooovvvrnnnnnnnns 4PQUHN3JPFGFNF3BB653 | 02/15/2024 |. 02/20/2025 |......... 22,041 124,900,000 |........ 5666.680 [......ccvvnveiies Jeunnnn 3,060,050 [...covvvvrennninns funnnn 3,548,702 | ..ccvvnnnnn [ennnns 3,548,702 |......... 488,652 |..ooovvnneiniinnn [ i [ = 0007
Morgan Stanley &
Co. International
FIUL Hedge ............. . |Equity/Index [plc .oovevrrnnnneens 4PQUHN3JPFGFNF3BBE53  |. 02/26/2024 |. 02/20/2025 |.......... 1,818 10,300,000 |........ 5666.680 [....eevvenneeeeen Jounnannns 256,058 [....oeeeeeeenaes foeeennnnn 202,647 | .oeviiii [ 292,647 |.uuueee 36,589 [ fee s e e | = 0007
Morgan Stanley &
Co. International
FIUL Hedge ............. . |Equity/Index [plc .ooovvvrnnnnnnnns 4PQUHN3JPFGFNF3BBE53 | 04/24/2024 |. 09/17/2026 |............ 697 [........ 3,950,000 ........ 5671.180 [.ooevvvevneiieees Jevninnnns 120,885 [.iiviiiiinns 167,631 |........... 167,631 |.oeeeennn 86,746 [ e [ e | 0007
Goldman Sachs
FIUL Hedge ............. . |Equity/Index | International ...... W22LROWP2|HZNBBBKS528 | 09/20/2023 |. 09/19/2024 |......... 10,351 58,700,000 |........ 5671.180 |...... L VAT Y(VN RO FP RN 1,210,242 [ ceveeneennn [ 1,210,242 [.........361, 115 |eeeniiiiiiies [ e e [= [ 0007 L
Morgan Stanley &
Co. International
FIUL Hedge ............. . |Equity/Index [plc .ooevvrrnenneeens 4PQUHN3JPFGFNF3BB653  |. 09/14/2023 |. 09/19/2024 |........ 16,381 92,900,000 |........ 5671.180 |...... 2,266,760 [.oeeeeenneeeeenn [oeeneeeeeeeeies foeees 1,915,357 [.evvenenes s 1,915,357 [.eee et 571,590 |oeeeeeeeeees foeeeeee e [ e [ {0007
Morgan Stanley &
Co. International
FIUL Hedge ............. . |Equity/Index [plc .ooovvvrnnnnnnnns 4PQUHN3JPFGFNF3BB653 | 04/24/2024 |. 03/20/2025 |............. 344 1....... 1,950,000 ......... LS YA T 51V A RN ST F RN 55,614 | ceeeinis [ 85,614 |.ueeei i 22,570 [ [ e [ = 0007
Morgan Stanley &
Co. International
FIUL Hedge ............. . |Equity/Index |plc .ooevvrrnenneens 4PQUHN3JPFGFNF3BBE53 | 04/24/2024 |. 04/17/2025 |............ 44 ........ 2,350,000 ......... 5682.800 [-...eeeeeeeenns foeeeennnnn 40,741 [ooeeeeeieeeees s 67,427 [.eveeeees o 67,427 |uee e 26,886 |oeeeeeeeeeeeenen feeeeeeeeneeees Jeeeeeeeeeeeee foeeeee = 0007
Morgan Stanley &
Co. International
FIUL Hedge ............. . |Equity/Index [plc .ooovvvrnnnnnnnns 4PQUHN3JPFGFNF3BB653 | 04/24/2024 |. 05/15/2025 |............. 554 |....... 3,150,000 ......... 5685.060 |...vvuiiviinnnnns forreiinnnn 56,783 [ceiiviiininiens e 92,578 | .oeeeriin [ 92,578 |cuueeeenn 35,795 | [ i [ = 0007
Goldman Sachs
FIUL Hedge ............. . |Equity/Index | International ...... W22LROWP2HZNBBBK528  |. 05/24/2024 |. 05/15/2025 |............ 421]....... 2,400,000 ......... (VS TE VN FO RN L7011 FO RN 66,038 [..eoeeeees o 66,038 [......eeua 14,083 |oeeeeniiiiiiinns foereeiiinnneceens e e [== 1000007 L
Morgan Stanley &
Co. International
FIUL Hedge ............. . |Equity/Index [plc .ooeevrrnnnneeens 4PQUHN3JPFGFNF3BBE53  |. 05/16/2024 |. 05/15/2025 |......... 26,982 153,900,000 |......... 5703.780 |eeeeeeeeeenias foeees 3,801,330 [ceeeeiieieeees Jenee 4,288,717 | oo [ 4,284,717 e 833,387 e [ e [ = 0007
Goldman Sachs
FIUL Hedge ............. . |Equity/Index | International ...... W22LROWP2|HZNBBBK528  |. 05/24/2024 |. 05/20/2027 |............ 263 |....... 1,500,000 ......... 5703.780 |-eeveeeeeeennns foeeeennnnn 55,327 |eeeeeeeeeenens foeeeeennnn 65,303 |..covvnnnnn fernns 65,303 [eeneeeeeen 9,977 e [ e foeee = 0007
Royal Bank of
FIUL Hedge ............. . |Equity/Index |Canada ............... ES7IP3USRHIGC71XBUT1 | 05/16/2024 |. 05/20/2027 |............ 894 |.......5,100,000......... 5703.780 [eveeeeeeennnaes foeeennnnn 212,160 [oveeeeeeennnees foeeennnnn 222,031 | ceeeevin fernees 222,031 |eveee s 9,871 [ [ e oo | = 0007
Morgan Stanley &
Co. International
FIUL Hedge ............. . |Equity/Index [plc .ooovvvrnnnnnnnns 4PQUHN3JPFGFNF3BB653  |. 04/24/2024 |. 03/18/2027 |.......... 1,008 |....... 5,750,000 |......... 5706.280 [..vvnnivvirnnnnns Joerennnnn 179,072 [ Jeviins 283,273 | oo [ 243,273 |.oeeeennn 84,201 [ i [ e | 0007
Goldman Sachs
FIUL Hedge ............. . |Equity/Index | International ...... W22LROWP2|HZNBBBKS528  |. 03/14/2024 |. 03/20/2025 |......... 24,920 142,200,000 |......... 5706.280 |..evuniviiinnnnns foeeens 3,483,900 |..evvnnriiiinnnnns foeees 3,601,237 [.evenneeees [ 3,601,237 |o.eee o 117,337 | e i [ = 0007
Morgan Stanley &
Co. International
FIUL Hedge ............. . |Equity/Index [plc .ooeevrrnenneens 4PQUHN3JPFGFNF3BB653  |. 03/22/2024 |. 03/20/2025 |.......... 5,135 29,300,000 ......... 5706.280 [eenueeeeennnnes foeeeennnnd 828,566 |......ccevrnnnaans feeennnnn 742,027 [eeveeenes o 742,027 |- (86,538)] e eeeeeeeeeeeenn feeeeeeeenieeee feeeeeeee e oo | = 0007
Morgan Stanley &
Co. International
FIUL Hedge .. . |Equity/Index [plc .. 4PQUHN3JPFGFNF3BB653  |. 04/24/2024 |.06/18/2026 |.... LA 2,450,000 ......... 5709.720 |.. ....90,85 | ...
Morgan Stanley
Co. International
FIUL Hedge ............. . |Equity/Index [plc .ooeevrrnnnneens 4PQUHN3JPFGFNF3BBE53 | 04/24/2024 |. 08/14/2025 |............ 569 |........ 3,250,000 ......... 5714.160 |-eeeeeeeeienies foeeeeennnn 60,357 [ceeeeeeeeeieeeee Jeenins 95,257 | .evvvvnnnns fernens 95,257 |.eevenenn 34,900 [onneeiiiiieeee Jenneeeeeen foeeeeeee e [ | 0007
Morgan Stanley &
Co. International
FIUL Hedge ............. . |Equity/Index |plc ..oovvvvunnnnnnns 4PQUHN3JPFGFNF3BBE53  |. 04/24/2024 |.07/16/2026 |............ 916 |........ 5,250,000{......... 5734.280 |..oevvvnniiiiinnn foeninns 130,804 [...ooiviinnnnnnnns 186,138 ]........... 186,138 |.....evn. 55,334 | v [ e [ 0 10007 e
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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 ltem(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)
SPPRISNE Call 5734.28
07/18/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 07/20/2023 |. 07/18/2024 |.......... 9,783 |...... 56,100,000 |......... 5734.280 |...... 1,363,230 [ooeeiiiiiiiiees e o 434,889 | ... 434,889 |......... ((7:722)) RN [P RPN RN e 0007 wevennnnens
SPPRISNE Call 5734.28 Goldman Sachs
07/18/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [International ...... W22LROWP2|HZNBBBKS28  |. 07/26/2023 |. 07/18/2024 |.......... 7,516 |...... 43,100,000 |......... 5734.280 |...... 1,073,411 | [ s 334,113 | oo [ 334,113 |oveennns (2R R ERUUR RPN RN e 0007 wevennnnens
Morgan Stanley &
SPPRISNE Call 5783.99 Co. International
06/17/2027 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [plc «eovveirierennne 4PQUHN3JPFGFNF3BBE53 | 06/20/2024 |.06/17/2027 |............ 692 |....... 4,000,000 |......... 5783.990 |..eevveneeeeeeenn fornnns 164,000 |+eevveeeeeeeennnn fereeeees 148,989 [.evvneeeees oo 148,989 |........ [QITVIRD S ST RTTRRRU AEUSTRRPTRRRURTT R —_—— 0007 wevennneees
Morgan Stanley &
SPPRISNE Call 5783.99 Co. International
06/17/2027 ... FIUL Hedge .. Exhibit 5 ... |Equity/Index [plc .. 4PQUHN3JPFGFNF3BB653  |. 06/27/2024 |. 06/17/2027 |.... 1,500,000 |......... 5783.990 |.. ....55,871]... ... (4,959)]. .. T T 0007 ...
Morgan Stanley
SPPRISNE Call 5783.99 Co. International
06/18/2025 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [plc «evvveirierennnes 4PQUHN3JPFGFNF3BB653  |. 06/20/2024 |. 06/18/2025 |......... 28,769 |..... 166,400,000 |......... 5783.990 |.eeevvenieeennnn fenns 4,010,240 [oeeeeeeneeeees fenee 3,579,480 | ...cevvunns fennnnn 3,579,480 |....... (430,760)[...eeeeeenneeeee Jemmmneeeemmnes foeeeeemmneeeeeeen foee s —_—— 0007 wevennneees
SPPRISNE Call 5873.03 Goldman Sachs
08/15/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index |International ...... W22LROWP2|HZNBB6KS528  |. 08/30/2023 |. 08/15/2024 |......... 14,655 |...... 82,300,000 |......... 5615.790 [...... 2,588,487 |..eoeeeeeineees | [ 2,159,413 | .ooovvnis [ennnnn 2,159,413 |......... UK TR VKT R IUURTRRPRR RURRRRRTRRRR IRUTTRRRRPPRR —_—— 0007 wevennneees
SPX CALL 4074.66
07/18/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [HSBC Bank PLC ...... 1IEBVN30JCEQV1H4R804  |. 10/12/2022 |.07/18/2024 |.......... 1,227 |....... 5,000,000 |......... 4074.660 |......... 405,236 |-eeneeeeeenniees [eeeeerneeeeennen feeees 1,710,372 | oo | 1,710,372 ........ 706,897 [eeeeeeeeeeeennn foeeeeeemmmeeeee Joeemeeeeeeeeee foreeeeis —_—— 0001 .oeeneneees
SPX Call 4235.75
09/19/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [HSBC Bank PLC ...... 1IEBVN30JCEQV1H4R804 | 10/13/2022 |. 09/19/2024 |............ 708 |....... 3,000,012{......... 4235750 |......... 191,286 [ oeeeeeeeeeeeeen [ foeeeennnd 898,831 [...ovneeees o 898,831 |......... 391,589 oo [ e e —_—— 0001 .oeeneneees
SPX Cal | 4278.0
10/17/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [HSBC Bank PLC ...... 1IEBVN30JCEQV1H4R804  |. 10/19/2023 |. 10/17/2024 |........ 79,710 |..... 341,000,000 ......... 4278.000 |..... 32,446,150 |..eeeeeeeeeeis oo [ 99,194,676 [.....eeees |-nnen 99,194,676 |..... 43,370,808 |.....ceeermenees foeemmnneeeeeennnn feeeeeeecerie e e —_—— 0001 .oeeneneees
SPX Call 4278.0
10/17/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [HSBC Bank PLC ...... 1IEBVN30JCEQV1H4R804 | 10/19/2023 |. 10/17/2024 |......... 23,375 |..... 100,000,000 |......... 4278.000 |...... 9,585,000 [-..eeeeeennieees foeeennneeeeeenenn forns 29,089,348 |.....cevves |onen 29,089,348 |..... 12,718,712 | o e [ —_—— 0001 .oeeneneees
SPX Call 4278.0
10/17/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [Truist Bank ........ JUKC32MCHID 171265206  |. 10/19/2023 |. 10/17/2024 |.......... 9,584 |...... 41,000,000 |......... 4278.000 |...... 3,923,700 -.eeeeeeennieees feeeenneeeeeeeenn forns 11,926,633 [..eeveeeees |nnee 11,926,633 |...... 5,214,872 |.eeeeeeeeeeies foeeeeeeeece [ e —_—— 0001 .oeeneneees
SPX Call 4278.0
10/17/2024 ... FIUL Hedge .. Exhibit 5 ... |Equity/Index [Truist Bank ........ JJKC32MCHWDI71265206 |. 10/19/2023 |. 10/17/2024 |........ 17,765 |...... 76,000,000 |......... 4278.000 |...... 7,273,200 P 22,107,904 [..ouvneeees |onnee 22,107,904 |...... 9,666,221 |. B e R 0001 ...
SPX Cal| 4370.36
08/15/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [HSBC Bank PLC ...... 1IEBVN30JCEQV1H4R804  |. 08/17/2023 |. 08/15/2024 |........ 46,678 |..... 204,000,000 ......... 4370.360 |..... 18,982,200 [-evvvvneeeeeeenn foneeeeeeeieees oo 52,045,762 |......covnn |oenee 52,045,762 |..... 24,960,859 |..eeveneeeeeennnn o e [ —_—— 0001 .oeeneneees
SPX Call 4370.36
08/15/2024 ... FIUL Hedge .. Exhibit 5 ... |Equity/Index [Truist Bank ........ JJKC32MCHWDI71265206 |.08/17/2023 |.08/15/2024 |..........2,059 |....... 9,000,000 |......... 4370.360 |........ 838,800 J IO 2,296,137 | .eevvvnnns fennnnn 2,296,137 |...... 1,101,214 |. B e R 0001 ...

SPX Call 4370.

08/15/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index |Truist Bank ........ JJKC32MCHIDI 71265206 . 08/17/2023 |. 08/15/2024 |......... 13,729 |...... 60,000,000 ......... 4370.360 |...... 5,592,000 |-..eveeeeeiiiiins foreeeeeeeeiiee e 15,307,577 |.vveeeeeens fneee 15,307,577 |...... T341,429 [ o e e —_— 0001 ...........
SPX Call 4370.36

08/15/2024 ... .. [FIUL Hedge .. Exhibit 5 ... |Equity/Index |Truist Bank ........ JJKC32UCHWDI71265Z06 |. 08/17/2023 |.08/15/2024 |........ 10,068 |...... 44,000,000 |......... 4370.360 |...... 4,100,800 I 11,225,586 [...ooounves feenes 11,225,556 |...... 5,383,715 |. R 0001 ...

SPX Call 4482. Royal Bank of

01/16/2025 ............. FIUL Hedge ............. Exhibit 5 ... |[Equity/Index |Canada ............... ES7IP3U3RHIGC71XBU11  [. 10/13/2022 |. 01/16/2025 |.......... 3,346 |...... 15,000,000 |......... 4482.730 |........ 785,616 [..eoeeeeiieeees [ [t 3,727,296 [ .oooevnnn fonenns 3,727,2% |...... 1,708,438 |- feeeiieeeeeee e e —_— 0001 ...........
SPX Call 4505.1

09/19/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index |Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 09/14/2023 |. 09/19/2024 |......... 15,538 |...... 70,000,000 ......... 4505.100 |...... 6,139,000 |-ooueeieeieeeis Joeeiieeeee e o 15,629,803 |..eeeveenn [ 15,629,803 |...... 7,892,605 |-..eeveeeeeeeiin foeriieeee e o o —_— 0001 ...........
SPX Call 4505.1

09/19/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index |HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804 . 09/14/2023 |. 09/19/2024 |......... 52,829 |..... 238,000,000 |......... 4505.100 |..... 21,217,700 |oeeeeeeeiecciiiies foeeis [ 53,141,331 [..ooevnnnns feeee 53,141,331 |..... 26,834,858 |.....ooooiiiiiiin [ [ [ —_— 0001 ...........
SPX Call 4505.1 Royal Bank of

09/19/2024 ............. FIUL Hedge ............. Exhibit 5 ... [Equity/Index |Canada ............... ES7IP3U3RHIGC71XBU1T  [. 09/14/2023 |. 09/19/2024 |......... 13,540 |...... 61,000,000 ......... 4505.100 |...... 5,398,500 |-..eveeeeeiiiiins foreeeeee e [ 13,620,257 |.vveeeeenn feneee 13,620,257 |...... 6,877,842 |- | e o —_— 0001 ...........
SPX Call 4505.1

09/19/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index |Truist Bank ........ JJKC32MCHID1 71265206  |. 09/14/2023 |. 09/19/2024 |.......... 7,991 ...... 36,000,000 |......... 4505.100 |...... 3,213,000 [.eeveeeeeeeiies foreeeeeee e o 8,038,184 |..eveeeeens [oueee 8,038,184 |...... 4,059,054 ..o oo e e —_— 0001 ...........
SPX Call 4508.24

11/14/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index |Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 11/16/2023 |. 11/14/2024 |......... 15,971 |...... 72,000,000 |......... 4508.240 |...... 6,163,920 |-..eoeeeeeiiin o [ 16,690,733 |..eeeveenn [ 16,690,733 |...... 8,085,805 |-...uvveeeeriiin foeriieeeeeeeies feieeeee e o —_— 0001 ...........
SPX Call 4508.24

11/14/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index |Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 11/16/2023 |. 11/14/2024 |.......... 9,094 |...... 41,000,000 |......... 4508.240 |...... 3,510,010 |+ oo o 9,504,445 | .....ovees |oenne 9,504,445 |...... 4,604,417 | | e e —_— 0001 ...........
SPX Call 4508.24

11/14/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index |HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804 . 11/16/2023 |. 11/14/2024 |......... 75,19% |..... 339,000,000 |......... 4508.240 |..... 28,848,900 |..ooeeiiiiiiiiiins [ [ 78,585,537 | .cooinn |oennn 78,585,537 |...... 38,070,666 |...eeeveeeeeeennns |ooveeeeeienieeeens [ e —_— 0001 ...........
SPX Call 4508.24 Vel ls Fargo Bank,

11/14/2024 ............. FIUL Hedge ............. Exhibit 5 ... [Equity/Index |[N.A. ...cccooeiieies KB1H1DSPRFMYMCUFXTO9 . 11/16/2023 |. 11/14/2024 |......... 20,407 |...... 92,000,000 |......... 4508.240 |...... 7,838,400 |- oo o 21,327,048 [ ..o fenns 21,327,048 |..... 10,331,862 |-.eeeeeeeeeiien Joeieieee e e o —_— 0001 ...........
SPX Call 4534.87

07/18/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index |Barclays Bank PLC ~ GSGSEF7VJP5170UK5573 |.07/20/2023 |.07/18/2024 |........ 11,026 |...... 50,000,000 |......... 4534.870 |...... 4,265,000 |-..ooeeeeeiiiiins o e 10,312,859 |.eeeeeenns [ 10,312,859 |...... 5,622,263 [...eoeeeeiinie [ e e —_— 0001 ...........

SPX Call 4534.87
07/18/2024 ............. FIUL Hedge ............. Exhibit 5 ... [Equity/Index |Barclays Bank PLC GSGSEF7VJP5I70UK5573 |. 07/20/2023 |.07/18/2024 |......... 13,672]...... 62,000,000]......... 4534.870 |...... 5,288,509 [ | 12,787,946 | .veeeen o 12,787,945 |...... 6,971,606 | e | | . 0001 ...........
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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)
SPX Cal| 4534.87
07/18/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804  |. 07/20/2023 |.07/18/2024 |........ 38,810 |..... 176,000,000 ......... 4534.870 |..... 15,012,800 [.ovvvveenieeiinnn foeiiiiiiiinns oo 36,301,264 [...onveeen | 36,301,264 |..... 19,790,364 [.oovveviiiiies feeniiiiis [ o e 0001 .eevnnenens
SPX Call 4534.87
07/18/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804 . 07/20/2023 |.07/18/2024 |.......... 1,985 (....... 9,000,000 ]......... 4534.870 |........ LR [UJN AR (R RN 1,856,315 [.oeeeeenis | 1,856,315 |...... 1,012,007 |oevveeniiiiinnns foorreniics e e e 0001 .eevnnenens
SPX Call 4534.87
07/18/2024 ... FIUL Hedge .. Exhibit 5 ... |Equity/Index [HSBC Bank PLC ...... 1IEBVN30JCEQV1H4R804 | 10/31/2023 |. 07/18/2024 |......... 15,436 |...... 70,000,000 |......... 4534.870 |...... 1,957,904 N 14,438,008 [..evveeenn [onne 14,438,008 |...... 7,871,168 |. .. T 0001 ...
SPX CALL 4650. Vel Is Fargo Bank,
08/15/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [N.A. .....cccoeeiins KB1H1DSPRFMYMCUFXTO9  |. 10/12/2022 |. 08/15/2024 |.......... 1,290 [....... 6,000,000]......... 4650.920 |......... 199,831 [oeenvviiiiiinens fevriniieeeeiienn o 1,081,286 | .ccevvvnnns [onnnn 1,081,286 |........ (S0 (R0 01 PR AR R RN e 0001 .eevnnenens
SPX Call 4719.55
12/19/2024 ... FIUL Hedge .. Exhibit 5 ... |Equity/Index [HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804  |. 12/14/2023 |. 12/19/2024 |........ 18,010 |...... 85,000,000 ......... 4719.550 |...... 7,038,000 N 16,722,092 | .evvvennnns fennn 15,722,092 |...... 8,295,392 |. .. T 0001 ...
SPX Call 4719.
12/19/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [HSBC Bank PLC ...... 1IEBVN30JCEQV1H4R804 | 12/14/2023 |. 12/19/2024 |.......... 9,959 |...... 47,000,000 |......... 4719.550 |...... 3,872,800 [.ooevvvvniieiens [ oo 8,693,392 |..ccevunnnn [eunnnn 8,693,392 |...... 4,586,864 .......cevvnnviins fevvnniniiiiins [ e e 0001 .eevnnenens
SPX Call 4719.55
12/19/2024 ... FIUL Hedge .. Exhibit 5 ... |Equity/Index [HSBC Bank PLC ...... 1IEBVN30JCEQV1H4R804 | 12/14/2023 |. 12/19/2024 |......... 18,434 |...... 87,000,000 |......... 4719.550 |...... 7,151,400 N 16,002,024 [....ceeeen | 16,002,024 |...... 8,490,577 |. .. T 0001 ...
SPX Call 4719.
12/19/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [HSBC Bank PLC ...... 1IEBVN30JCEQV1H4R804 | 12/14/2023 |. 12/19/2024 |......... 81,364 |..... 384,000,000 ......... 4719.550 |..... 31,814,400 [.oevvvvnnneees v o 71,026,864 |........ee. |- 71,026,864 |..... 37,475,652 |..oevvvneeniinnnn [ i [ e 0001 .eevnnenens
Morgan Stanley &
SPX Call 4719.55 Co. International
12/19/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [plc «evvreirierennne 4PQUHN3JPFGFNF3BBE53  |. 12/14/2023 |. 12/19/2024 |............ 100 |.......... 471,955 |......... 4719.550 |.......... 37,429 | [ s 87,296 [..ovvneeees foeeeeennne 87,29 |.......... 46,059 |.eeeeeeeeenni foeeeeeneeeeeeen [ e —_—— 0001 .oeeneneees
SPX Call 4780.94
01/16/2025 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [HSBC Bank PLC ...... 1IEBVN30JCEQV1H4R804 |. 01/18/2024 |. 01/16/2025 |........ 16,106 |...... 77,000,000 |......... 4780.940 |eveneeeeieiies oo 6,325,550 |.eeveuneeeeennnnn fornns 13,569,893 | ..cevvennns fennnn 13,569,893 |...... 7,288,383 [ [ o [ —_—— 0001 .oeeneneees
SPX Call 4780.94
01/16/2025 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [HSBC Bank PLC ...... 1IEBVN30JCEQV1H4R804 |. 01/18/2024 |. 01/16/2025 |........ 18,197 |...... 87,000,000 |......... 4780.940 |oeeeneeeeienies oo 7,199,250 |.eeveneeeeeeennn fones 15,332,216 | .eevvnnnnns fennnn 15,332,216 |...... 8,132,966 |....oeeveeneeeee Joemeeeeeeees foeeeeeeeee [ —_—— 0001 .oeeneneees
SPX Call 4780.94
01/16/2025 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [HSBC Bank PLC ...... 1IEBVN30JCEQV1H4R804  |. 01/18/2024 |. 01/16/2025 |........ 88,685 |..... 424,000,000 ......... 4780.940 [oeeeeeeeeeiiees oo 35,128,400 |...oeveeennnnaes |oeeee 74,722,526 |....ccvvnen |oenen 74,722,526 |..... 39,594,126 .o oo e [ —_—— 0001 .oeeneneees
Morgan Stanley &
SPX Call 4780.94 Co. International
01/16/2025 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [plc ..covvviiiirnnnnnn 4PQUHN3JPFGFNF3BB653 | 01/18/2024 |. 01/16/2025 |.......... 8,700 |...... 41,594 178 ......... 4780.940 |oevveniiiiiinns oo 3,390,216 |.eevvnneiiiinnnnns oo 7,330,241 | ceeeeeinn [ 7,330,241 |...... 3,940,025 |..evveniiiiininn fooreeiiicien [ e 0001 .evvnnnnens
SPX Call 5011.12
04/17/2025 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [HSBC Bank PLC ...... 1IEBVN30JCEQV1H4R804 | 04/18/2024 |. 04/17/2025 |......... 15,565 |...... 78,000,000 |......... 5011120 [evveeniiiiini o 7,105,800 |.eevvvnnnneniinnnn fornns 11,288,652 [..euneeeeen [ 11,288,652 |...... 4,182,852 |.euvveiiiiiini foerieii [ e 0001 .eevnnenens
SPX Call 5011.12 Royal Bank of
04/17/2025 ........... FIUL Hedge ............. . |Equity/Index |Canada ............... ES7IP3USRHIGC71XBU11  |. 04/18/2024 |. 04/17/2025 264,000,000 ......... 5011.120 [oevveniiiiinnnnns 24,103,200 [oveuniiiinnnnnnns oo 38,207,746 | ........... |.....38,207,746 |..... L V271N R R R R e 0001 .eevnnenens
SPX Call 5011.12 Vel Is Fargo Bank,
04/17/2025 ........... FIUL Hedge ............. . |Equity/Index [N.A. ..ooiiiiiinns KB1H1DSPRFMYMCUFXTO9  |. 04/18/2024 |. 04/17/2025 58,000,000 |......... 5011120 [evveeniiiiini o 5,338,900 |..cvvuniiiiinnnnns foeees 8,394,126 |........en. [...... 8,394,126 ... 3,085,226 |..evvnniiiinnnnns foorviniinieiiinn e e 0001 .eevnnenens
SPX Call 5011.12 Vel Is Fargo Bank,
04/17/2025 ........... FIUL Hedge ............. . |Equity/Index [N.A. ..oooiiiiiinns KB1H1DSPRFMYMCUFXTO9  |. 04/18/2024 |. 04/17/2025 85,000,000 ......... 5011120 [evveeniiiiini o 7,824,250 |.covvnnniiiiinnnn [ 12,301,736 |........... |.....12,301,736 |...... AATT 486 ... | [ e e 0001 .eevnnenens
SPX Call 5029.73
02/20/2025 ........... FIUL Hedge ............. . |Equity/Index |HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804 | 02/15/2024 |. 02/20/2025 298,000,000 |......... 5029.730 |...cvvvnnniianns 24,622,250 |..oovunnnniiiinnnn [ 39,101,932 |........... [..... 39,101,932 |..... 14,479,682 [...oovevviiiiiis fevnniiciiins [ o e 0001 .eevnnenens
SPX Call 5029.73
02/20/2025 ........... FIUL Hedge ............. . |Equity/Index |HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804 | 02/15/2024 |. 02/20/2025 77,000,000 |......... 5029.730 |..eevvvnniiiiinnn fennns 6,377,525 |.eevvvneiiiiinnnn [ 10,103,519 |........... |.....10,103,519 [...... T L U KU R R, e 0001 .eevnnenens
SPX Call 5029.73
02/20/2025 ........... FIUL Hedge ............. . |Equity/Index |HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804 | 02/15/2024 |. 02/20/2025 65,000,000 ......... 5029.730 |..cevvvnniiiiinnn fennns 5,367,375 |oeuvvniiiiiiinns oo 8,628,945 ........... [...... 8,528,945 |...... FCT (6 R/ VN R AU R R, e 0001 .eevnnenens
SPX Call 5029.73
02/20/2025 ........... FIUL Hedge ............. . |Equity/Index [Truist Bank ........ JUKC32MCHID 171265206  |. 02/15/2024 |. 02/20/2025 66,000,000 |......... 5029.730 |..cevvvnniiiiinnn fennns 5,454,900 |..evvnnriiiinnnnns oo 8,660,160 |........... |......8,660,160 |...... 3,205,260 |..evvnniiiinnnnns fooreiininiiinn e e 0001 .evvnnnnens
SPX Call 5150.48
03/20/2025 ........... FIUL Hedge ............. . |Equity/Index |HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804 | 03/14/2024 |. 03/20/2025 261,000,000 |......... 5150.480 [..evvnniiiiinnnnns 22,602,600 [....ooovvevnnnnnns oo 29,756,371 [ ...ounnnnn [..... 29,756,371 |...... AP S T/ T R AU R R, e 0001 .eevnnenens
SPX Call 5150.48
03/20/2025 ........... FIUL Hedge ............. . |Equity/Index |HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804 | 03/14/2024 |. 03/20/2025 71,000,000 |......... 5150480 |c.eveniiiiiiin oo 6,145,050 [.oovvvvnnnninns fovnen 8,094,645 |........... [......8,004,645 |...... 1,949,505 |..ovvvnniiiiiinnn [ e [ e 0001 .evvnnnnens
SPX Call 5150.48
03/20/2025 ........... FIUL Hedge ............. . |Equity/Index |HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804 | 03/14/2024 |. 03/20/2025 67,000,000 |......... 5150480 |o.evvniiiiiiin oo 5,782,100 [coivvvvvnnninns founnnn 7,638,609 |........... |...... 7,638,609 [...... 1,856,500 [.oovveveiiiiniis feieeiiiiins [ e e 0001 .eevnnenens
Morgan Stanley &
SPX Call 5150.48 Co. International
03/20/2025 ........... FIUL Hedge ............. . |Equity/Index |plc .oovvrrrnnneeens 4PQUHN3JPFGFNF3BB653  |. 03/14/2024 |. 03/20/2025 52,534,8% |......... 5150480 |eeeeeeeeinnne oo 4,539,306 |-.evnueeeenenn foeees 5,989,455 |........... |...... 5,989,455 |...... 1,450,149 [ Joeemmnee e [ e —_—— 0001 .oeeeeneeee
SPX Call 5297.1
05/15/2025 ........... FIUL Hedge ............. . |Equity/Index [Truist Bank ........ JUKC32MCHID 171265206  |. 05/16/2024 |. 05/15/2025 58,000,000 |......... 5297900 |-eeeeeeeeennnes foeees 4,773,400 [cceeeeeenneeeees feneen 5,791,018 |........... |......5,791,018 |...... 1,017,618 |oeeeeeeeeeeees foeeeee e [ e —_—— 0001 .eeeneneees
SPX Cal | 5297.1
05/15/2025 ........... FIUL Hedge ............. . |Equity/Index |Truist Bank ........ JUKC32MCHID 1 71265206 |. 05/16/2024 |. 05/15/2025 51,000,000]......... 5297100 |-eeeeeiieiiiies foeeees 4,197,300 [-..oiieiiiiienees |oennen 5,092,102 .......eenn ..., 5,092,102 ... 894,802 |...oeieeieinnans ferennnneeeeennns foeneereerinineees foeeriaeeeeeenaas — .. 0001 ..oeeneeees
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1 2 4 5 6 7 8 9 10 11 12 13 14 16 17 18 19 20 21 23
Cumulative
Prior Current
Description Year(s) | Year Initial

of Item(s) Strike Initial Cost Cost of Hedge

Hedged, Price, of Un- Un- Total Current | Adjustment Effectiveness

Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying at Inception

Income of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of and at

Generation Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential Quarter-end
Description or Replicated (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure (b)

SPX Call 5297.1
05/156/2025 ............ FIUL Hedge ............. Equity/Index |Truist Bank ........ JUKC32MCHID 171265206  |. 05/16/2024 |. 05/15/2025 |......... 13,970 74,000,000 |......... 5297100 [oevveniiiiinin oo 6,090,200 [..oovvvirnnnninns fvnenn 7,388,541 [.oveeeenis [ 7,388,541 |...... 1,298,340 [oovnnniiiiininnns foevennineeeeeeens o v 0001 .eevnnenens
SPX Call 5297.1 Vel Is Fargo Bank,
05/16/2025 ............ FIUL Hedge ............. . |Equity/Index [N.A. ..oiiiiinnns KB1H1DSPRFMYMCUFXTO9  |. 05/16/2024 |. 05/15/2025 |......... 42,099 223,000,000 ......... 5297100 [cuveeniiiiiiinnn foees 18,274,850 [...oevvvvennennns foneen 22,265,467 |.cceeeennnn |oeee 22,265,467 |...... 3,990,617 [cniiiiiiiiiins e [ e 0001 .eevnnenens
SPX Cal| 5473.17
06/18/2025 ... FIUL Hedge .. . |Equity/Index |Barclays Bank PLC ~ G5GSEF7VJP5170UK5573 |. 06/20/2024 |. 06/18/2025 |......... 14,251 78,000,000 |......... STYE TR V(1) FO R 6,597,240 |... P A 6,208,835 [.euuuneenns [ 6,208,835 |....... (388,405)(. 0001
SPX Cal | 5473.
06/18/2025 ............ FIUL Hedge ............. . |Equity/Index |Barclays Bank PLC ~ G5GSEF7VJP5170UK5573 |. 06/20/2024 |. 06/18/2025 |......... 10,414 57,000,000 |......... STYE TR V(1) FO R 4,821,060 [.....ccevvnnniinns feunnnn 4,537,226 | .covvvnnnnn fennnnn 4,537,226 |....... (283,834)]...cvuniiviinnnns foovrernnniniienn feniiii e 0001 .eevnnenens
SPX Call 5473.17 Vel Is Fargo Bank,
06/18/2025 ... FIUL Hedge .. . |Equity/Index |N.A. ... .. KB1H1DSPRFMYMCUFXTOQ . 06/20/2024 |. 06/18/2025 |......... 14,799 81,000,000 |......... STYR TR V(1) FO R 6,714,900 |... P A 6,447,637 [..eveeeens [ 6,447 637 |....... (267,263)|. 0001
SPX Call 5473. Vel Is Fargo Bank,
06/18/2025 ............ FIUL Hedge ............. . |Equity/Index [N.A. ..oiiiiinnns KB1H1DSPRFMYMCUFXTO9  |. 06/20/2024 |. 06/18/2025 |......... 56,640 310,000,000 |......... STYR TR V(V) F R 25,714,500 [o.eeniiiiinnnnnn oo 24,676,140 [....oeeeen | 24,676,140 |..... [QI0ECTRICI0)) R FRRUURY R R, 0001 .eevnnenens
SX5E Cal | 4090.33 Royal Bank of
10/17/2024 ... FIUL Hedge .. . |Equity/Index |Canada .... . ES7IP3U3RHIGC71XBU11 [ 10/19/2023 |. 10/17/2024 |.... 11,900,000 |......... 4090.330 |.. P A 2,475,226 | .coevvnnnnn fennnnn 2,475,226 |...... 1,038,996 |. 0003
SX5E Cal |l 4090. Royal Bank o
10/17/2024 ............ FIUL Hedge ............. . |Equity/Index |Canada ............... ES7IP3USRHIGC71XBUT1 | 10/19/2023 |. 10/17/2024 |............ 611....... 2,500,000 |......... 4090.330 |........ 77,500 [ooeevviiieiecenn [ oo 520,006 [...oeeeees forrnnnnn 520,006 |......... AL T PO KRR R RN 0003 ..ovvvnnnnns
SX5E Cal | 4227.83
08/15/2024 ............ FIUL Hedge ............. . |Equity/Index |HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804 | 08/17/2023 |. 08/15/2024 |.......... 2,436 10,300,000 |......... 4227.830 |......... FALTE:5I0N R FPRRRR RN 1,674,806 | ..ccvvvnnnn [ennnnn 1,674,806 |......... 815,045 [ouvnniiiiiiiinns foeeeniinneeeeinns o 0003 ..ovvvnnnnns
SX5E Cal | 4227.83
08/15/2024 ............ FIUL Hedge ............. . |Equity/Index |HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804 | 08/17/2023 |. 08/15/2024 |............ 591....... 2,500,000 ......... 4227.830 |......... 173,750 [ [ o 406,506 [....oeeens [orrnnnn 406,506 |......... ST 7N R FORRUURRR RN R, 0003 ..ovvvnnnnns
SX5E Cal | 4279.75
09/19/2024 ............ FIUL Hedge ............. . |Equity/Index |HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804  |. 09/14/2023 |. 09/19/2024 |.......... 2,290 |....... 9,800,000 |......... 4279.750 |........ 661,500 [..ooeveveiieeins Jerneeieiiiiins oo 1,614,611 [..coooeeeis | 1,514,611 ......... AT PO RN R RN 0003 ..ovvvnnnnns
SX5E Cal | 4279.75
09/19/2024 ............ FIUL Hedge ............. . |Equity/Index |HSBC Bank PLC ...... 1IEBVN30JCEQV1H4R804 | 09/14/2023 |. 09/19/2024 |............ 584 |.......2,500,000......... 4279.750 |........ 168,750 [.vvvvveeieeiennn fornnieiiininns foeeeinnn 386,380 [...oueenns [orrinnn 386,380 |......... L7728 R U R R 0003 ..ovvvnnnnns
SX5E Cal | 4302.45 Royal Bank of
11/14/2024 ............ FIUL Hedge ............. . |Equity/Index |Canada ............... ES7IP3USRHIGC71XBUT1 | 11/16/2023 |. 11/14/2024 |............ 581 |....... 2,500,000 |......... 4302.450 |........ LS V0[CN R AR RPN 386,936 [..evvneenns o 386,936 |......... 179,503 [ovviiiiiiiies Jeeneeeecviins foereiiiis e 0003 ..ovvvnnnnns
SX5E Cal | 4302.45 Royal Bank of
11/14/2024 ............ FIUL Hedge ............. . |Equity/Index |Canada ............... ES7IP3USRHIGC71XBUT1 | 11/16/2023 |. 11/14/2024 |.......... 2,766 11,900,000 |......... 4302.450 |......... L7 1V PR KN R 1,841,817 | oo [ 1,841,817 |......... 854,434 | o e [ 0003 ..ovvvnnnnns
SX5E Cal | 4373.73
07/18/2024 ............ FIUL Hedge ............. . |Equity/Index |HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804 | 07/20/2023 |.07/18/2024 |............ 572....... 2,500,000 ......... 4373.730 |........ LR I£<IUN R AR R 303,017 [.evveeeees o 303,017 |......... RLCYAR2<ic N R R R R 0003 ..ovvvnnnnns
SX5E Cal | 4373.73
07/18/2024 ............ FIUL Hedge ............. . |Equity/Index |HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804 . 07/20/2023 |.07/18/2024 |.......... 2,584 11,300,000 |......... 4373.730 |........ A1 1 (V) SR FOPRR RN 1,369,636 [....ccevnns |onnne 1,369,636 |......... 6T VA -3 PO KRR (R RN 0003 ..ovvvnnnnns
SX5E Call 4453.05
01/16/2025 ............ FIUL Hedge ............. . |Equity/Index |HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804 |. 01/18/2024 |.01/16/2025 |.......... 3,099 13,800,000 |......... 4453.050 |...evvvenniiiiinnn fereeeees 825,240 |..ovvvnniiiiiinnn [ 1,748,559 [.evveneens [ 1,748,559 |......... 923,319 |oeeveenieiinnnn oo e [ 0003 ..ovvvnnnnns
SX5E Cal| 4453.05
01/16/2025 ............ FIUL Hedge ............. . |Equity/Index |HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804 |. 01/18/2024 |. 01/16/2025 |............ 561 |....... 2,500,000 |......... 4453.050 |...evvvennieiiinnn forneeees 149,500 [.vvvvvveenienens fouennnns 316,768 [ ..ooeeeennn v 316,768 |........ 167,268 |ooevveeeiecinnnn oo e [ 0003 ..ovvvnnnnns
SX5E Call 4539.16
12/19/2024 ............ FIUL Hedge ............. . |Equity/Index |HSBC Bank PLC ...... 1IEBVN30JCEQV1H4R804 | 12/14/2023 |. 12/19/2024 |............ 5511....... 2,500,000 ......... 4539.160 |......... JLSISTRSIV (VN ORI RPN AR 262,673 [.evveeeees o 262,673 |......... LICETC TN FO EUUR PR RN 0003 ..ovvvnnnnns
SX5E Call 4539.16
12/19/2024 ............ FIUL Hedge ............. . |Equity/Index |HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804 | 12/14/2023 |. 12/19/2024 |.......... 3,216 14,600,000 |......... 4539.160 |......... £e(01C VN R FORRRR RN 1,634,012 [.eveeneeens [ 1,634,012 |......... - U O KRR R RN 0003 ..ovvvnnnnns
SX5E Cal | 4743.17 Goldman Sachs
02/20/2025 ............ FIUL Hedge ............. . |Equity/Index | International ...... W22LROWP2|HZNBBBKS28  |. 02/15/2024 |. 02/20/2025 |.......... 2,551 12,100,000 |......... LYLX TR V(1) IO R FAKTE(V[VN R RPN 932,299 [.eeeneeenns oo 932,299 |......... AL T E U RN RN 0003 ..ovvvnnnnns
SX5E Cal | 4743.17 Goldman Sachs
02/20/2025 ............ FIUL Hedge ............. . |Equity/Index | International ...... W22LROWP2|HZNBBBKS528 | 02/15/2024 |. 02/20/2025 |............ 527 |....... 2,500,000 ......... LYLX TR V(1) IO R LA V[V R A, 192,624 | .oovvnens [ 192,624 |.......... 5124 |eveeiiiiiin foeeei e 0003 ..ovvvnnnnns
SX5E Cal | 4936.57 Royal Bank of
04/17/2025 ............ FIUL Hedge ............. . |Equity/Index |Canada ............... ES7IP3USRHIGC71XBUT1 | 04/18/2024 |. 04/17/2025 |............ 506 |....... 2,500,000 |......... 4936.570 |..oevvvnnieiiinnn fereeees 162,250 [.oeivieiiieiiees Jovninnnns 137,732 [ o 137,732 |......... (2331 FO RPN R KRN 0003 ..ovvvnnnnns
SX5E Cal | 4936.57 Royal Bank of
04/17/2025 ............ FIUL Hedge ............. . |Equity/Index |Canada ............... ES7IP3USRHIGC71XBUT1  |. 04/18/2024 |. 04/17/2025 |.......... 2,492 12,300,000 |......... 4936.570 |..eevvvenieiiinnn fereeeees AL TV R N 677,640 |...ccevvvnn |ovennn.. 677,640 ... [QUNCKI0)) R FORRUUUR R R, 0003 ..ovvvnnnnns
SX5E Cal | 4947.73 Goldman Sachs
06/18/2025 ............ FIUL Hedge ............. . |Equity/Index | International ...... W22LROWP2|HZNBBBKS528  |. 06/20/2024 |. 06/18/2025 |.......... 2,425 12,000,000 |......... 4947 730 | forenns 780,000 [.ovvvvvenniinins Jounannnns 598,085 |........... [.........598,085 |....... (181,915)[.eevieiiiniies e [ o 0003 ..ovvvnnnnns
SX5E Cal | 4947.73 Goldman Sachs
06/18/2025 ... FIUL Hedge .. . |Equity/Index | International ...... W22LROWP2|HZNBBBKS28  |. 06/20/2024 |. 06/18/2025 |.... 1,500,000 |......... 4947.730 |.. ...(22,739)]. 0003
SXBE Call 4947.
06/18/2025 ............ FIUL Hedge ............. . |Equity/Index |HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804 | 06/27/2024 |. 06/18/2025 |............ 303 |....... 1,500,000 ......... 4947 730 | feeeees 87,040 0003 .oovvvennnns
SX5E Call 4993.12 Goldman Sachs
03/20/2025 ... FIUL Hedge .. . |Equity/Index | International ...... W22LROWP2|HZNBBBKS28  |. 03/14/2024 |. 03/20/2025 |.... 11,400,000 |......... 4993.120 |.. 695,400 |... 0003
SX5E Call 4993. Goldman Sachs
03/20/2025 ............ FIUL Hedge ............. . |Equity/Index | International ...... W22LROWP2|HZNBB6K528 ). 03/14/2024 |. 03/20/2025 |............ 401.......2,000,000]......... 4993.120 |..oevvvnniiiiinnn foenens 122,000 0003 ..ovvvnnnnns
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1 3 4 6 7 8 9 10 11 12 13 14 15 18 19 20 21 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Hedge
Hedged, Price, of Un- Un- Total Current | Adjustment Effectiveness
Used for Type(s) Date of Rate or discounted | discounted Book/ Foreign Year's to Carrying at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Exchange (Amorti- Value of and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Change in zation)/ Hedged Potential Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code B./A.C.V. | Accretion ltem Exposure (b)
SX5E Cal | 5072.45 Royal Bank of
05/15/2025 ............. FIUL Hedge Exhibit 5 ... |Equity/Index |Canada ............... ES7IP3USRHIGC71XBUT1  |. 05/16/2024 |. 05/15/2025 |............. 394 |....... 2,000,000 ]......... 5072.450 |...covvveniiniinn fornnnnns 118,200 |.ovvveeniiiiinnn feeeeeees 70,002 [eeveneeeeee forreeennnn 70,002 [ouee e (48,198)]. v [ i [ | = 0003
SX5E Cal | 5072.45 Royal Bank of
05/15/2025 ............. FIUL Hedge Exhibit 5 ... |Equity/Index [Canada ............... ES7IP3USRHIGC71XBU11 |. 05/16/2024 |. 05/15/2025 |.......... 2,602]...... 13,200,000]......... 5072.450 [...ovvvvnnniiiiinn founnnnns 780,120 [.ooiiiiiiniiiiis Jovnannnns 462,014 | ..o [0 462,014 ...l (318,106)] eeeeeeeiiiiins fennniiiiinens fvveeiieinniieeens fooniiiinn | === 1 [0003 L
0159999999. Subtotal - Purchased Options - Hedging Other - Call Options and Warrants 340,700,778 | 345,625,155 1,318,502,814 | XXX XXX
0219999999. Subtotal - Purchased Options - Hedging Other 340,700,778 | 345,625,155 1,318,502,814 | XXX XXX
0289999999. Subtotal - Purchased Options - Replications XXX XXX
0359999999. Subtotal - Purchased Options - Income Generation XXX XXX
0429999999. Subtotal - Purchased Options - Other XXX XXX
0439999999. Total Purchased Options - Call Options and Warrants 340,700,778 | 345,625,155 1,318,502,814 | XXX XXX
0449999999. Total Purchased Options - Put Options XXX XXX
0459999999. Total Purchased Options - Caps XXX XXX
0469999999. Total Purchased Options - Floors XXX XXX
0479999999. Total Purchased Options - Collars XXX XXX
0489999999. Total Purchased Options - Other XXX XXX
0499999999. Total Purchased Options 340,700,778 | 345,625,155 1,318,502,814 | XXX XXX
0569999999. Subtotal - Written Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 XXX XXX
0639999999. Subtotal - Written Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX
Basket Option Call Bank of America,
01/16/2025 ............ FIUL Hedge Exhibit 5 ... |Equity/Index [N.A. .....cccooeeins BATYDEB6GKMZ0031MB27  |. 01/18/2024 |. 01/16/2025 |.... 1,160,000 |..... 123,540,000 .......... 106.500 [...ovvvvennnnnnns (2,041,600)(......cccvnnnnnnne (5,625,567)] ..evvvnnnnn [onnn . (5,625,567))..... (3,583,967 )[..cccvvvvnnneinins fonneniiiiiinnns fevviniinineiinnn [ |7 0004
Basket Option Call Bank of America,
01/16/2025 ............ FIUL Hedge Exhibit 5 ... |Equity/Index [N.A. .....cccooeeins BATYDEB6GKMZ0031MB27  |. 01/18/2024 |. 01/16/2025 170,000 |...... 17,935,000 .......... 105.500 [.oivviiinnnnnns (360,400)(......ccvvnnnnnnne (940,395)] ...eevvnnnn feunnnn. (940,395)]....... (579,995) ...eiiiiiiniiins |ernineeeiiiiin [ feeceii [ ] 0004
Basket Option Call Royal Bank of
02/20/2025 ............. FIUL Hedge Exhibit 5 ... |Equity/Index [Canada ............... ES7IP3USRHIGC71XBUT1  |. 02/15/2024 |. 02/20/2025 |..... 1,020,000 |..... 108,630,000 .......... 106.500 [.ovvvevennnnnnns (1,989,000)f......cccvnnnnnnns (2,934,902)] ....oevvvnn |+eenn (2,934,902)....... (945,902)].ccveeniviinnnnns foovreniniiiiiiinn e e [== 1000l [ 0004 L
Basket Option Call Vel Is Fargo Bank,
02/20/2025 ............. FIUL Hedge Exhibit 5 ... |Equity/Index [N.A. .....cccooeeins KB1H1DSPRFMYMCUFXT09  |. 02/15/2024 |. 02/20/2025 165,000 |...... 16,352,500 .......... 105.500 [.ivvviinnnnnnns (358,050)[....ccvvvvnnnnnnns (525,034)] ...cevvnnnn feunnnn. (525,034)]....... (166,984)[....covveennnnins |evnineeiiiinins [ Jennecviee [ == o ] 0004 el
Basket Option Call Bank of America,
03/20/2025 ............. FIUL Hedge Exhibit 5 ... |Equity/Index [N.A. .....cccooeeins BATYDEB6GKMZ0031MB27  |. 03/14/2024 |. 03/20/2025 940,000 |..... 100,110,000 .......... 106.500 [...ovvvvennnnnnns (1,842,400)(......cccvnnnnnnns (2,212,633)] .eevvnnnnnn [onn(2,212,633))..een (370,233). e feeeeeecciiees v [ | 0004 L
Basket Option Call Bank of America,
03/20/2025 ............. FIUL Hedge Exhibit 5 ... |Equity/Index [N.A. .....cccooeeins BATYDEB6GKMZ0031MB27  |. 03/14/2024 |. 03/20/2025 |......... 55,000 |........ 5,926,250 |.......... 107.750 [ooeeeviiiiieieies Jvninns (92,400)].vvvveeeeeiinnnnns (103,090)f +evvnneeeee foreeeen (103,090)]...eeee (10,890)].cvevvenniivinnn feoeeeeienininenes fvvvnenieeeinnns [ === o [ 0004 .
Basket Option Call Vel Is Fargo Bank,
03/20/2025 ............. FIUL Hedge Exhibit 5 ... |Equity/Index [N.A. .....cccooeeins KB1H1DSPRFMYMCUFXTO9  |. 03/14/2024 |. 03/20/2025 135,000 |...... 14,242,500 |.......... 105.500 [.ivvviinnnnnnns (314,550))..cvveniiiinnnnns (376,683)[ ..vvnneeene [oerenen (376,683))..enneee i (82,133)]cccieineiiiiinn [ v [ | 0004
Basket Option Call
04/17/2025 ............ FIUL Hedge Exhibit 5 ... |Equity/Index [BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 04/18/2024 . 04/17/2025 |..... 1,020,000 |..... 108,630,000 .......... 106.500 [.ovvvevinnnnnnns (2,366,400)[......ccc0nnnnnnne (3,987,640)(........... |.....(3,987,640)[.....(1,621,240)|...ccuvnrrrvrnnnns foorrremniniiiis i oo [=== el [ 0004 L
Basket Option Call
04/17/2025 ... FIUL Hedge .. Exhibit 5 ... |Equity/Index |BNP Paribas ... ROMUWSFPUBMPROBKSP83  |. 04/18/2024 |. 04/17/2025 205,000 |...... 21,627,500 .......... 105.500 |.. (585,550)].... (915,748)| ...
Basket Option Ca
05/15/2025 ............. FIUL Hedge Exhibit 5 ... |Equity/Index KB1H1DSPRFMYMCUFXTO9  |. 05/16/2024 |. 05/15/2025 180,000 |...... 18,990,000 |.......... 105.500 [.ivvviinnnnnnns (405,000)f.....cccvvnnnnnnne (435,298)] ..oevvvnnnn feunnnn. (435,208)].000uen(30,208)f..eniiiiiiiies |eeniieeecciiiis [ feeceii [ ] 0004
Basket Option Call
05/15/2025 ... FIUL Hedge .. Exhibit 5 ... |Equity/Index KB1H1DSPRFMYMCUFXTO9  |. 05/16/2024 |. 05/15/2025 950,000 |..... 101,175,000 .......... 106.500 |.. .... (1,786,000)f... (1,942,228)| ...
Basket Option Ca
06/18/2025 ............ FIUL Hedge Exhibit 5 ... |Equity/Index BATYDEB6GKMZ0031MB27  |. 06/20/2024 |. 06/18/2025 215,000 |...... 22,682,500 .......... 105.500 [.ivvviinnnnnnns (507,400)(.....cccvvnnnnnnns (534,143)] .eevvvnnnn [eunnns (534, 143)] e (26, 743)]. s v oo e [ ] 0004
Basket Option Call
06/18/2025 ... FIUL Hedge .. Exhibit 5 ... |Equity/Index BATYDEB6GKMZ0031MB27  |. 06/20/2024 |. 06/18/2025 850,000 |...... 90,525,000 .......... 106.500 |.. (1,691,500)f... (1,797,684)] ...........
Basket Option Ca
06/18/2025 ............ FIUL Hedge Exhibit 5 ... |Equity/Index BATYDEB6GKMZ0031MB27  |. 06/20/2024 |. 06/18/2025 100,000 |...... 10,775,000 |.......... 107.750 [oivviiinins (157,000)]...cevvvnninnnnne (170,891)] oeeveveen Jeveanns (170,891 (13,891 foeeeiiieeeceien [ e [=== 1000l [ 0004 L.l
Basket Option Call
07/18/2024 ............ FIUL Hedge Exhibit 5 ... |Equity/Index . BATYDEB6GKMZ0031MB27  |. 07/20/2023 |. 07/18/2024 900,000 |...... 96,975,000 .......... 107.750 |..... (1,440,000)].ccvvvenereennnn foreniiiiiininns (2,156,035)] ..evvunnnnn [onn i (2,156,0835))....... (420, 146)[..ceeevenneieies foeeiieiiiiees oo [ | == o 0004
Basket Option Call Bank of America,
07/18/2024 ............ FIUL Hedge Exhibit 5 ... |Equity/Index [N.A. .....cccooeeins BATYDEB6GKMZ0031MB27  |. 07/20/2023 |. 07/18/2024 170,000 |...... 18,147,500 |.......... 106.750 |....... (7R 1110) R RN (652,350)] .eevvvnnnn feunnnn (552,350)]..ccunn (156,085)[..uieiieinnnins |vvniieiciiininn [ e [ == o ] 0004 el
Basket Option Call Royal Bank of
08/15/2024 ............ FIUL Hedge Exhibit 5 ... |Equity/Index [Canada ............... ES7IP3USRHIGC71XBU11  |. 08/17/2023 |. 08/15/2024 |..... 1,020,000 |..... 109,905,000 .......... 107.750 |..... (2,070,800)].ccvvvmneeeennnn fornniiiiiiiins (6,601,829)(........... |.....(6,601,829)[.....(2,191,338)]...cvvvnrrirrnnnns foorrriinni e oo [=== el [ 0004 L
Basket Option Call Royal Bank of
08/15/2024 ............ FIUL Hedge Exhibit 5 ... |Equity/Index [Canada ............... ES7IP3USRHIGC71XBU11 |. 08/17/2023 |. 08/15/2024 210,000 |...... 22,417,5001.......... 106.750 |....... (487,200)]...oevvvnnniniins Jevnnnniiiiinannns (1,555,873)] ..cevvnnnnn [onn.. (1,555,873))....... (523,452)]...ccvvvveniiiins Jonniiiiiiiinnns fovvveiiinnniienns oo | == 1 0004 L
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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)
Basket Option Call
09/19/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 09/14/2023 |. 09/19/2024 |....... 150,000 |...... 15,825,000 .......... 105.500 |....... [ReISTNRTI11) R R R (1,115,578)f .eeeneeeecn | (1,115,578)|....... [t FA TS R FRRUUU R R, e 0004 ....ovnnnnnn
Basket Option Call
09/19/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 09/14/2023 |. 09/19/2024 |....... 980,000 |..... 104,370,000 |.......... 106.500 |..... (2R VA TCI0[0)) RN KU R (6,416,677)] ..ccevvvnnn |onee (6,416,677)..... [QICLVCTRTA 0 R FRRU R R, e 0004 ....ovnnnnnn
Basket Option Call
10/17/2024 ... FIUL Hedge .. Exhibit 5 ... |Equity/Index [BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 10/19/2023 |. 10/17/2024 |....... 140,000 |...... 14,770,000 |.......... 105.500 |....... (420,000) ... (1,877,888) ... ... (1,877,888)....... (525,242)|. .. T 0004 ...
Basket Option Ca
10/17/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [BNP Paribas ........ ROMUWSFPUBMPROBKSP83 . 10/19/2023 |. 10/17/2024 |..... 1,380,000 |..... 146,970,000 |.......... 106.500 |..... (3,546,600)).....cccevvmnnnens [oerrrnnnniininnns ... (17,208,408)........... ... (17,208,408)..... [T 75 ) | O KRR PR TN e 0004 ....ovnnnnnn
Basket Option Call
11/14/2024 ... FIUL Hedge .. Exhibit 5 ... |Equity/Index [BNP Paribas ........ ROMUWSFPUBMPROBKSP83 |, 11/16/2023 |. 11/14/2024 |....... 170,000 |...... 17,935,000 .......... 105.500 |....... (503,200) N (1,509,385)] ..evvvnnnnn fennnn (1,509,385)f....... (406,205)|. .. T 0004 ...
Basket Option Ca
11/14/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 11/16/2023 |. 11/14/2024 |..... 1,250,000 |..... 133,125,000 .......... 106.500 |..... (2,462,500))....ccevevvninnens [oerernnieieennns ... (10,081,979)f........... ... (10,031,979)f..... [PCCSTR-T)) R FRUUY R R, e 0004 ....ovnnnnnn
Morgan Stanley &
Basket Option Call Co. International
12/19/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [plc «eovveirierennnes 4PQUHN3JPFGFNF3BBE53  |. 12/14/2023 |. 12/19/2024 |....... 155,000 |...... 16,352,500 |.......... 105.500 |....... (350,300)]- e eeeeemmaes [eeeemmmnnaeeeeennn foeeeens (WALTIS)) R (716,456)|....... (151,774 e o [ —_—— 0004 ...oeeennnee
Morgan Stanley &
Basket Option Call Co. International
12/19/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [plc ..ooovviiirinnnnn 4PQUHN3JPFGFNF3BB653 | 12/14/2023 |. 12/19/2024 |..... 1,390,000 |..... 148,035,000 |.......... 106.500 |..... (7740 1110)) RN IR (5,520,105)] .eevvvnnnnn fennnn (5,520,105)|..... (1,037,008)]...cvvveeeevennnn foorerriiinnies e [ e 0004 ....ovnnnnnn
Rainbow Option Call Royal Bank of
01/16/2025 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [Canada ............... ES7IP3USRHIGC71XBUT1 | 01/18/2024 |. 01/16/2025 |....... 132,000 |...... 14,256,000 .......... 108.000 |.vevvveneeieinnnns foeeees (694,320)...cuvvneeiinnnns fornns (1,102, 115)f .eveneeecn [ (1,102, 115)....... (A E°55) R FORRUUURR R R e 0008 ........eee
Rainbow Option Call Goldman Sachs
02/20/2025 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [International ...... W22LROWP2|HZNBBBKS28  |. 02/15/2024 |. 02/20/2025 |........ 89,000 |....... 9,612,000 .......... 108.000 |.vevvveneeeiennnns foreees (482,380)[.....ccvvvnnnnnnns |oennnnn [CZX 7)) U (443,278).......... LT (072 PR R AR RN e 0008 ...........
Rainbow Option Call Bank of America,
03/20/2025 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [N.A. .....ccccoeeins BATYDEB6GKMZ0031MB27  |. 03/14/2024 |. 03/20/2025 |....... 106,000 |...... 11,448,000 |.......... 108.000 |.vevvveneeieinnnns foeeees (616,920)[....cccvvvnnnnnens |ovnnnnn (380,896)( ..vvunneen fonnnns (380,896)......... 236,024 |..oovveiniiinnnn oo e [ e 0008 ...........
Rainbow Option Call Royal Bank of
04/17/2025 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [Canada ............... ES7IP3USRHIGC71XBUT1  |. 04/18/2024 |. 04/17/2025 |....... 120,000 |...... 12,960,000 |.......... 108.000 |.vevvveneeieinnnns foeeees (728,400)[.....cccvmnnnnens |oennnnn (673,904)( .evvenenns [ (673,904).......... B4,497 |ovvveiieiiinns foeeeiiin e e 0008 ...........
Rainbow Option Call Royal Bank of
05/15/2025 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [Canada ............... ES7IP3USRHIGC71XBUT1  |. 05/16/2024 |. 05/15/2025 |....... 102,000 |...... 11,016,000 .......... 108.000 |.vevvveneviinnnns fooeees (518,160)]...ccvvvenievinnn fonnnns (330,210)f cevvnnneees [ (330,210)....... LT85 VN R AR R R e 0008 ........eee
Rainbow Option Call Royal Bank of
06/18/2025 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [Canada ............... ES7IP3USRHIGC71XBU11  |. 06/20/2024 |. 06/18/2025 |....... 134,000 |...... 14,472,000 .......... 108.000 |.vevvveneeieinnnns foeeees (690,100)]...cevvvenvvrinnn fonnnns (450,177 cevvnneeens o (450,177)f......... 239,923 [.oiiiiiiiinieies fernneeereii foerreiein e e 0008 ...........
Rainbow Option Call Goldman Sachs
07/18/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index |International ...... W22LROWP2|HZNBBBKS28  |. 07/20/2023 |. 07/18/2024 |........ 97,000 |...... 10,500,250 .......... 108.250 |....... (560,660)[.....cccvmnereens Jernnnnieiiinnnns foeeeens (613,337)[ cevvnneeens o (613,337)....... (403,880)[.....ccevvvnnenns Jennnnneerreinnns fooreviiniinieiens foiis e 0008 ...........
Rainbow Option Call Bank of America,
08/15/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [N.A. .....cccooeeins BATYDEB6GKMZ0031MB27  |. 08/17/2023 |. 08/15/2024 |........ 82,000 |....... 8,876,500 |.......... 108.250 |....... (WETR-(C10)) R IR R (907,898)( .evvunnea fonnnnns (907,898)....... (507,386)[.....eevvvenneens Jennnneeerrininns fooreviininneens foei e 0008 ...........
Morgan Stanley &
Rainbow Option Call Co. International
09/19/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [plc «evvreeirierennne 4PQUHN3JPFGFNF3BB653  |. 09/14/2023 |. 09/19/2024 |........ 81,000 |....... 8,748,000]|.......... 108.000 |....... (505,440)- e eeeeemnaee feeeemmmnaeeeeennn feeeeens (T79,771)] eeeevvvvnn | (779, 771)....... (422,462)]...eeeeeeeeens foeeeemmneeeeeenn fee e e —_—— 0008 ...........
Rainbow Option Call Royal Bank of
10/17/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index |Canada ............... ES7IP3USRHIGC71XBUT1  |. 10/19/2023 |. 10/17/2024 |........ 90,000 |....... 9,720,000 |.......... 108.000 |....... (611,100)]-+vveeeeeeeeei foeeeeeemnieeeeeen Joeees (1,429,733)] .cevvvnnns fennnn (1,429,733)|....... (650, 311)[.. e eeeeeeeeeeee Jeemmneeeeeemnes foeeeeemmneeeeeeen [ —_—— 0008 ...........
Rainbow Option Call Royal Bank of
11/14/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [Canada ............... ES7IP3USRHIGC71XBUT1 | 11/16/2023 |. 11/14/2024 |....... 151,000 |...... 16,308,000 |.......... 108.000 |....... (845,800)[-.ceevveeeeeenn formmeeeeemnniaaes foeees (1,725,675).ceeneeees |onnee (1,725,675)|....... (878,025)[..ceeeeeeneeeee Jemmnneeeeemnis foereeemmnieeeeeen foe s —_—— 0008 ...........
Rainbow Option Call Goldman Sachs
12/19/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index |International ...... W22LROWP2|HZNBBBKS528  |. 12/14/2023 |. 12/19/2024 |........ 84,000 |....... 9,072,000 .......... 108.000 |....... (267,120)[ e eeeeeeeeeeee Jeeeee e foeeees (650,944)] ....ovvvnns founnnnn (650,944)....... (351, 139)]. e foeeeemmneeeeeeen [ e —_—— 0008 ...........
SPSLVI Call 10233.91 Royal Bank of
07/18/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index |Canada ............... ES7IP3USRHIGC71XBUT1 | 01/22/2024 |. 07/18/2024 |............ 489 |....... 5,000,000 |....... 10233.910 [eeneeeeeeieees Joeeennn (177,874)]. e fenns (134,250)] ...covvvnns funnnnn (134,250).......... A3,424 | | e [ —_—— 0002 .eovvennnnnn
SPX Cal | 4466.23
10/17/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [HSBC Bank PLC ...... 1IEBVN30JCEQV1H4R804  |. 10/19/2023 |. 10/17/2024 |......... 23,375 |..... 104,400,000 |......... 4466.232 |..... (IR E000)) A ....(24,835,549) ........... ... (24,835,549)[... (11,988,651)|...uueeeeemennans foeremmmieeeeennn fereeeeeeeeies e —_—— 0001 .oeeneneees
SPX Call 4534.68
10/17/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [Truist Bank ........ JUKC32MCHID 171265206  |. 10/19/2023 |. 10/17/2024 |........ 17,765 |...... 80,560,000 |......... 4534.680 |..... (4,529,800)-.ceeeeemnenees [oeeemnnnaeeaennns ... (17,705,968)........... ... (17,705,968)..... (8,874,408)[-..eeeeeeeeeeee Joeneeeeeees oo [ —_—— 0001 .oeeneneees
SPX Call 4588.15
10/17/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [HSBC Bank PLC ...... 1IEBVN30JCEQV1H4R804  |. 10/19/2023 |. 10/17/2024 |........ 79,710 |..... 365,722,500 ......... 4588.155 |... (17,851,350)[....ccevreeeeees Joemeneeeeeenennns ... (75,360,633)........... ... (75,360,633)[... (38,926,728)]....cceeeemmmnns foermmmmmneeeeennn fereeeeeeeeieees e —_—— 0001 .oeeneneees
SPX Call 4593.25
08/15/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [Truist Bank ........ JUKC32MCHID 171265206  |. 08/17/2023 |. 08/15/2024 |........ 10,088 |...... 46,244,000 (......... 4593.248 |..... (2,710,400)]- e evveeeeeeeen [ oo (9,010,202)( ...evveees |neee (9,010,202)|..... (4,950,363)]----eeeeemmmnns foeeemmmmneeeeennn ferreeeeereniieees Joeeen e —_—— 0001 .oeeeeneeee
SPX Cal | 4620.24
10/17/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [Truist Bank ........ JUKC32MCHID 171265206  |. 10/19/2023 |. 10/17/2024 |.......... 9,584 |...... 44,280,000 (......... 4620.240 |..... (2,017,200)]- e eevveeeeeeeen [ oo (8,767,256)(.....ccccet |-nnee (8,767,256)|..... (4,612,320)]- v eeeeeennnes foeeemmmneeeeeennn foreeeeeeeeeieeees feee e —_—— 0001 .eeeneneees
SPX Cal| 4676.29
08/15/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [Truist Bank ........ JUKC32MCHID 171265206 |. 08/17/2023 |. 08/15/2024 |......... 13,729 |...... 64,200,000]......... 4676.285 |..... (3,078,000)]++vvvnmneeermnnn foonereeeiinianens ... (11,164,491)........... ... (11,164,491)f..... (6,469,345)]- .- eeeveennnes fooremnnnneeeennnn fornnerrrerinanees Jorrnnnneaeeeeeaas — .. 0001 ..oeeneeees




STATEMENT AS OF JUNE 30, 2024 OF THE MINNESOTA LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

¢l903

1 2 4 5 6 7 9 10 11 12 13 14 15 16 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/ Foreign Year's to Carrying of at Inception
Income of Maturity Index Premium Premium Current Adjusted Exchange (Amorti- Value of Refer- and at
Generation Risk(s) Exchange, Counterparty Trade or Notional Received | (Received) | (Received) Year Carrying Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated (a) or Central Clearinghouse Date | Expiration Amount (Paid) Paid Paid Income Value Code | Fair Value B./A.C.V. | Accretion ltem Exposure | Entity (b)
SPX Call 4703.32 Royal Bank of
09/19/2024 ............ FIUL Hedge ............. Equity/Index |Canada ............... ES7IP3USRHIGC71XBUT1  |. 09/14/2023 |. 09/19/2024 |.........13,540 |...... 63,684,000]......... 4703.324 |..... [R<Tr(0727(0]0)) R I I (11,020,028) ... ... (11,020,028)f.....(6,262,518)]...0uuvvvennnnnns foorernnnnineiinnn oo v - . |0001 Ll
SPX Call 4706.6 Vel Is Fargo Bank,
11/14/2024 ............ FIUL Hedge ............. . |Equity/Index [N.A. ..oiiiiinnns KB1H1DSPRFMYMCUFXT09  |. 11/16/2023 |. 11/14/2024 |.........20,407 |...... 96,048,001 ]......... 4706.603 |..... (5,299,200)]. ...0vuneerirnnnn fooriiiiiiiiinnns | (17,516,002) ........... ... (17,516,002).....(9,452,287)|...0uuevvinnnnnns Joovernnninecinnn oo v - . |0001 Ll
SPX Call 4709.06
08/15/2024 ... FIUL Hedge .. . |Equity/Index [Truist Bank ........ JJKC32MCHWDI71265206 |. 08/17/2023 |. 08/15/2024 |..........2,059 |........ 9,697,500 ......... 4709.063 |....... (426,600), N (1,608,346)(.......ccc | (1,608, 346)| e
SPX Call 4719.
08/15/2024 ............ FIUL Hedge ............. . |Equity/Index |HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804 | 08/17/2023 |. 08/15/2024 |........ 46,678 |..... 220,320,000 |......... 4719.989 |..... (9,373,800)[....cevevvnnnens [oevennnineeiiinns [ (35,955,086)( ...evvvnes .. (35,955,086)[... (21,431,824))...cuuiiiiinnnnns foorvrnninniiiiins e v - . |0001 Ll
SPX Call 4766.15
07/18/2024 ... FIUL Hedge .. . |Equity/Index [Barclays Bank PLC ~ GS5GSEF7VJP5I70UK5573 |. 07/20/2023 |. 07/18/2024 |........ 11,026 |...... 52,550,000 ......... 4766.148 |..... (2,645,000)| N (7,774, 730) vevvneeeeen | (7,774,730)) e
SPX Call 4775.
09/19/2024 ............ FIUL Hedge ............. . |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 09/14/2023 |. 09/19/2024 |.........15,538 |...... 74,200,000 |......... 4775.406 |..... [RIR-T(0N0[0[0)) R A I (11,570,672) ........... .. (11,570,672).....(6,872,261)]..cuuuneeiiinnnns foorrrvniniiiiiins e e - . |0001 Ll
SPX Call 4778.73
11/14/2024 ... FIUL Hedge .. . |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UK5573 |. 11/16/2023 |. 11/14/2024 |.........15,971 [...... 76,320,000 |......... 4778.734 |..... (3,546,000)| .. (12,639,194 ........... .. (12,639, 194), e
SPX Call 4831.
09/19/2024 ............ FIUL Hedge ............. . |Equity/Index |HSBC Bank PLC ...... 1IEBVN30JCEQV1H4R804  |. 09/14/2023 |. 09/19/2024 |.........52,829 |..... 255,255,003 |......... 4831.720 [... (10,912,300)]...ccvvvmverennnn foornriiiinninnnns o (36,501,691)]........... .. (36,501,691)[....(22,441,983)]....uunveviinnnns foorrrnnnniiiiiins oo e - . |0001 Ll
SPX Call 4835.09
11/14/2024 ............ FIUL Hedge ............. . |Equity/Index |HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804 | 11/16/2023 |. 11/14/2024 |.........75,196 |..... 363,577,500 ......... 4835.087 [... (14,373,600)]....ccuunvverennnn foovvriiiinninnnns |oee .(55,613,245) ........... ...(55,613,245)[... (32,271,571))ceveniiiiinnnns foovrenniiiiiiinn e i - . |0001 Ll
SPX Call 4852.31
07/18/2024 ............ FIUL Hedge ............. . |Equity/Index |Barclays Bank PLC ~ GS5GSEF7VJP5I70UK5573 |. 07/20/2023 |.07/18/2024 |.........13,672 [...... 66,340,000 |......... 4852.3111..... (2,641,200))....cccevvnnnenns foernnnieeeiennnn o (8,469,679)(....ccceee | (8,469,679)].....(5,717,040)...cevvnniveinnnn v v [ - ... |0001 Ll
SPX Call 4865.51
09/19/2024 ............ FIUL Hedge ............. . |Equity/Index [Truist Bank ........ JUKC32MCHID 171265206 |. 09/14/2023 |. 09/19/2024 |..........7,991 [...... 38,880,000 |......... 4865.508 |..... [ IN0[0[0)) RPN AU N (5,265,001)(.eeunneencs [nnne (5,265,001)].....(3,304,486)]....ccuunvirvinnnn fooreriiinninnnies v [ - . |0001 Ll
SPX Call 4868.9
11/14/2024 ............ FIUL Hedge ............. . |Equity/Index [Barclays Bank PLC ~ GSGSEF7VJP5I70UKS573 |. 11/16/2023 |. 11/14/2024 |..........9,094 [...... 44,280,000 (......... 4868.899 |..... (1,608,020)]...ccvvneneerennn foneiiiiiiienns foees (6,445,452)] .....covve o (6,445,452)].....(3,813,077)[...ccevvvnnneenes Jovnneeeriininns [ o - . |0001 Ll
SPX Call 4886.32
07/18/2024 ............ FIUL Hedge ............. . |Equity/Index |HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804 | 07/20/2023 |.07/18/2024 |..........1,985........ 9,697,500 ......... 4886.322 |....... (R T111) R EPPRRR R (1,162,437 .eeeneeecn | (1,162,437)]....... (802,224)....cevvnviviinnnn foorerriiiniiniees v [ - . |0001 Ll
SPX Call 4897.66
07/18/2024 ............ FIUL Hedge ............. . |Equity/Index |HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804 | 07/20/2023 |.07/18/2024 |........ 38,810 |..... 190,080,000 |......... 4897.660 |..... (6,635,200)f....ccevvvnnnnnens fovvennnnieiennnns fon ..(22,295,363)( .evvvenines ... (22,295,353)... (15,498,865)....uuvevrirnnnns foorrrnniiiiiiiinn e i - ... |0001 Ll
SPX Call 4927.21
12/19/2024 ............ FIUL Hedge ............. . |Equity/Index |HSBC Bank PLC ...... 1IEBVN30JCEQV1H4R804  |. 12/14/2023 |. 12/19/2024 |.........18,434{...... 90,828,000 |......... 4927.210|..... (4,767,600)]...cccvmnveeeennnn fornniiiiininnnns o (12,659,007)] ........... .. (12,659,007).....(7,474,040)]...cunneeeeennnnns foorrmnnnnniiiiinn oo v - . |0001 Ll
SPX Call 4991.3
01/16/2025 ............ FIUL Hedge ............. . |Equity/Index |HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804  |. 01/18/2024 |.01/16/2025 |........ 16,106 |...... 80,388,001]......... 4991.301 |.oevvviiiiiee (4,223,450)]....ccvvnneiniinnn fonn (10,615,682)]........... .. (10,615,652)f..... (6,392,202)]...0uunveviinnnnns foorrrnniniiiiiinn foeienniiiiiins e - . |0001 Ll
SPX Call 5002.72
12/19/2024 ............ FIUL Hedge ............. . |Equity/Index |HSBC Bank PLC ...... 1IEBVN30JCEQV1H4R804  |. 12/14/2023 |. 12/19/2024 |........ 18,010 |...... 90,100,000 |......... 5002.723 |..... (3,969,500)[....ceevevvnnnins [oevennninieeiinns [ (11,185,763) ........... .. (11,185,763)f.....(6,881,559))....uunviiiiinnnns foorrriniiiiiiins e e - . |0001 Ll
SPX Call 5061.72
12/19/2024 ............ FIUL Hedge ............. . |Equity/Index |HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804 | 12/14/2023 |. 12/19/2024 |.........81,364 |..... 411,840,002 5061.717 |... (15,609,600)......ccvvvvunnnes [oorermnnnninnnnnns foun (46,441,003)]........... .. (46,441,008)[... (29,486,901)]..cvuuneeeeennnnns foorrmmmnnniiiinnn oo v - . |0001 Ll
Morgan Stanley &
SPX Call 5061.72 International
12/19/2024 ............ FIUL Hedge ............. . |Equity/Index [plc .ooeevrrnenneens 4PQUHN3JPFGFNF3BBE53 | 12/14/2023 |. 12/19/2024 |............ 100 |.......... 506,172|......... 5061.720 |........ (17,848)] e [ e (57,078)[veeveeees o (57,078)]cceeeee (36,241 Joeeemneeeeeeeees feeee e e === e [0001 L
SPX Call 5067.8
01/16/2025 ............ FIUL Hedge ............. . |Equity/Index |HSBC Bank PLC ...... 1IEBVN30JCEQV1H4R804 |. 01/18/2024 |. 01/16/2025 |........ 18,197 |...... 92,220,000 ......... 5067.796 |-.vvueeeeeennnnns (4,067,250)(....cccvvvmneeaae |-en (10,825,675)[ ..evvnnenns |enn (10,825,675)[..... (6,758,425)]....uceeeeenennes foeeemmmmneeeeennn fereeeeeeeeniee e === e [0001 L
SPX Call 5097.11
12/19/2024 ............ FIUL Hedge ............. . |Equity/Index |HSBC Bank PLC ...... 1IEBVN30JCEQV1H4R804  |. 12/14/2023 |. 12/19/2024 |..........9,959 |...... 50,760,000 |......... 5097.114 |..... (1,720,200)]- e evveeeeeeeen [ oo (5,388,344)| ..covvnnnns fonnnn (5,388,344)|....... (3,485,349)[.....cevreneeeen Joenneeeeeeenes e [ === e [0001 L
SPX Cal | 5127.56
01/16/2025 ............ FIUL Hedge ............. . |Equity/Index |HSBC Bank PLC ...... 1IEBVN30JCEQV1H4R804  |. 01/18/2024 |.01/16/2025 |........ 88,685 |..... 454,740,004 |......... 5127.558 |.eeeeienaeeeeeee ... (17,235,600)(.....cccvvvunaeans |-en (48,410,074)( ...oevvenes |[enn (48,410,074)... (31,174,474)|...eeeeeeeeenaes |oeeemmneeeeeeeen [ e === e [0001 L
Morgan Stanley &
SPX Call 5163.42 International
01/16/2025 ............ FIUL Hedge ............. . |Equity/Index [plc .ooovvvrnnnnnnnns 4PQUHN3JPFGFNF3BB653  |. 01/18/2024 |. 01/16/2025 |..........8,700 [...... 44,921,754]......... 5163.420 |.....ovvunnnnnnn (1,497,006)(.....cccvvnnvennns founen (4,497 ,545)] ...eevvnan o (4,497,545)].....(3,000,449)[......covvvnvrenes founnnnnneriinnnns [ o - ... |0001 Ll
SPX Call 5231.61 Vel Is Fargo Bank,
04/17/2025 ............ FIUL Hedge ............. . |Equity/Index [N.A. ..ooiiiiiinns KB1H1DSPRFMYMCUFXTO9  |. 04/18/2024 |. 04/17/2025 |......... 11,574 |...... 60,552,000 ......... 5231.609 |...ccvvnnniiannns (3,796,100)[.....ccvvvnnernnnn founnn (6,394,049)] ..ccvvnnnns fennnn (6,394,049))....... (2,597 ,949)[.....covvvnnnrenns founnnnneriiiinns [ o - . |0001 Ll
SPX Call 5251.04
02/20/2025 ... FIUL Hedge .. . |Equity/Index |HSBC Bank PLC ...... 1IEBVN30JCEQV1H4R804 | 02/15/2024 |. 02/20/2025 |.........12,923|...... 67,860,000 |......... 5251.038 |.. (3,602,625)|... i R (6,253, 411)] cevvvvnnnnn fennnn (6,253,411)| e
SPX Call 5311.
04/17/2025 ............ FIUL Hedge ............. . |Equity/Index |HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804 | 04/18/2024 |. 04/17/2025 |.........15,565 |...... 82,680,000]......... 5311787 |eeveeiieiiiinnnns (4,360,200)(.....ccvvnnnnennnn founnn (7,671,536)(..cnnneeees |onnne (7,671,536)].....(3,311,336)]...cneveiennnnnns foovenninieeiiinns oo v - . |0001 Ll
SPX Call 5331.51
02/20/2025 ... FIUL Hedge .. . |Equity/Index |HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804 | 02/15/2024 |. 02/20/2025 |.........15,300 [...... 81,620,000]......... 5331.514 .. (3,632,475)|... i R (6,487,078)] ..ceevvvenn |ornee (6,487,078), e
SPX Call 5374. Royal Bank of
04/17/2025 ............ FIUL Hedge ............. . |Equity/Index |Canada ............... ES7IP3USRHIGC71XBU11 |. 04/18/2024 |. 04/17/2025 |.........52,683 |..... 283,140,000{......... 5374.426 |...ccvvvnnnnnnnnns ... (13,173,600)f.....cccevnnniiins e ..(23,593,322)[........... ....(23,593,322)[... (10,419,722)]....uuvivvinnnnnns foovevnnnnnniiinnn foveiiiiiiiiinnnns v - ......]0001 ...........
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1 2 4 5 6 7 8 9 10 11 12 13 14 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/ Foreign Year's to Carrying of at Inception
Income of Maturity | Number Index Premium Premium Current Adjusted Exchange (Amorti- Value of Refer- and at
Generation Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value B./A.C.V. | Accretion ltem Exposure | Entity (b)
SPX Call 5377.1
03/20/2025 ............. FIUL Hedge ............. Equity/Index |HSBC Bank PLC ...... 1IEBVN30JCEQV1H4R804 | 03/14/2024 |. 03/20/2025 |......... 13,000 |...... 69,948,000 ......... 5377101 |eeveeeiiiiiiinnns (3,999,900)..vvuveevvennnnns foeee (5,430,544)] .....cevvnn |oeenn (5,430,544)..... (1,430,644))..ceenniiinnnnnns |oorrninniiiiiinn fereenniiiis i e 0001 .eevnnenens
SPX Call 5394.39
02/20/2025 ............. FIUL Hedge ............. . |Equity/Index |HSBC Bank PLC ...... 1IEBVN30JCEQV1H4R804 | 02/15/2024 |. 02/20/2025 |......... 59,248 |..... 319,604,999]|......... 5394.385 [...coiiiiiiinnns ... (12,180, 750)(.....ccevveneennn |- ..(22,432,458) .eevvnnnnnn [0 (22,432,458))... (10,251, 708)[...cccvvvennnnnnns fevnnneeeciniins [ e e 0001 .eevnnenens
SPX Call 5412.01 Vel Is Fargo Bank,
04/17/2025 ... FIUL Hedge .. . |Equity/Index [N.A. KB1H1DSPRFMYMCUFXTO9  |. 04/18/2024 |. 04/17/2025 |......... 16,962 |...... 91,800,000 |......... 5412.010 |.. (3,999,250)|.... i R (7,150, 198)f ... e 0001 ...
SPX Cal | 5432.
02/20/2025 ............. FIUL Hedge ............. . |Equity/Index [Truist Bank ........ JUKC32MCHID 171265206  |. 02/15/2024 |. 02/20/2025 |......... 13,122 |...... 71,280,000]......... 5432.108 |...cvvvnenieene (2,484,900))..c0uneeeeennnnn foeee (4,624,606)(........... |.....(4,624,606)|.....(2,139,706).....cuurrvermnnn foorerremmnininiis s [ e 0001 .eevnnenens
SPX Call 5459.51
03/20/2025 ... FIUL Hedge .. . |Equity/Index |HSBC Bank PLC ...... 1IEBVN30JCEQV1H4R804 | 03/14/2024 |. 03/20/2025 |......... 13,785 (...... 75,260,000 ]......... 5459.509 |.. (3,652,950)... i R (4,970,891)... e 0001 ...
SPX Call 5523.
03/20/2025 ............. FIUL Hedge ............. . |Equity/Index |HSBC Bank PLC ...... 1IEBVN30JCEQV1H4R804 | 03/14/2024 |. 03/20/2025 |......... 50,675 |..... 279,922,500 |......... 5523.890 |...cevvunniiinns ... (11,849,400)(.......cccvvnnens |oun (16,130,405)( ........... |... (16,130,405)|.....(4,281,005)].....c0uuvrrerennn foorerrrmmmnnnnnns v fooreiiis e 0001 .eevnnenens
SPX Call 5530.17
05/15/2025 ... FIUL Hedge .. . |Equity/Index [Truist Bank ........ JJKC32MCHWDI71265206 |.05/16/2024 |. 05/15/2025 |..........9,628 |...... 53,244,000 |......... 5530.172|.. (2,836, 110)f... i R (3,548,811)| e 0001 ...
Morgan Stanley
SPX Cal | 5562.52 Co. International
03/20/2025 ............. FIUL Hedge ............. . |Equity/Index [plc .ooeevrrnnnneeens 4PQUHN3JPFGFNF3BB653  |. 03/14/2024 |. 03/20/2025 |........ 10,200 |...... 56,737,704 {......... 5562.520 |..eevvenneeaannns (2,193,612))-.eueeeeeeennnes foeeee (2,998,845)| .....uunnn. [... (2,998,845))........ (805,233)[.ceeveeeeeeeeee Jeneeeeeeeies e [ —_—— 0001 .oeeneneees
SPX Call 5614.93
05/15/2025 ............. FIUL Hedge ............. . |Equity/Index [Truist Bank ........ JUKC32MCHID 171265206  |. 05/16/2024 |. 05/15/2025 |......... 13,970 |...... 78,440,000 |......... 5614.926 |...covvunneaanne (3,494,280))-.. e eeeeeennans foeeen (4,413,196)] ..evvvnnnn fonnen (4,413,196)). e (918,916 | o [ —_—— 0001 .oeeneneees
SPX Call 5681.14 Vel ls Fargo Bank,
05/15/2025 ............. FIUL Hedge ............. . |Equity/Index [N.A. .ooooeiiinnenns KB1H1DSPRFMYMCUFXTO9  |. 05/16/2024 |. 05/15/2025 |......... 42,09 |..... 239,167,502 |......... 5681.140 |..eeuneeeennnnnns [CRVERCL)) T (11,675,082)].....ccvvnn |oen (11,675,082)..... (2,610, 132)]-.eeeeeeeennnes foeeemmneeeeeennn feoeeeeeeeeieeeee e —_—— 0001 .oeeneneees
SPX Call 5713.99
06/18/2025 ............. FIUL Hedge ............. . |Equity/Index |Barclays Bank PLC ~ G5GSEF7VJP5170UK5573 |. 06/20/2024 |. 06/18/2025 |......... 10,414 ...... 59,508,000 ......... 5713.990 |.eeevrennieeeenee (3,262, 110)[ceeveeeeeeeen Joeeen (3,002,102 ....veeeeee [+eeen (3,002,102)]....eee 260,008 |oeeveeneeeeennnn fooeeeeeeneeeees e [ —_—— 0001 .oeeneneees
SPX Cal | 5720.87
05/15/2025 ............. FIUL Hedge ............. . |Equity/Index [Truist Bank ........ JUKC32MCHIDI 71265206  |. 05/16/2024 |. 05/15/2025 |......... 10,949 |...... 62,640,000 |......... 5720.868 |......ceeeeennnnnn (2,198,780)[..cevvvnneeaeen Junen (2,796,138 ..evveeeens [+oeen(2,796,138)]....ee (597,358)]cceeeeeeeeeennn oo e [ —_—— 0001 .oeeneneees
SPX Call 5801.56 VWells Fargo Bank,
06/18/2025 ... FIUL Hedge .. . |Equity/Index |N.A. ... .. KB1H1DSPRFMYMCUFXTO9 . 06/20/2024 |. 06/18/2025 |......... 14,799 |...... 85,860,000 |......... 5801.560 |.. (3,798,900)f... P (3,576,515)| ... —_—— 0001 ...
SPX Call 5869.97 Vel ls Fargo Bank,
06/18/2025 ............. FIUL Hedge ............. . |Equity/Index [N.A. .ooooeiiineenns KB1H1DSPRFMYMCUFXTO9  |. 06/20/2024 |. 06/18/2025 |......... 56,640 |..... 332,474,999 ......... 5869.975 |..eevrenaaeeene ... (12,632,500)(.....ccemmmnaeaas |- (11,799,515)( ...eeveeen [oon (11,799,515)].........832,985 |.eeeeeeeeeeeennn [ e foeeeees —_—— 0001 .oeeneneees
SPX Call 5911.02
06/18/2025 ... FIUL Hedge .. . |Equity/Index |Barclays Bank PLC ~ G5GSEF7VJP5170UK5573 |. 06/20/2024 |.06/18/2025 |......... 14,251 |...... 84,240,000 ......... 5911.024 |.. (3,033,420)... P (2,708,586) ... —_—— 0001 ...
SX5E Cal | 4345. Royal Bank of
10/17/2024 ............. FIUL Hedge ............. . |Equity/Index |Canada ............... ES7IP3USRHIGC71XBUT1  |. 10/19/2023 |. 10/17/2024 |............ 611 ........ 2,656,250 |......... 4345.976 |....... (100,500)[- e eeevmeeeeeeen Jemmmmeeeeemnnis foeeeens (375,513)] coevvvvnnn feunnees (875,513)]cceenns (183,260)[- . eeeeeeeeeeee Jemeeeeeeeenes foeeeeemeeeeeeeee foee s —_—— 0003 .evvvennnnns
SX5E Call 4407.33 Royal Bank of
10/17/2024 ... FIUL Hedge .. . |Equity/Index |Canada .... . ES7IP3U3RHIGC71XBU11  [. 10/19/2023 |. 10/17/2024 |.... 12,822,250 |......... 4407.331 |....... (409,360) P (1,627,494)| ... —_—— 0003 ...
SX5E Call 4523.
08/15/2024 ............. FIUL Hedge ............. . |Equity/Index |HSBC Bank PLC ...... 1IEBVN30JCEQV1H4R804 | 08/17/2023 |. 08/15/2024 |............ 591 |....... 2,675,000 (......... 4523.778 |........ (88,500)]- e vvvveeeeeemnn fereereeemniieees Jeeennnn (241,681)[ .eeeneneen [oeeeenn (241,681)).ceees (141,464)]. e [ e foeeees —_—— 0003 .evvvennnnns
SXSE Call 4547.23
09/19/2024 ............. FIUL Hedge ............. . |Equity/Index |HSBC Bank PLC ...... 1IEBVN30JCEQV1H4R804 | 09/14/2023 |. 09/19/2024 |............ 584 |........ 2,656,250 |......... 4547 234 |......... (91,250)f- e eeeeeeeeeee Joememeeeeeeeens foeeeees (244,863)] ....cvvunne [ounnnn (244,863)].ceen. (138,592)[..eeeeeeiieeeee e foeeeeeeeee e fore s —_—— 0003 .evvvennnnes
SX5E Call 4571.35 Royal Bank of
11/14/2024 ............. FIUL Hedge ............. . |Equity/Index |Canada ............... ES7IP3USRHIGC71XBUT1 | 11/16/2023 |. 11/14/2024 |............ 581 |........ 2,656,250 |......... 4571.353 |........ (80,750)]- e evvveeeeeeemnn fereeeeeeeniieeee Jeeenaan (252,700 +evenneveen foreeenn (252,700)]..ee (135,168)].ceveeeeeecenenn feeeeeeemieeeee Jeemee e foeeeeees —_—— 0003 .evvvennnnes
SXSE Cal| 4587.2
08/15/2024 ............. FIUL Hedge ............. . |Equity/Index |HSBC Bank PLC ...... 1IEBVN30JCEQV1H4R804 | 08/17/2023 |. 08/15/2024 |.......... 2,436 |...... 11,175,500 |......... 4587.196 |....... (307,970)[- e eeeeeeeeeee Jeeeeeeeeeeni oo (858,132)[ vvvvnneveee foreeenn (858,132)]..ues (518,826)] e feeeeeeemieeeee Jeeeeeeeee foeeeees —_—— 0003 .evvvennnnes
SX5E Call 4611.43
09/19/2024 ............. FIUL Hedge ............. . |Equity/Index |HSBC Bank PLC ...... 1IEBVN30JCEQV1H4R804  |. 09/14/2023 |. 09/19/2024 |.......... 2,290 |...... 10,559,500 ......... 4611.431|....... (301,840 e eeeeeeeeeeee Joeeeeeeeeeeei foeeees (834,686)(.........c. |-oeeen. (834,686)|....... (487,123)].cceeeeeeeeeennnn foeeeeeeemieeeee Joeeee e foeeee —_—— 0003 .evvvennnnes
SXS5E Call 4635.89 Royal Bank of
11/14/2024 ............. FIUL Hedge ............. . |Equity/Index |Canada ............... ES7IP3USRHIGC71XBUT1 | 11/16/2023 |. 11/14/2024 |.......... 2,766 |...... 12,822,250 |......... 4635.890 |....... (320, 110)[- e eeeeeeee e Jeeeeeeeeeeeeis [oee . (1,060,068)].....000nnn fonnn (1,060,088))....... (583,437)[.ceeeeeeeeeeeee Joemeeeeeeeenes foeeeeeeeeeeeee [ —_—— 0003 .evvvennnnes
SXS5E Call 4679.89
07/18/2024 ............. FIUL Hedge ............. . |Equity/Index |HSBC Bank PLC ...... 1IEBVN30JCEQV1H4R804 | 07/20/2023 |.07/18/2024 |............ 572 |....... 2,675,000 {......... 4679.891 |........ (76,000)]- e evveeeeeeeemnn fereeeeeemnieeee Jeeeneen (137,409)( ..eevneeees foeeeenn (137,409)]...eee (87,978 ceeeeeeeeeeennn foeeeeeemieeeee Joeeee e foeeees —_—— 0003 .evvvennnnes
SXSE Call 4731.37
01/16/2025 ............. FIUL Hedge ............. . |Equity/Index |HSBC Bank PLC ...... 1IEBVN30JCEQV1H4R804 |. 01/18/2024 |.01/16/2025 |............ 561 |........ 2,656,250 |......... A731.366 [enneeeeeennnnes foeeeennnn (77,250 eeeeeeeeeeee e (196,946)( ....oeeees foeeeenn (196,946)]....c. (119,896)].cevvveeeeeennnn foeeeeeeemieeeeee Jeeeee e foeeeees —_—— 0003 .evvvennnnes
SX5E Cal | 4745.5
07/18/2024 ............. FIUL Hedge ............. . |Equity/Index |HSBC Bank PLC ...... 1IEBVN30JCEQV1H4R804 | 07/20/2023 |.07/18/2024 |.......... 2,584 |...... 12,260,500 ......... 4745.497 |....... (282,500)]- e eeeeemnees Jeeeemmnneeeeeennn feeeens (477,809)( .evvvneeees foeeeenn (477,809)]....ee (307,504)].cceeeeeeeeeennn feeeeeeemieeeee Jeeee e foeeeees —_—— 0003 .evvvennnnes
SXS5E Call 4798.16
01/16/2025 ............. FIUL Hedge ............. . |Equity/Index |HSBC Bank PLC ...... 1IEBVN30JCEQV1H4R804 |. 01/18/2024 |. 01/16/2025 |.......... 3,099 |...... 14,869,500 ......... 4798161 |oeeeeeeeeeennnnns (356,040)....cceeemnnneeas Jeennnnn (945,821)] ..eevvvnnnn [eunnns (945,821)]cccenn. (589, 781)[..eeeieeeieeeee e foeeeeeeeeeeeeeee [ —_—— 0003 .evvvennnnns
SXS5E Cal | 4822.86
12/19/2024 ............. FIUL Hedge ............. . |Equity/Index |HSBC Bank PLC ...... 1IEBVN30JCEQV1H4R804 |. 12/14/2023 |. 12/19/2024 |............ 551 ]........ 2,656,250)......... 4822.858 |........ (81,000)]++vvvnmmrereennn fooneereernniiaaees Jeennns (147,837 eveneeeee foeeeeen (147,837)]eee oo (B3, 474)] e [ Joveiiieeeciiis oo — .. 0003 .oovvennnnns
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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)
SX5E Call 4890.94
12/19/2024 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [HSBC Bank PLC ...... 1IEBVN30JCEQV1H4R804 | 12/14/2023 |. 12/19/2024 |.......... 3,216 |...... 15,731,500 ......... 4890.945 |....... (1SS TC10) R R RN (726,157 ... [ T0)) R FORRUUUR R R, e 0003 ..ovvvnnnnns
SX5E Call 5039.62 Goldman Sachs
02/20/2025 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [International ...... W22LROWP2|HZNBBBKS528 | 02/15/2024 |. 02/20/2025 |............ 527 |ovueennn 2,656,250 |......... 5039.618 [..evuiiiiiininns Joeeinnnn (WETVVY)) R (99,544)] ..evvvnnnnn onnnnnn (99,544)... [ T75) RN RN RN R e 0003 ..ovvvnnnnns
SX5E Call 5110.77 Goldman Sachs
02/20/2025 ... FIUL Hedge .. Exhibit 5 ... |Equity/Index [International ...... W22LROWP2|HZNBBBKS28  |. 02/15/2024 |. 02/20/2025 |..........2,551 |...... 13,087,750 (........ 5110.766 [...oovvvveeneeens e (302,500)f... P OO (396,809 ... ...(94,309)[. e 0003
SX5E Cal | 5245. Royal Bank of
04/17/2025 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [Canada ............... ES7IP3USRHIGC71XBUT1 | 04/18/2024 |. 04/17/2025 |............ 506 |........ 2,656,250 |......... 5245.106 |...ovvvveneeniinn fornnnnns (88,500)[..cevvvnnneenes Jevnnnnnns (65,930)......eeen |one . (65,930)).. 22,570 |.evveeeeiiinnnnn fooreeiiincins e e e 0003 ..ovvvnnnnns
SX5E Cal| 5256.96 Goldman Sachs
06/18/2025 ... FIUL Hedge .. Exhibit 5 ... |Equity/Index [International ...... W22LROWP2|HZNBBBKS528  |. 06/20/2024 |. 06/18/2025 |............ 303 [........ 1,693,750 (......... 5256.963 |.. ...(37,034)] ... e 0003
SX5E Call 5305. Goldman Sachs
03/20/2025 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [International ...... W22LROWP2|HZNBBBKS528 | 03/14/2024 |. 03/20/2025 |............ 401 |........ 2,125,000 ......... 5305.190 |..oevvvvnnnrriinnn foeeneeeen(64,200)] v o (40,289).......... |- (40, 289)).. 23,911 | foerei e e 0003 ..ovvvnnnnns
SX5E Call 5319.15 Royal Bank of
04/17/2025 ... FIUL Hedge .. Exhibit 5 ... |Equity/Index |Canada .... . ES7IP3U3RHIGC71XBU11 |. 04/18/2024 |. 04/17/2025 |.... 13,263,250 |......... 5319.154 |.. e 0003
SX5E Call 5331. Goldman Sachs
06/18/2025 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [International ...... W22LROWP2|HZNBBBKS528  |. 06/20/2024 |. 06/18/2025 |.......... 2,425 |...... 12,930,000 ......... 5331179 | feeeeee (360,000) v o LK :)) I (244,338)|......... L ECTCICYN R R R e 0003 ..ovvvnnnnns
SX5E Call 5331.18
06/18/2025 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [HSBC Bank PLC ...... 1IE8VN30JCEQV1H4R804 | 06/27/2024 |. 06/18/2025 |............ 303 |....... 1,616,250 |......... 5331.180 [cevveniviiinnins fooeeeennn (37,529) )i o (30,542)] cevvvvnnn [ (30,542)....0uunn.. [T R FORUPRR R R, e 0003 ..ovvvnnnnns
SX5E Cal | 5380.09 Goldman Sachs
03/20/2025 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [International ...... W22LROWP2|HZNBBBKS528  |. 03/14/2024 |. 03/20/2025 |.......... 2,283 |...... 12,283,500 ......... 5380.087 [..evvneeveennnnnns foevennn (307,800)f.ceeciiniinens v (181,456)( .evvvnnnn [onnnnns (181,456)......... 126,344 |.eeveiniiiniens oo e e 0003 ..ovvvnnnnns
SX5E Cal | 5389.48 Royal Bank of
05/15/2025 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [Canada ............... ES7IP3USRHIGC71XBUT1  |. 05/16/2024 |. 05/15/2025 |............. 394 |........ 2,125,000 ......... 5389.478 |...oevviiieiiinn [ ((CIURCIV[0)) R A, (29,810) .eveneeees oo (29,810)f.......... 30,590 |.evvveniiiinnin fooreriniiiien e e 0003 ..ovvvnnnnns
SX5E Cal | 5465.56 Royal Bank of
05/15/2025 ............. FIUL Hedge ............. Exhibit 5 ... |Equity/Index [Canada ............... ES7IP3USRHIGC71XBU11 |. 05/16/2024 |. 05/15/2025 |.......... 2,602]...... 14,223,000......... 5465.565 |...oevvvniiiiiiinn fonnnns (331,320)].cevvenniiiinnnnns foonens (155,473)] .oevvvvnnnn |ovnnnn (155,473))......... 175,847 [ | foiiiiinns o ST 0003 ..ovvvnnnnns
0649999999. Subtotal - Written Options - Hedging Other - Call Options and Warrants (152,579,538)] (157, 127,901) (785,472,347) XXX (785,472,347)] (389,955, 717)) XXX XXX
0709999999. Subtotal - Written Options - Hedging Other (152,579,538)] (157, 127,901) (785,472,347) XXX (785,472,347)] (389,955, 717)) XXX XXX
0779999999. Subtotal - Written Options - Replications XXX XXX XXX
0849999999. Subtotal - Written Options - Income Generation XXX XXX XXX
0919999999. Subtotal - Written Options - Other XXX XXX XXX
0929999999. Total Written Options - Call Options and Warrants (152,579,538)] (157, 127,901) (785,472,347) XXX (785,472,347)] (389,955, 717)) XXX XXX
0939999999. Total Written Options - Put Options XXX XXX XXX
0949999999. Total Written Options - Caps XXX XXX XXX
0959999999. Total Written Options - Floors XXX XXX XXX
0969999999. Total Written Options - Collars XXX XXX XXX
0979999999. Total Written Options - Other XXX XXX XXX
0989999999. Total Written Options (152,579,538)] (157, 127,901) (785,472,347) XXX (785,472,347)] (389,955, 717)) XXX XXX
1049999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
1109999999. Subtotal - Swaps - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
1169999999. Subtotal - Swaps - Hedging Other XXX XXX XXX
1229999999. Subtotal - Swaps - Replication XXX XXX XXX
1289999999. Subtotal - Swaps - Income Generation XXX XXX XXX
11/7/2023
CrossCurrencySwap USD
........................... PPGIFHO70 .............. |D 1 ........... [Currency..... |Barclays Bank PLC ~ G5GSEF7VJP5I70UK5573 |. 10/19/2023 |. 11/07/2038 |.......ccevvuu 1. 20,014,677 |.....1.84 / 6.32|.........(14,699))....cceemnnnnnes | 454,203 ... 8,277,085 | ........... ... 8,277,085 |......... 158,051 ...... 2,614,309 |...oemmneeennnnnn oo [eeen . 379,282 | —— ... | 0015 ............
11/30/2023
CrossCurrencySwap USD
........................... PPG3GIZ84 .............. |D 1 ........... [Currency..... |Barclays Bank PLC ~ G5GSEF7VJP5I70UKS573 [. 11/02/2023 |.06/30/2044 |...............1]...... 21,300,000 .....5.83 / 7.63 |..........60,000 |......ccevvrerees |oevrmrnnnnrnnnnnnn fooneeeen (24,095)] coccennnnns [onnens . (24,095))........ 190,163 |........ 646,000 |...oovnnvevennnnnn fooveriiinnnnnnnns Joennnn 476,446 | —— ... |0015 ....eeeeels
4/29/2024
CrossCurrencySwap USD
........................... PPGN52R52 .............. |D 1 ...........[Currency..... |BNP Paribas ........ ROMUWSFPUBMPROBK5P83 [. 04/30/2024 |.06/05/2031 |.........cee... ... 37,474,500 .....5.09 / 7.08 |..ceevvennneeeenns feunneeee 147,000 |oeeenennnneeennnn feeeeeee 745,001 | e |oeee. .. 745,001 ... 766,001 |....... (168,000)].....eeeeeeennens foeeeeeeniiieeeees |enenn..493,407 | —— ......|0015 ............
6/18/2024
CrossCurrencySwap USD J.P. Morgan Chase
........................... PPGHASUG4 .............. |D 1 ...........[Currency..... |Bank N.A. ........... 7HBGLXDRUGQFUS7RNE97 |. 05/30/2024 |.06/18/2036 |...............1]...... 10,835,000]......4.1 / 5.79|.....ccoeeervvnnn Joeeeeen 3,000 |oovvvevnnniiennen feene.... 306,528 | ... .l .. 306,528 .l 184,628 L.l 119,000 )i o Joeeenn. . 187,453 [ —— L. 0015 L
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STATEMENT AS OF JUNE 30, 2024 OF THE MINNESOTA 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 1 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)

6/18/2024

CrossCurrencySwap USD J.P. Morgan Chase

........................... PPGNBJIDT .........cce.. |D 1 .oooceeo.. [Currency..... |Bank N.A. ........... T7HBGLXDRUGQFUS7RNES7 |. 05/30/2024 |.06/18/2034 |........cceeeou®]oeeen. 10,832,000 |......4.0 / 5.68 |.oeeeeeemeeeeeens foeeeeeemmnnees Joevemmnieeeeeennn o257, 141 | [ 257,141 138,140 [ 119,000 e oo Jeeee 171,034 | —— ... ] 0015 e

4/30/2024

CrossCurrencySwap USD Royal Bank of

........................... PPGL527C3 .............. |D 1 ........... [Currency..... |Canada ............... ES7IP3U3RHIGC71XBU11 [. 04/04/2024 |. 04/30/2034 |...............1]...... 10,870,000 .....3.94 / 5.71 |..ccerrreirrninns fooeeeennn 35,000 |oovvnnnnnnnnnnnnnn oo 318,424 | nnnl 0 318,424 |l 161,424 L0 122,000 e oo e 170,475 | —— L] 0015 L

9/6/2023

CrossCurrencySwap USD Wells Fargo Bank,

........................... PPGIA4KU2 .............. |D 1 ...........[Currency..... |N.A. ................. KB1H1DSPRFMYMCUFXTO9 |[. 08/24/2023 |.09/06/2028 |.........cc....1]...... 19,191,227 .....0.77 / 5.39 |..oeeeeeea (3,947 ))eeeeeecinnis | 444,8421...... 2,137,038 | ..o -en2.. 2,137,038 ... (148,276)|...... 2,440,022 ..o foeeeeeiiiiieeeees Joenenn .. 196,395 [—— ... |0015 ............
1319999999. Subtotal - Swaps - Other - Foreign Exchange 41,354 185,000 899,135 7,017,122 XXX 7,017,122 1,450,032 5,892,331 2,074,492 [ XXX XXX
1349999999. Subtotal - Swaps - Other 41,354 185,000 899,135 7,017,122 XXX 7,017,122 1,450,032 5,892,331 2,074,492 [ XXX XXX
1359999999. Total Swaps - Interest Rate XXX XXX XXX
1369999999. Total Swaps - Credit Default XXX XXX XXX
1379999999. Total Swaps - Foreign Exchange 41,354 185,000 899,135 7,017,122 XXX 7,017,122 1,450,032 5,892,331 2,074,492 [ XXX XXX
1389999999. Total Swaps - Total Return XXX XXX XXX
1399999999. Total Swaps - Other XXX XXX XXX
1409999999. Total Swaps 41,354 185,000 899,135 7,017,122 XXX 7,017,122 1,450,032 5,892,331 2,074,492 [ XXX XXX

Bond Forward 30YR UST Interest

3.625 02/15/53 ........ GLWB Hedge ............. Exhibit 5 ... |Rate........... Barclays Bank PLC ~ GSGSEF7VJP5I170UK5573 |. 03/15/2023 |. 12/11/2024 |............... 1f...... 50,000,000 |.......... 100.539 |+eeeeeeeeeeeees foeeeemmeeeeeeen [ e (7,365,910) ..eevveec [neee (7,365,910)..... (7,365,910)[- e eeeeeeeeeeee Jemeeeeeeenes oo [ 167,577 |-— ...... 0009 ..oevennnnnn

Bond Forward 20YR UST Interest

3.875 05/15/43 ........ GLWB Hedge ............. Exhibit 5 ... |Rate........... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 07/11/2023 |. 07/17/2024 |............... 1f...... 50,000,000 ........... 96.766 [...oeeeeeenneeeee Joernnneeeeemnns foereeeeeieeeeeen feeees (3,206, 745)( ..eevveeee |nnee (3,206,745)|..... (8,206, 745)[- ..o eeeeeeeeeee [ [oeeeeeee e [ 53,953 |-— ...... 0009 ..oevennnnnn

Bond Forward 30YR Interest

4.125 UST 08/15/53 ... | GLWB Hedge ............. Exhibit 5 ... |Rate........... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 09/19/2023 |. 09/18/2024 |............... 1f...... 80,000,000 |........... 96.372 |+eeeeeeeeeenens foeeeemee [ e (2,382,304)] ..cvvvnnnns fennnn (2,382,304)|..... (2,382,304)]- v neeeeeeennns foeeemmmmeeeeeennn fereeeeeeeenieees feeenens 187,266 |-— ...... 0009 ..oevunnnnns

Bond Forward 20YR Interest

4.375 UST 08/15/43 ... | GLWB Hedge ............. Exhibit 5 ... |Rate........... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 09/19/2023 |. 12/18/2024 |............... 1f...... 50,000,000 ........... 98.425 [..eeeeeieeeeeen [ eeeenees feeeeerne e [ (757,192)[ cevvenene [ (757,192)....... (757,192)[- e eeeeeeeeeee e eeeemnes foeeeeeeneeeeeeeen [os 171,116 |— ... 0009 ..ovvunnnnnn

Bond Forward 20YR Interest

4.625 UST 05/15/44 ... | GIB Hedge .............. Exhibit 5 ... |Rate........... BNP Paribas ........ ROMUWSFPUBMPROBKSP83  |. 06/12/2024 |. 06/12/2025 |............... 1f...... 15,000,000 |.......... 102,084 |oeeeeeeeeeeeies foeeemmee e e e (210,898)] ..eevvvnnn Jrnnnnn (210,898)....... (210,898)]- e vvvvmeeeeemnnn fereeeeemmiieeeees oo [ 73,127 [— ...... 0005 ..ovvennnnnn

Bond Forward 30YR UST Interest J.P. Morgan Chase

3.625 05/15/53 ........ GLWB Hedge ............. Exhibit 5 ... |Rate........... Bank N.A. ..........t 7HBGLXDRUGQFUS7RNES7  |. 06/28/2023 |. 10/16/2024 |............... 1f...... 50,000,000 ........... 98.3071 |+eveeeeeeeeei foeeeeeneeeeeen [ e (6,353,735)] .eevvvnnnns fennnn (6,353,735)|..... (6,353,735)]-cvvueeeeeennnns foeeeemmmneeeeenn foeeeeeeenieees foeeeennns 135,990 |— ...... 0009 ..ovvunnnnnn

Bond Forward 30YR Interest J.P. Morgan Chase

4.625 UST 05/15/54 ... | GLWB Hedge ............. Exhibit 5 ... |Rate........... Bank N.A. .....eee.et 7HBGLXDRUGQFUS7RNES7  |. 06/12/2024 |. 06/12/2025 |............... 1f...... 30,000,000 |.......... 108.437 |oeeeeeeeeeeeees Joeeemmeeeeeeene e e (365, 775)[ cevveneees foaenes (365, 775)|....... (865, 775)[- e eeeeenneeeee Jemmmmeeeeeemnis foreeeeeeniieeeees fons 146,255 |-— ...... 0009 ..oevennnnnn

Bond Forward 30YR 4.75 Interest Royal Bank of

UST 11/15/53 .......... GLWB Hedge ............. Exhibit 5 ... |Rate........... Canada .........c..... ES7IP3USRHIGC71XBUT1  |. 12/20/2023 |. 01/15/2025 |............... 1f...... 50,000,000 |.......... T18.759 | oo [ e (4,488,760)].....ccvvnn |oemee (4,488,760)|..... (4,488,760 .cvvveeeeeemennn foreeeemmeeeeees e foeeeenans 184,595 |— ...... 0009 ..ovvunnnnnn

Bond Forward 30YR UST Interest Wells Fargo Bank,

3.625 05/15/53 ........ GLWB Hedge ............. Exhibit 5 ... |Rate........... A KB1H1DSPRFMYMCUFXTO9  |. 06/21/2023 |. 08/21/2024 |............... 1f...... 50,000,000 ........... 97.538 |-eeeeeeeeeeeen foeeeeemeeeeeen [ e (6,084,709)].....ccvnun |oemen (6,084,709),..... (6,084,709)]..cvvveeeeemmnnn foeeeeeemneeeeces e e 94,362 |-— ...... 0009 ..oevennnnnn

Bond Forward 30YR UST Interest Wells Fargo Bank,

3.625 05/15/53 ........ GIB Hedge .............. Exhibit 5 ... |Rate........... A KB1H1DSPRFMYMCUFXTO9  |. 06/21/2023 |. 08/21/2024 |............... 1f...... 20,000,000 |........... 97.538 |-eeeeeeeeeeenn foeeeeemeeeeeen [ | (2,433,884)| ...covnnnns fennnn (2,433,884)|..... (2,433,884)]....ceeeeeeenaes |oeeemmmeeeeeeennn feeeeeeeeees s 37,745 |— ...... 0005 ..ovvennnnnn

Bond Forward 20YR UST Interest Wells Fargo Bank,

3.875 05/15/43 ........ GIB Hedge .............. Exhibit 5 ... |Rate........... A KB1H1DSPRFMYMCUFXTO9  |. 07/12/2023 |. 10/16/2024 |............... 1f...... 17,000,000 |........... 97642 |oeeeeeeeeees foeeeee [ e (1,188,863)]....ccvvvns |oenen (1,188,863)|..... (1,188,863)]ccvvveeeeeemnnnn foeeeeeemnieeeees e foeeeeenns 46,236 |-— ...... 0005 ..ovvennnnnn

Bond Forward 20YR UST Interest Wells Fargo Bank,

3.875 05/15/43 ........ GLWB Hedge ............. Exhibit 5 ... |Rate........... A KB1H1DSPRFMYMCUFXTO9 ). 07/12/2023 |. 07/17/2024 |............... 1f...... 50,000,000 {........... 97.159 |+ foreeeenn e [ (3,402,969)] ..cvvvnnnns fennnn (83,402,969)|..... (3,402,969)]- - eeeverennans frormmnnnneeeennnn foonereeeriiaaeees Jeenenns 53,953 [-— ...... 0009 ..oeeeunnnns
1439999999. Subtotal - Forwards - Hedging Other (38,241,743 XXX (38,241,743 (38,241,743) 1,352,175 | XXX XXX
1479999999. Subtotal - Forwards (38,241,743 XXX (38,241,743 (38,241,743) 1,352,175 | XXX XXX
1509999999. Subtotal - SSAP No. 108 Adjustments XXX XXX XXX
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
1709999999. Subtotal - Hedging Other 188, 121,240 188,497,254 494,788,724 | XXX 494,788,724 83,904,473 1,352,175 | XXX XXX
1719999999. Subtotal - Replication XXX XXX XXX
1729999999. Subtotal - Income Generation XXX XXX XXX
1739999999. Subtotal - Other 41,354 185,000 899,135 7,017,122 | XXX 7,017,122 1,450,032 5,892,331 2,074,492 [ XXX XXX
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives XXX XXX XXX
1759999999 - Totals 188, 162,594 188,682,254 899,135| 501,805,846 [ XXX 501,805,846 85,354,505 5,892,331 3,426,668 | XXX XXX
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STATEMENT AS OF JUNE 30, 2024 OF THE MINNESOTA LIFE INSURANCE COMPANY

(a) | Code Description of Hedged Risk(s)
(b) Code Financial or Economic Impact of the Hedge at the End of the Reporting Period
0001 vevveviennes Hedge of economic Iiabilities for Fixed Index Universal Life product. The FIUL S&P 500 hedge effectiveness for 02 2024 met its eXpectation Of EffECTIVENESS At 98K ....ieuuiiiuiiii it i e ettt ettt e e e e et e e ea e e ea e et e e ea e e ea e e ea e et e e e et e et e e e ea e e ea e e e e e e e b e e e e e et e e et e e e e e e et e e e e e e e e e e e e e e e e e e et e e et e e e e e e e ea e e e e e e ebneenaneaes
0002 .. |Hedge of economic liabilities for Fixed Index Universal Life product. The FIUL S&P 500 Low Volatility hedge effectiveness for Q2 2024 met its expectation of effectiveness at 100%
0003 .. | Hedge of economic liabilities for Fixed Index Universal Life product. The FIUL Euro Stoxx 50 hedge effectiveness for Q2 2024 met its expectation of effectiveness at 100% ...
0004 .. |Hedge of economic liabilities for Fixed Index Universal Life product. The FIUL Blended Index hedge effectiveness for Q2 2024 met its expectation of effectiveness at 100% .
0005 .. |Hedge of GAAP liabilities for Guaranteed Withdrawal Benefit Annuity product. The GIiB hedge effectiveness for Q2 2024 met its expectation of effectiveness at 93% .
0007 .. |Hedge of economic liabilities for Fixed Index Universal Life product. The FIUL S&P 500 Prism hedge effectiveness for Q2 2024 met its expectation of effectiveness at 100
0008 .. |Hedge of economic liabilities for Fixed Index Universal Life product. The FIUL Rainbow Index hedge effectiveness for Q2 2024 met its expectation of effectiveness at 100% .
0009 .. |Hedge of GAAP liabilities for Guaranteed Lifetime Withdrawal Benefit Annuity product. The GLWB hedge effectiveness for 02 2024 met its expectation of effectiveness at 95% ..
0010 .. |Hedge of economic liabilities for Fixed Index Annuity product. The FIA Barclays Trailblazer hedge effectiveness for Q2 2024 met its expectation of effectiveness at 100% ..
0014 . |Hedge of economic liabilities for Fixed Index Annuity product. The FIA SG Climate Index hedge effectiveness for 02 2024 met its expectation of effectiveness at 100% .......
Hedge using currency swaps to eliminate currency risk from the purchases of foreign denominated bonds. The Currency Swap hedge met its expectation of effectiveness for 02 2024 in that the swap matches the maturity and coupon payment schedule of the hedge asset and has a notional value equal to
0015 oeeriinnns LT T e e TV - PPN
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STATEMENT AS OF JUNE 30, 2024 OF THE MINNESOTA LIFE INSURANCE COMPANY

SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17
Change in
Variation Change in
Description Margin Variation Hedge
of ltem(s) Gain Margin Effectiveness
Hedged, Date of (Loss) Used| Cumulative Gain at
Used for Type(s) | Maturity Book/ to Adjust | Variation (Loss) Inception
Number Income Schedule/ of or Transac- | Reporting Adjusted Cumulative | Deferred Basis of | Margin for |Recognized and at Value of
Ticker of Notional Generation Exhibit Risk(s) Expira- Trade tion Date Carrying Variation | Variation Hedged All Other | in Current Potential Quarter-end | One (1)
Symbol | Contracts Amount Description or Replicated Identifier (a) tion Exchange Date Price Price Fair Value Value Margin Margin Item Hedges Year Exposure (b) Point
Equity Portfolio
Hedge; FIA/FIUL Hedge|D 2-2/Exhibit Chicago Mercantile
ESU4 ... [ 1,239 |....... 340,619,444 [EMINI S&P SEP24 ......[.ccooeeiiiiiiiiiiiiis 5 i Equity/Index |.09/20/2024 .|Exchange Inc. ..... SNZ20JLFKBMNNCLQOF39 . |.06/28/2024 .|...5,496.4200 |...5,521.5000 [........ccuvmmnnnncs foereeeiiiiiiiiiiinnns Joeeeiiiiiiieiens oo [ e 1,437,481 |...... 1,437,481 |....... 14,620,200 [0002/0006/0007 .{......0evvnnes 50
Interest Chicago Mercantile
SFRUA ...t v 621 [...eeneee 1,652,500 [3-Mon SOFR SEP4 ...... GWB/GLWB Hedge ....... Exhibit 5 ... |Rate........... .12/18/2024 .[Exchange Inc. ..... SNZ20JLFKBMNNCLQOF39 . |.06/28/2024 .|....... 94.8200 |....... 94.8500 |evveeeiiiiiiiiiieens feereeriiieieieeeeeees fo e e [ 54,338 |.......... 54,338 [...ovvnnnee 263,925 10004/0005 ....... [....ccc... 2,500
Board of Trade of
Interest the City of
T o [ 415 41,500,000 | 10Y TNOTES SEP24 .... | GNB/GLWB Hedge ....... Exhibit 5 ... |Rate... .09/19/2024 [ Chicago, Inc. ..... 549300EX04Q20BFQTQ27  |.05/23/2024 .|..... 109.3100 |..... 109.9800 [..vvvvvvvvvevnnrnnnnn oo oo s e e 277,938 |. ....881,875 [0004/0005 ....... .
Board of Trade of
Interest the City of

USU4 .o v 49 ... 49,400,000 | US T BONDS SEP24 .... | GNB/GLWB Hedge ....... Exhibit 5 ... |Rate........... .09/19/2024 .[Chicago, Inc. ..... 549300EX04Q20BFQTQ27 .06/12/2024 .|..... 118.0000 |..... LT PO AP O NP PP PP PPPPPIN FEPPPPRt 152,781 |........ 162,781 |........ 1,926,600 [0004/0005 ....... |........ 100,000
1539999999. Subtotal - Long Futures - Hedging Other 1,922,537 1,922,537 17,692,600 XXX XXX
1579999999. Subtotal - Long Futures 1,922,537 1,922,537 17,692,600 XXX XXX

Chicago Mercantile
ESU4 ... e 784 |....... 215,339,801 [EMINI S&P SEP24 ...... GWB/GLWB Hedge ....... Exhibit 5 ... |Equity/Index [.09/20/2024 .[Exchange Inc. ..... SNZ20JLFKBMNNCLQOF39 . |.06/28/2024 .|...5,496.4200 |...5,521.5000 [........evvmmmmnnnnns fooveeeniiiiiiiiiiinns foveiiiiieieeeees e L e (1,102,999)f..... (1,102,999)f........ 9,251,200 |10004/0005 ....... [..eevvrrrnnnns 50
Interest Chicago Mercantile
SFRUA ...t fernneiiiees 653 |......... 1,632,500 [3-Mon SOFR SEP4 ...... FIA/FIUL Hedge ....... Exhibit 5 ... |Rate........... .12/18/2024 .[Exchange Inc. ..... SNZ20JLFKBMNNCLQOF39 . |.06/28/2024 .|....... 94.8200 |....... 94.8500 |eeeeeiieiiiiiiiiiens feereereiiiieeeieeeees fo e e (53,875)]........ (53,875)]........... 277,525 10006/0007 ....... [..ceeeeees 2,500
Board of Trade of
Interest the City of
FWA L e 766 |........ 76,600,000 [5YR T NOTE SEP24 .... [GWB/GLWB Hedge ....... Exhibit 5 ... |Rate........... .09/30/2024 .[Chicago, Inc. ..... 549300EX04Q20BFQTQ27  |.05/23/2024 .|..... 106.1100 |..... 106.5800 [..evvvvvvvvevvnnnnnns forniies oo e e e (359,063)[....... (359,063)f........ 1,072,400 [0004/0005 ....... |........ 100,000
Intercontinental
Exchange Holdings,

MFSU4 ... v 474 ... 55,963,825 [MSCI EAFE SEP4 ....... GWB/GLYB Hedge ....... Exhibit 5 ... [Equity/Index |.09/20/2024 .|Inc. ........ccee..... 549300R41G1TWPZT5U32  .06/14/2024 .]...2,360.9300 |...2,343.2000 [.....coooeieiiiiiiee fooeeieeiiiiiiiiiiines Joeeeeiiiiiiiiees e fovviiiiiiiiiiiins Joveeens 419,985 |........ 419,985 |........ 1,789,852 [0004/0005 ...ovve |eeeeeeeennnn 50
1609999999. Subtotal - Short Futures - Hedging Other (1,095,952)]  (1,095,952) 12,390,977 XXX XXX
1649999999. Subtotal - Short Futures (1,095,952)]  (1,095,952) 12,390,977 XXX XXX
1679999999. Subtotal - SSAP No. 108 Adjustments XXX XXX
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 XXX XXX
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX
1709999999. Subtotal - Hedging Other 826,585 826,585 30,083,577 XXX XXX
1719999999. Subtotal - Replication XXX XXX
1729999999. Subtotal - Income Generation XXX XXX
1739999999. Subtotal - Other XXX XXX
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives XXX XXX
1759999999 - Totals 826,585 826,585 30,083,577 XXX XXX

Beginning Cumulative Ending

Broker Name

Cash Balance Cash Balance

Morgan Stanley & Co. International plc: ....
912833707 US Treasury Strip 60,000,000 par,
91282CBP5 US Treasury Strip 11,410,000 par,
464287200 ISHARES-C S&P 500, 3,700 shares

ue .
due 02/29/2028 .

Cash Change

Total Net Cash Deposits

Description of Hedged Risk(s)

Code [

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

|The Equity Hedge Strategy met its expectation of effectiveness for 02 2024 in that the total equity exposure (equity holdings + futures) will be within +/- 10% of the portfolio manager's equity target. The equity futures exposure is between 0 and 90% of the fund's market value. .....
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0004 ...

0005
0006

0007 ...

. |Hedge of GAAP liabilities for Guaranteed Withdrawal Benefit Annuity product. The GWB hedge effectiveness for 02 2024 met its expectation of effectiveness at 93%

. |Hedge of economic liabilities for Fixed Index Universal Life product. The FIUL hedge effectiveness for Q2 2024 met its expectation of effectiveness at 100% ...

STATEMENT AS OF JUNE 30, 2024 OF THE MINNESOTA LIFE INSURANCE COMPANY

Hedge of GAAP liabilities for Guaranteed Lifetime Withdrawal Benefit Annuity product. The GLWB hedge effectiveness for 02 2024 met its expectation of effectiveness at 93% .
Hedge of economic liabilities for Fixed Index Annuity product. The FIA hedge effectiveness for 02 2024 met its expectation of effectiveness at 95% ............
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STATEMENT AS OF JUNE 30, 2024 OF THE MINNESOTA LIFE INSURANCE COMPANY

SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

Societe Generale .
Truist Bank .......

. 02RNEBIBXP4ROTDBPU4T . |.
1YDOJBGJIYOTBXKCSX06 . |.

.46,

.578,858 |..
,833,812 |..

10|,

178,858

. 578,858
,833,812

(59,871,646)|.

178,858

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

0199999999 - Aggregate Sum of Exchange Traded Derivatives XXX XXX XXX 13,406,992 (7,553,468). 13,406,992 13,406,992 (7,553,468) 13,406,992 30,083,577 30,083,577
Bank of America, N.A. ... BATYDEB6GKMZOO31MB27 . |..........Y. Y . 24,300,000 |.... .. 38,094,610 ..(15,381,580)/.... .. 38,094,610 (15,381,580)]....
Barclays Bank PLC G5GSEF7VJP5170UK5573 . Y. .31,800,000 |[. 88,197,977 |.. (59,971,324)|. 88,197,977 .. (59,971,324)|. .1,023,305 |..
BNP Paribas .......... ROMUWSFPUBMPROBKSP83 . Y. . 42,179,000 |[. 87,486,149 |.. (49,620,442)|. 87,486, 149 .. (49,620,442)|. . 978,870 |..
Goldman Sachs International . W22LROWP2|HZNBBBK528 . Y .26,790,000 |.... .. 27,658,084 ... (2,707,030 .... .. 27,658,084 ... (2,707,030)]....
HSBC Bank PLC 1I1E8VN30JCEQV1H4R804 . LY 236,841,000 |.... . 706,524,846 .(471,467,715) ... . 706,524,846 ... (471,467, 715)[....
J.P. Morgan Chase Bank N.A. . 7HBGLXDRUGQFUS7RNES7 . ) U T S R A .... 563,669 |.. . (6,719,511)). ... 563,669 ... (6,719,511)].
Morgan Stanley & Co. International plc . 4PQUHN3JPFGFNF3BB653 . Y. . 49,035,738 |. 50,120,481 |.. . (7,016,331)). 50,120,481 (7,016,331)).
Royal Bank of Canada . . ES71P3U3RHIGC71XBU11 . Y. 240,000 |. . 104,013,938 |.. (59,871,646)). . 104,013,938

Y.

Y.

LY.

Wells Fargo Bank, N.A. .

. KB1H1DSPRFMYMCUFXTO9 .

. 111,040,521

(68,904,
.. (74,501,028))....

. 111,040,521

(68,904,014)].
(74,501,028)J....

0299999999. Total NAIC 1 Designation

527,510,223

,312,112,945

(816,160,622)

178,858

,312, 112,945

(816, 160,622)

178,858

3,426,668

0899999999. Aggregate Sum of Central Clearinghouses (Excludin

g Exchange Traded)

0999999999 - Gross Totals

527,510,223

1,325,519,937

(823,714,000)

13,585,850

1,326,519,937

(823,714,090)

13,585,850

33,510,245

30,083,577

1. Offset per SSAP No. 64

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

1,325,519,937

(823,714,000)
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Collateral Pledged by Reporting Entity

STATEMENT AS OF JUNE 30, 2024 OF THE MINNESOTA 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 CusIrP Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (1, V or IV)
Morgan Stanley & Co. International plc .. 4PQUHN3JPFGFNF3BB653 .. .. |464287-20-0 ... ISHARES-C S&P 500 ... 22,024,751 [oveeeiiiiiiiiiiiiiiiiis 3,700 |... 888,290 |.vvvvvrens ceeeeeens | V.......
Morgan Stanley & Co. International plc .. 4PQUHN3JPFGFNF3BB653 .. | Treasury. .. [912833-7Q-7 SP 0 11/15/31 43,398,059 |... .. 60,000,000 |... .. 53,146,600 [....11/15/2031 ...|...... ...
Morgan Stanley & Co. International plc 4PQUHN3JPFGFNF3BB653 .. | Treasury. . [91282C-BP-5 ... T 1.125 02/29/28 ... . 10,136,626 |... .. 11,410,000 |... .. 11,278,771 |....02/29/2028 ...|...... V.......
JP Morgan Chase Bank, NA ..... THBGLXDRUGQFUS7RNES7 .. | Treasury. 912810-SW-9 T 1.875 02/15/41 . .3,159,903 .4,618,000 .4,496,605 |....02/15/2041 ..
JP Morgan Chase Bank, NA .. THBGLXDRUGQFUS7RNES7 .. | Treasury. 912810-TA-6 T 1.75 08/15/41 .. 214,225 ... 324,200 308,818 |....08/15/2041 ..
JP Morgan Chase Bank, NA .. THBGLXDRUGQFUS7RNES7 .. | Treasury. . 91282C-DJ-7 ... T 1.375 11/15/31 ... 1,717,167 |... .2,111,000 ... .2,080,756 |....11/15/2031 ...
Morgan Stanley & Co. International plc .. 4PQUHN3JPFGFNF3BB653 .. | Money Market Fund .. 261908-10-7 Dreyfus Trsy Agy CM INST 521

0199999999 - Total 64,815,550 82,631,719 76,364,659 XXX XXX
Collateral Pledged to Reporting Entity
1 2 3 4 5 6 7 8 9
Book/Adjusted Type of
Exchange, Counterparty CusIrP Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (1, V or IV)
Wells Fargo Bank NA ........ocooiiiiiiiiiii e KB1H1DSPRFMYMCUFXTO9 .. | Money Market Fund .............ccccoiiiiiiiiinnnnnnnee 261908-10-7 ........ Dreyfus Trsy Agy CM INST 521 40,550,000 [...cceeeieiiaaeanne 40,550,000
Bank of America NA .... ... BATYDEBGGKMZO0031MB27 . |Money Market 261908-10-7 ........ Dreyfus Trsy Agy CM INST 521 ... . 24,300,000 |... .. 24,300,000 |...
Barclays Bank PLC .. . GBGSEF7VJP5170UK5573 .. | Money Market 261908-10-7 Dreyfus Trsy Agy CM INST 521 ... . 31,800,000 |... .. 31,800,000 |...
Goldman Sachs International . W22LROWP21HZNBB6KS28 .. | Money Market 261908-10-7 Dreyfus Trsy Agy CM INST 521 ... . 26,790,000 |... .. 26,790,000 |...
HSBC Bank USA 11E8VN30JCEQV1HARB04 .. | Money Market 261908-10-7 ... |Dreyfus Trsy Agy CM INST 521 ... 236,841,000 |... . 236,841,000 |...
Morgan Stanley & Co. International plc .. 4PQUHN3JPFGFNF3BB653 .. [Money Market 261908-10-7 ........ Dreyfus Trsy Agy CM INST 521 ... . 49,035,738 |... .. 49,035,738 |...
Royal Bank of Canada ES7IP3U3RHIGC71XBU11 .. | Money Market 261908-10-7 ........ Dreyfus Trsy Agy CM INST 521 ... . 46,240,000 |... .. 46,240,000 |...
Societe Generale ... (02RNE8|BXP4ROTDBPU41 .. | Money Market . |261908-10-7 ........ Dreyfus Trsy Agy CM INST 521 ... 400,000 ... ... 400,000 ...
Truist Bank .. JJKC32MCHID171265206 .. | Treasury............ 91282C-EM-9 B 2.875 04/30/29 ................ 29,374,485 .. 31,410,000 04/30/2029
BNP Paribas .. . ROMUNSFPUBMPROBKSP83 .. [ Money Market 261908-10-7 Dreyfus Trsy Agy CM INST 521 ... . 42,179,000 |... .. 42,179,000 |...
0299999999 - Total 527,510,223 529,545,738




STATEMENT AS OF JUNE 30, 2024 OF THE MINNESOTA 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, 2024 OF THE MINNESOTA 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
Interest Received | Interest Accrued
Rate of | During Current at Current
Depository Code | Interest Quarter Statement Date First Month Second Month Third Month
US Bank .....c.ooeeeeeceiieieiceies St Paul, MN .o s e oo e 62,520 | o (180,173,452))..... (216,746,336)|........ (80,745,605)
Wells Fargo Bank .................... Minneapolis, MN ...cocooooveees Joos oo oo Joeeeeeeen 18,296 | [ (4,265,054). 7,350,635 |.......... 10,318,737
Bank of New York Mellon ........ Pittsburgh, PA oo foes e s o683 s 90,121 | (488,285)]......ce...... 107,049

PNC Bank .. Pittsburgh, PA ...

FHLB Des Moines, IA

0199998. Deposits in ... 3 depositories that do not
exceed the allowable limit in any one depository (See

instructions) - Open Depositories XXX | XXX 136,788 136,788 50,086
0199999. Totals - Open Depositories XXX [ XXX 83,084 (179,879,788) (206,644,016) (67,327,884)
0299998. Deposits in ... depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Suspended Depositories XXX [ XXX
0299999. Totals - Suspended Depositories XXX [ XXX
0399999. Total Cash on Deposit XXX | XXX 83,084 (179,879,788) (206,644 ,016) (67,327,884)
0499999. Cash in Company's Office XXX [ XXX XXX XXX

0599999. Total - Cash

(179,879,788)

(206,644,016)

(67,327,884)

E13
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STATEMENT AS OF JUNE 30, 2024 OF THE MINNESOTA LIFE INSURANCE COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

2

Description

3 4

Date Acquired

5

Rate of Interest

6

Maturity Date

7
Book/Adjusted
Carrying Value

8
Amount of Interest
Due and Accrued

9

Amount Received

During Year

UNITED STATES TREASURY .....eeeeiiiieeeieee et

........... 06/28/2024

............................ 0.000

07/30/2024

.............................. 25,891,941

0019999999

. Subtotal - Bonds - U.S. Governments - Issuer Obligations

25,891,941

0109999999.

Total - U.S. Government Bonds

25,891,941

0309999999.

Total - All Other Government Bonds

0509999999.

Total - U.S. States, Territories and Po ions Bonds

0709999999.

Total - U.S. Political Subdivisions Bonds

0909999999.

Total - U.S. Special Revenues Bonds

1109999999

. Total - Industrial and Miscellaneous (Unaffiliated) Bonds

1309999999

. Total - Hybrid Securities

1509999999.

Total - Parent, Subsidiaries and Affiliates Bonds

1909999999.

Subtotal - Unaffiliated Bank Loans

2419999999.

Total - Issuer Obligations

25,891,941

11,178

2429999999.

Total - Residential Mortgage-Backed Securities

2439999999

. Total - Commercial Mortgage-Backed Securities

2449999999.

Total - Other Loan-Backed and Structured Securities

2459999999.

Total - SVO Identified Funds

2469999999.

Total - Affiliated Bank Loans

2479999999.

Total - Unaffiliated Bank Loans

2509999999.

Total Bonds

25,891,941

11,178

261908-10-7 .......

|DREYFUS TRS 0BS OM INST Leiieiittiit ettt ittt

............................ 220,842,075

47,300

Subtotal - Exempt Money Market Mutual Funds - as Identified by the SVO

220,842,075

47,300

8209999999.

8609999999 - Total Cash Equivalents

246,734,016




SUPPLEMENT FOR THE QUARTER ENDING JUNE 30, 2024 OF THE MINNESOTA LIFE INSURANCE COMPANY

Medicare Part D Coverage Supplement

NONE

Trusteed Surplus - Cover

NONE

Trusteed Surplus Statement - Assets

NONE

Trusteed Surplus Statement - Liabilities and Trusteed Surplus

NONE

365, 490-1, 490-2, 490-3



SUPPLEMENT FOR THE QUARTER ENDING JUNE 30, 2024 OF THE U.S. BRANCH OF THE MINNESOTA LIFE
INSURANCE COMPANY

OVERFLOW PAGE FOR WRITE-INS

NONE

490-4



	Cover Page - MN
	Jurat
	Assets Page
	Liabilities, Surplus and Other Funds
	Summary of Operations
	Cash Flow
	Exhibit 1 - Direct Premiums and Deposit-Type Contracts
	Notes to Financial Statement
	General Interrogatories - Part 1 - Common
	General Interrogatories - Part 1 - Financial
	General Interrogatories - Part 1 - Investment
	Page: 2

	General Interrogatories - Part 2
	Schedule S - Ceded Reinsurance
	Schedule T
	Schedule Y - Part 1
	Schedule Y - Part 1A
	Schedule Y - Part 1A - Explanations
	Page: 1

	Supplemental Interrogatories
	Overflow Page for Write-ins
	Schedule A - Verification
	Schedule B - Verification
	Schedule BA - Verification
	Schedule D - Verification

	Schedule D - Part 1B
	Schedule DA - Part 1
	Schedule DA - Verification

	Schedule DB - Part A - Verification
	Schedule DB - Part B - Verification

	Schedule DB - Part C - Section 1
	Schedule DB - Part C - Section 2
	Schedule DB - Verification
	Schedule E - Part 2 Verification
	Schedule A - Part 2
	Schedule A - Part 3

	Schedule B - Part 2
	Schedule B - Part 3
	Page: 1
	Page: 2
	Page: 3
	Page: 4
	Page: 5
	Page: 6
	Page: 7
	Page: 8
	Page: 9
	Page: 10
	Page: 11
	Page: 12
	Page: 13
	Page: 14
	Page: 15
	Page: 16
	Page: 17
	Page: 18

	Schedule BA - Part 2
	Page: 1
	Schedule BA - Part 3
	Page: 3
	Page: 4

	Schedule D - Part 3
	Page: 1
	Page: 2

	Schedule D - Part 4
	Page: 1
	Page: 2
	Page: 3
	Page: 4
	Page: 5
	Page: 6
	Page: 7
	Page: 8
	Page: 9
	Page: 10
	Page: 11
	Page: 12
	Page: 13
	Page: 14
	Page: 15
	Page: 16
	Page: 17

	Schedule DB - Part A - Section 1
	Page: 1
	Page: 2
	Page: 3
	Page: 4
	Page: 5
	Page: 6
	Page: 7
	Page: 8
	Page: 9
	Page: 10
	Page: 11
	Page: 12
	Page: 13
	Page: 14
	Page: 15
	Schedule DB - Part A - Section 1 - Description of Hedged Risk(s)
	Schedule DB - Part A - Section 1 - Financial or Economic Impact of the Hedge

	Schedule DB - Part B - Section 1
	Schedule DB - Part B - Section 1 - Description of Hedged Risk(s)
	Schedule DB - Part B - Section 1 - Financial or Economic Impact of the Hedge
	Schedule DB - Part B - Section 1 - Broker Name
	Page: 1

	Schedule DB - Part D - Section 1
	Schedule DB - Part D - Section 2 - By Reporting Entity
	Schedule DB - Part D - Section 2 - To Reporting Entity

	Schedule DB - Part E
	Schedule DL - Part 1
	Schedule DL - Part 2
	Schedule E - Part 1
	Schedule E - Part 2
	Medicare Part D Coverage Supplement
	Trusteed Surplus - Cover
	Trusteed Surplus Statement Assets
	Trusteed Surplus Statement Liabilities
	Overflow Page for Write-ins - Trusteed Surplus Statement

